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Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY
ASSETS

Current Year Prior Year
1 2 3 4
Net Admitted
Nonadmitted Assets Net
Assets Assets (Cols. 1-2) Admitted Assets
1. BONdS (SChEAUIE D)...oovvverrirceiriceierieesiesisesiesessesiess st sssssssesssssssesssens | seesseeens 8,596,645,002 | .....ovvrvervriecrirnrrinerinnes | e 8,596,645,092 | ........... 8,371,683,455
2. Stocks (Schedule D):
2.0 Preferred StOCKS. ...t eess s | creeerensenies 73,900,614 | ...oocvvrevrirerreerrscrirnen [ 73,900,614 | .........cc... 255,361,968
2.2 COMMON SEOCKS. .vvcvuvereeerncereeeseeeseeeseessssessessssesse st sesssessssessssssssssssssssssssssnnes | sesseeesans 111,915,197 [ | v 1,111,915,191 | 11,520,161
3. Mortgage loans on real estate (Schedule B):
B FIESEIENS covoveceeeeceicere sttt ness st sssnnnnes | seressesieed 457,671,935 [ oo | e 457,671,935 | oo 578,552,850
3.2 Other than first lIENS.........c..evverirriecercseeeesesesesesesiesssessessssesesns | cevsineesinesnons 32,554,966 | .....covvrreerrierrireriiennnn [ 32,554,966 |.......cooevvnnne 32,818,581
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).....cvvveieriricie e sies ettt sse st s st ssensans | cessessessseseans 27,643,541 | cvvvreviveieieneienieieienn | e 27,643,541 | ..oovrvinnn. 27,284,717
4.2 Properties held for the production of income (less §.......... 0
ENCUMDIANCES)......vvcvereericvseess s ssesssssssssssesssssssessssessessesssssssssssssssssesssssssesnsinss | eesessesissessssssssssssessnssnsens | evessessesssssesssssssesssssssessnss | svvesisssssesessessesissssssenns (0
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES).....euverireecereeeineeneieirenes [ coneernersinsinsisssessessnssnnes | eesseneesesssesesssssssesssssnees | coeeseessssessnsenssesssensenns 0 [
5. Cash ($.....117,670,854, Sch. E-Part 1), cash equivalents ($.....7,781,
Sch. E-Part 2) and short-term investments ($.....1,464,800,156, Sch. DA).........ccccceuenes | vevvevennns 1,582,478,790 | .oooovverveeereerrirnreienenns | v 1,582,478,790 | ........... 2,326,153,004
6. Contract loans (including $.......... 0 Premium NOLES)......c.cvvrverereeieeise et ssesssssens | evvesaessnnns 352,829,193 | ..ooovvveerereereeeierenens | e 352,829,193 | .....coouce. 354,919,732
7. Other invested assets (SChEAUIE BA)...........ovweerrrerreeenresneeeseesssenssseesssssssesssssees | eorneessnneees 306,936,850 |....cvvrererenne. 1,491,040 | .ooovvevneve 305,445,810 |..coorvvvernnes 10,488,653
8. ReCeiVables fOr SECUMHES. .......c...rrrireirerirericeiesises et esssssessens [ croeeseeesenns 92,867,623 |.....ovvvrrvcrcicinciicins | 92,867,623 | .............. 226,506,600
9. Aggregate write-ins for INVEStEd @SSELS.........cvvveieciciccieceee e | eereerisienias 324,260,165 | .ovoveieieceae, 0] oo, 324,260,165 | ........... 1,791,892,868
10. Subtotals, cash and invested assets (LINES 110 9)......ccevveveveerercerreeeeveseeeesereseeseeseees | coereenne 12,959,703,960 |......ccoeveec.. 1,491,040 | ......... 12,958,212,920 | ......... 13,987,182,589
11. Title plants less §.......... 0 charged off (for Title INSUErs ONlY)..........ccevevrireieriesisieiens v | e | e (1 T
12.  Investmentincome due and aCCTUED...........ovucvevieevecirieeieeeece e sessssessesens | eveesinsenaas 157,064,897 | ..ooovevereeerecreeeeesiees | e 157,064,897 |.....ccoeeve. 85,916,570
13.  Premiums and considerations:
13.1 Uncollected premiums and agents' balances in course of collection............cccccee. [ oveerriernnee 22,914,989 | ..o | e 22,914,989 |....ccoevne. 19,384,051
13.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccccvveeees | ceverrevereennns 46,745,422 ... 14,570,957 |..coovueveenee. 32,174,465 |................. 29,547,113
13.3  Accrued retroSPECtive PIEMIUMS.........c.cccvvrieveriieeieerceseteseeseesesse st ssssssssssssssens | eeressesesssssssessssssesessnsens | evvsseesssssesisssssessessssessess | svvesessessesessessesesessesenns (0 U
14. Reinsurance:
14.1  Amounts recoverable from FEINSUIETS...........c.oceveeveveieereeesee e eseseseesesseseeseess [ eversssesaenan 46,981,092 | ..vovvvecreeereereeeeeeees [ e 46,981,092 |................ 69,081,834
14.2  Funds held by or deposited with reinsured COMPANIES...........cevevrrereireeieieisnnies [ cerreieiesseensesenens | e | s (1
14.3  Other amounts receivable under reinsurance CONracts.............cocvveevevevevveveeierens | ceereerninans 660,114,875 | .ovveveeeeeeereerieieenes | e 660,114,875 |....cccverned 91,846,715
15. Amounts receivable relating to UNINSUIEA PIANS...........cccvveveirieereeierieieetess e esesssesesnes [ ceresesesisssesessssesesisseses | cevesesssssesesssssesssessesesees | seveesessesssesssssssssssenens (0
16.1 Current federal and foreign income tax recoverable and interest thergon...........cccccovees | eveeieieeieiesesieeesis e | e (1] I 174,110,370
16.2 Net deferred taX @SSEL. ...t esssssesssssssssessssssssessssssssesssssssess | seseessnneees 775,110,139 | covvvrvernnne 373,580,139 | ..o 401,530,000 |....covverrnvrne 68,672,999
17.  Guaranty funds receivable or 0N AEPOSIL..........ccceveiureieieircieieeee e sesesees | coveressesiesanes 3,614,169 | ..o [ e 3,614,169 |.oceverenn 3,493,310
18. Electronic data processing equipment and SOfWAIE...........cc.errrurrrerrrnrnieeenseneieeens [ corereesessnsessessessssssnssseess | eeonsenseesssssssensesssessnssnees | soseseessssessnssnssnssssnses (0 U
19.  Furniture and equipment, including health care delivery assets (§.......... 0).eevrererererees | eorrernseesieseeesssessesnnes | e | e 0 [
20. Net adjustment in assets and liabilities due to foreign eXChange rates..........covrnnee | rerrrereeneineneiieenenninenees | rrereeieessneneeeeesseneees | e (01 U
21. Receivables from parent, subsidiaries and affiliates.............cccocvveververeesieeceecceceieeens e 20,453,081 | .o | e 20,453,081 |..ccovverrene. 10,222,853
22. Health care (§.......... 0) and other amounts receivable.............ccocueveeveeireiereeseseiiesesns [ ceevesseieeins 6,168,240 | .....ccocovrrrnes 6,168,240 | ..coovvvvrvreerreeriereie (1
23. Aggregate write-ins for other than invested assets..........ccoeveveeveicereeeieseseeeeeeenens Lo 50,604,769 |.....cccvveev.n 26,357,027 |..coocvrnnn. 24247742 | .............. 369,937,855
24, Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 1010 23)........cvuuurvmmreeermireierriersiesisensssesssesssesseesssesssssssssesnns | cvvenenes 14,749,475,630 422,167,403 | ......... 14,327,308,227 | ......... 14,909,396,259
25. From Separate Accounts, Segregated Accounts and Protected Cell Accounts. N - 59,079,204,091 | ..ovovereerereverreeriereeens | e 59,079,204,091 | ......... 50,551,150,119
26. TOTALS (Lin€S 24 and 25).........cvvverreeirieriincriirersesieeerisesessesiseseisenisesesesesesssesinesssns | eoeceens 73,828,679,721 | .............. 422,167,403 | ......... 73,406,512,318 | ........ 65,460,546,378
DETAILS OF WRITE-INS
0901. Derivative INSIIUMENES...........ccevevcreiecieieeseee ettt ssses st ssans | sevsesinsensas 324,260,165 | .ooveeveereeeeeeeseereeeeenes | e 324,260,165 | ........... 1,791,892,868
0902, .ottt enntens | serireesti st enniennts | sernessreenn st | s (U R
0903, oottt Rttt nnstens | sestensti st enssseesssenesnnnsts | seseessseensnnnsssensnnsstennsnne | rereresse ettt enens (0
0998. Summary of remaining write-ins for Line 9 from overflow page..........cccocveeveereereeeveeens | ceveeveeeece e (01 O [0 O (1 T 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9 abOVe)......cvcveivvnsiciiiisiissisiiisiins | e 324,260,165 | ..ooooviviiisciiin, [ 324,260,165 | ........... 1,791,892,868
2301. Disbursements And Items Not AllOCAET.............cveveveevrieereieeieee e [ eveeiseenienans 41,566,026 |................. 17,318,284 |....couone.. 24247742 | ..o, 70,323,930
2302. Other Assets NON-adMItled...........c...rverermeririmieiierireiesisesssseniessssesssssssssessssesssseees | sevesesseesesnnes 9,038,743 |...vvvvirrnnn. 9,038,743 | oo, LU ORI
2303. Permitted PractiCe - DTA.........c oottt s ssssesssssessens | evseseesesssssssssssessssssseses | cevesssssssesisssssessesssseseses | sevessessesesessssessessssasens (1} I 299,613,925
2398. Summary of remaining write-ins for Line 23 from overflow page..........cccoocueerevervcivseinns | v (01 R (U1 R (01 RN 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 8DOVE).......ccvsrrerreenssressienssinsniscies | conessieseens 50,604,769 |................. 26,357,027 |....cooocvnennes 24247742 | .............. 369,937,855




Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current Year Prior Year
1. Aggregate reserve for life contracts $.....8,129,106,508 (Exhibit 5, Line 9999999) less §.......... 0
included in Line 6.3 (including $.....3,894,955,972 MOUCO RESEIVE).........c.vveeieeieeieeieeieeeiessessississssssssssssssissssssssssssssssssssssons | sevesssesssesssons 8,129,106,508 | .......cccvne. 10,792,355,216
2. Aggregate reserve for accident and health contracts (Exhibit 6, Line 17, Col. 1) (including $.........0 Modco ReServe)........cce.| covvevvvenreneernrinnes 4,648,416 | coovvvereeeren. 5,394,388
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including §.......... 0 Modco Reserve) 70,613,275 70,265,707
4.  Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less sum of Cols. 9, 10 @Nd 11)......ccririermriniiniiesiesseissessessesessessessessesses | eosessnessssssssssnnes 33,868,044 | ..oocvvverinn. 33,700,451
5.
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1 Dividends apportioned for payment (including $
6.2 Dividends not yet apportioned (including $.
6.3 Coupons and similar benefits (including §..........
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 §.......... 0
discount; including $.......... 0 accident and health premiums (Exhibit 1, Part 1, Col. 1, sum of Lines 4 and 14).........ccevevveevveceee | coveereviieeccnne. 665,292 | .ocvrrrereiiinns 1,016,529
9.  Contract liabilities not included elsewhere:
9.1 Surrender values ON CANCEIEA CONIACES. .......c.u ittt sttt et ss st st ensssssnssantas | estesssssessessasssassssessasssnssessnes
9.2 Provision for experience rating refunds, including $..........0 accident and health experience rating refunds.... ..3,992,057
9.3  Other amounts payable on reinsurance, including $..........0 assumed and $.....401,011,890 ceded............ . ..401,011,890
9.4 Interest Maintenance RESEIVE (IMR, LINE B).......crururiuierrireieiiecireieeeis ettt ses s ss st ss st ess s sestnes | oestesssssessessasessssessessessssssessnes
10. Commissions to agents due or accrued - life and annuity contracts $.....52,207,667, accident and health $.....9,624,846
and deposit-type contract funds §.......... 0.ttt s et b et st n s bn s saesssnnaessnsnntenes | srensesesinsaneesinea 61,832,513
11.  Commissions and expense allowances payable on reinsurance assumed. ween | e s
12.  General expenses due or accrued (EXhibit 2, LINE 12, COL B)......c.cuiueeeieiieiieeiereiese et ssssssesasssssesse s sssseses s sssssas | sessesesssssssssssns 45,009,351 [ oo 47,722,869
13. Transfers to Separate Accounts due or accrued (net) (including $.....(1,568,754,740) accrued for expense
allowances recognized in reserves, net of reiNSUred allOWANCES)..........c.cvuiuiieiieineieieiesee e ssssssssessenes | essesessnssas (1,612,929,433)| ...ocvvrrvrenn (1,642,086,342)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 5).......ccceuvivererseirirneisinninns | vvrvesiseiesiesisenens 8,161,301 | oo 9,647,525
15.1 Current federal and foreign income taxes, including $.......... 0 on realized capital gains (IOSSES).......c.cvvrrerverrrereirereresisessesienes | cerveriesiesiseiiesinns 97,107,455
15,2 Net deferred taX HADIIILY..........cc.cvvieeieieccess ettt bbb s st s st ensnss | ressnssessansnssesensensensessensensas | o0
16.  Unearned investment iNCOME..........cccvrurrerrereeeireresiesiseienennns ..3,141,663
17.  Amounts withheld or retained by company as agent or trustee...........ccocovvevrreveinne . 3,777,876
18.  Amounts held for agents' account, including $.....1,586,158 agents' credit DAlANCES...........co..ovveveerereeineeieeeeseseeeseeseeesensiinnes | cvereeseseesseessesseens 1,586,158
19.  Remittances and items NOt AlOCAIET. ...........covuevciieeicrcieceeee ettt sttt s s s ssssssesannns | sensessesssssssssasenns 97,371,207
20. Net adjustment in assets and liabilities due to foreign EXChANGE FAES.........vu it ssestessesses | sessesssssnsesesssesssssssssessssssnssnes | sessessessssssessesssssssssssessesssssnes
21. Liability for benefits for employees and agents if not included above
22. Borrowed money §.......... 0 and interest thereon §.......... 0ttt | Stseess et ettt enes | eestestes sttt sttt
23. Dividends to stockholders declared and UNPEIG..........co.eurieiuririiireiie ettt ss sttt ssestesssssesss | sessessnssssssesestessssssessessessassanes | nessessssssssssssssnstsssessessasssssnes
24. Miscellaneous liabilities:
24.1 Asset valuation reserve (AVR LINE 16, COL 7).....cuiuiieieiieieeeeie ettt ssss s st esbessessssssens | sessessesssssssssssas 25,563,685 | .ooocveieieiin 6,003,772
24.2 Reinsurance in unauthorized COMPANIES...........cocuevveieviieieeieie ettt besse s bessessssssssnsensns | essesesisssssessssnsas AT41476 | oo 10,330
24.3 Funds held under reinsurance treaties with UnauthorZEd FBINSUTETS...........ccovviveiiiriieiesee e sessssessesssnes | coesesisiissenaes 2,154,318,189 | ...ccovvevvene. 1,013,638,930
24.4 Payable to parent, subsidiaries and affliates............cccciueieciiieicci et saensens | eerenesen e 46,165,823 39,493,081
24.5 Drafts outstanding..........cccocoevveveeiiersireereieinn. ..158,028,868 135,928,955
24.6 Liability for amounts held Under UNINSUIEA PIANS.............ccueieiuivcie ettt s st sssssns | eessessesssssssssesssssesssesessessnsaes | eessesssssessessesses s s s bansas
24.7 Funds held under coinsurance..........c.oeeeveens R R
24.8 Payable fOr SECUMHES.......civveveiiitesietictesce ettt st st s st a e s s bt s b b s s sasssssesssssssensessnsanes | sensessssessessessnsans 78,993,179 | oo 27,723,614
24.9 Capital notes §.......... 0 and interest thereon §.......... 0 OO OO
25.  Aggregate Write-inS fOr HADIIIHES..........c.cc.ceivrieiiisieicsee ettt ss s sae s sssaes e ssstessesnsenens | sressesssssssssesans 423,882,584 | ..o 1,959,624,176
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25).........cveieuierereicieeeeeesee e sessess s ssesssssnes | esesssssesenes 10,241,707,712 12,731,537,849
27.  From Separate ACCOUNES STAIEMEN............ccviveveiicreceetee ettt st s st s st ensssasssssssesanens | esississesseses 59,079,204,091 ..50,551,150,119
28. Total liabilities (Line 26 and 27). .69,320,911,803 ..63,282,687,968
29, COMMON CAPILAI SLOCK.........cuieiveieieeicesetec ettt ettt b bbbt s b b se et s st s s sses et ntes e sensenaens | suessessssssessesansenes 2,500,000 | .o 2,500,000
30. Preferred capital stock.
31.  Aggregate write-ins for other than special SUTPIUS fUNGS.........c.ovurririirrirrirsrrrese sttt snssessessessensns | sesesssssssssessesens 189,963,147 | ..o 497,354,084
32, SUMPIUS NOES.....ooceeereeeiececee ettt es sttt e8RS 8428288258428 s et s e sse st ens e tsnssessentansnes | nessessastsesnesestensansnssessentansnnes | nesiesteeeantee s sttt teeen
33.  Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1).....oiinrninrnrrieireencnereirseenes | veeveireineenes 2,889,208,214 | ...covvvveenee 1,692,530,362
34.  Aggregate write-ins for SPECIal SUMPIUS FUNGS...........cuiveieiiiieiciceee ettt bbbt ses | ebsbessessssssse s s s b st s b aenae 0 [ 0
35, UNaSSIGNEA fUNAS (SUMDIUS).......cuivvireireicisise ettt ettt bbbt s st n s st s st naensenns | nevessssessinsenas 1,003,929,154 | ......cccevevnnae. (14,526,035)
36. Less treasury stock, at cost:
36.1 .. 0.000 shares common (value included in Line 29 §......... 0) ettt bbbt s s | sriesiestes bbb st es b s stestestntas | cresiesten sttt
36.2 .....0.000 shares preferred (value included in Line 30 §.......... 0) ettt sttt saens | essestes bt es st besaes | esiestestes e es bbb es bt
37. Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0in Separate Accounts Statement).........cccoeueveveeverieriens [ v 4,083,100,515 | .cooovvivennee. 2,175,358,411
38.  Totals of Lines 29, 30 and 37 (PG 4, LINE 55)........ccuiuiuiiiiiiiieeiesissie ittt sttt ettt ssesssssessesssssesssnsns | sossssssssasinns 4,085,600,515 2,177,858,411
39. Totals of Lines 28 and 38 (Page 2, LN 26, COl. 3)..... .. iiuiiuiiiiiieitieieissississssssssns s ens s sns s sss st sssssnsssnsssssesnssenssnssssssnses | eessssssssssees 73,406,512,318 65,460,546,378
DETAILS OF WRITE-INS
2501, Collateral ON DEIHVALVES. .........evreveereriseiseississiseie st ssessesssssssssesssssss s sssssss s essassssssessessessssssssesssssssssessessessssssessessanssnssessassons | assessessssssessessnn 243,254,641 | .coevevvrenn 1,682,427,970
2502. SecuritieS LENAING COlLEIAL..........c.cciviveeieieetce ettt a s se st s et ae e s s ss st nbessessbensessnsansns | sosssessesssesseseesesses e ssseneeseseaes 215,494,633
2503. Derivative Investments . ..157,968,048 ..27,057,908
2598. Summary of remaining write-ins for Ling 25 from OVEMlOW PAGJE.........ceiviieeicieteee ettt ssss s ssssnsenas | sessesssesssssesesaas 22,659,895 | ..oooovevvrn 34,643,665
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)......couuiiuirurirsiiisiiaressessesersssssesssssssssnssssessssssssssssssasssssssssssssnssssssssassssssssans | sssesssssssssessassas 423,882,584 1,959,624,176
3101. Gain ON INFOrCE REINSUIANCE..........cuveveiiieeiecitete ettt ettt bbbt bbbt bt s e sas s s saesnsntens | senbessesesssesanes 189,963,147 197,740,159
3102. Permitted practice DTA B [ 299,613,925
3103.
3198. Summary of remaining write-ins for Line 31 from OVErflOW PAGE..........ruiriurrirriiincirciresesetseie st tessessstess s ssssssssssstes | cesessessssesesssssessssssssessessanens 0 [ 0
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)........ ..189,963,147 497,354,084
BA0T. SRRt nen | eebieetee bt ee sttt st | eebbeebi bbbttt
BA02. RS s ettt nen | eebseeteet ettt nstnntas | sebbeeit bbbttt
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)




Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY

SUMMARY OF OPERATIONS

1 2
Current Year Prior Year
1. Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1, less Col. 11)...... [ .cc....... (55,103,284,892)| .............. 9,352,507,146
2. Considerations for supplementary contracts with life CONINGENCIES..........c.ruririiriirerec et
3. Netinvestment income (Exhibit of Net Investment Income, Line 17)
4. Amortization of Interest Maintenance Reserve (IMR) (Line 5)
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1). ..210,711,684 .229,723,440
7. Reserve adjustments On reINSUFANCE CEABM. ........ovururiiirrirrireiieeinsissiseessssssesse st sses sttt sns e sses st s sss e ssessenssssessessansssssessessanes | eesessessons 56,553,042,305 (18,160,804)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts.. | .............. 1,165,305,550 | .......c..c... 1,363,867,995
8.2 Charges and fees for dePOSIt-tYPE COMTACES..........c.euiieeveicreie ettt sttt es st en s tnsns .
8.3 Aggregate write-ins for miscellaneous income..
9. Totals (LINeS 110 8.3)....cuverereerrrereeeseeee s
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)..
12. Annuity benefits (Exhibit 8, Part 2, LiNg 6.4, COIS. 4 # 8)......cuiuieiiiieieisie sttt st st
13. Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts..
16, GIOUD CONVEISIONS........cvuveisieesssessessesssssssssesestessss s ssessss b s s st s s s bs s st b s s s b s b4t R s bbb bbb s s bbb n s s tnnas | ebsesbssss e st es s st b s st st
17. Interest and adjustments on contract or deposit-type CONract FUNAS............c.orurieriurrireirircreec ettt ssaeeentees | oevseessseseeeeenes 5,955,298 | ..oviririininnns 15,797,103
18. Payments on supplementary contracts With life CONtINGENCIES...........ccveiiveieiciiee ettt s s st ssses s sssens | sertesesessesssanes 3,257,357 | oo 3,262,919
19. Increase in aggregate reserves for life and accident and health contracts. ...(2,639,943,114)] . 4,809,455,973
20. Totals (Lines 10 to 19)...... ....3,395,006,137
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)
(Exhibit 1, Part 2, LINE 31, G0l 1)...cuuruueeerereeeeiseriseeiseessestseisesse bbb | senensseienis 530,122,242
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1).......cccocveeinerreriereeseirereceseienis | crvervesiesneiens 10,024,214
23. General insurance expenses (Exhibit 2, Line 10, Columns 1,2, 3 and 4)........cccouvvnrnrrrnenrennereereeeneen. ...398,688,021
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1+ 2 + 3).....c.cccvrverervrrerieierseseiesieninns | coveivesiesneiens 35,512,204
25. Increase in loading on deferred and UNCOIIECE PrEMIUMS..........c.cviviveieieieeeieics ettt bbb e s sssans | evesaessesaesnsns (1,063,625)
26. Net transfers to or (from) Separate Accounts net of reinsurance ..(3,807,520,569)| . 1,671,680,758)
27. Aggregate Write-inS for dBAUCHIONS...........c.eviuiieicicieie ettt bbbt bbb s s s s ensessssensennes | arsssssssasanes (164,180,161) (295,289,105)
28, TOHAIS (LINES 20 10 27)....euuveuieericriesieiseiiessse s | srpieneenrsneas 396,588,463 ...14,802,525,006
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28) 3,126,335,611 (3,188,456,520)
30.  DivIdends t0 POICYNOIABTS.........cuvereceieeietee ettt ettt b s bbb s st s s s s b s s sassnssssessnsassensnsns | sbsssessssssssssessssans 945411 | .. 1,555,063
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30).. 3,125,390,200 |. 3,190,011,583)
32. Federal and foreign income taxes incurred (excluding tax on Capital GAINS).........ccovuerrririrrinrinrirniesessessieeesssesee s ssessessssssneens | sesssssssssessees 446,707,922 (245,744,939)
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (I0SSES) (LiNE 31 MINUS LINE 32).......cuuiuiuriiieeireireieeseieeseee ettt st ss st sttt st ens e ssensessans | snsssssnnses 2,678,682,278 |............. (2,944,266,644)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of $.....(131,423)
excluding taxes of $.....(930,238) transferred to the IMR) ..(270,071,246) [ ....ooovvenvenes 961,161,644
35. NetinCome (LINE 33 PIUS LINE 34).......cuuiuuiriiiiirieiiesieiieiiesi s | nnbienssenies 2,408,611,032 ....(1,983,105,000)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, LiNE 38, COL 2)......c.civiuririreieeeese et sessssss s sssssesss s sssens | evsessesssses 2,177,858,411 | ... 2,556,587,807
37, NELINCOME (LINE 35)......uuiiiiiriiriiieiieeisesises s sse s s s s ss bbbttt st sttt stsstnnts | esbssssneses 2,408,611,032 ....(1,983,105,000)
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....(594,307,262) ..(1,127,254,952) .731,680,206
39. Change in net unrealized foreign exchange capital gain (I0SS) ...t es st ssessesssssssssentes | seseesessessnnsnnes 31,070,826 (34,794,203)
40. Change in Net AEfEITEA INCOME T8X........c.cvveieicreeeicreee ettt sttt es st es st en s ssssnssssssssnssessnsnntessnss | evrsnssessnsns (424,460,047)] .... 669,251,250
41. Change in nonadmitted assets ..(138,814,924)( . (182,691,362)
42. Change in liability for reinsurance in UNauthoriZed COMPANIES..........ccevevevrieieiseeie ettt sss st es st es s besss s snssssesens | arresessessesssnes (4,731,146)] .... ....558,760
43. Change in reserve on account of change in valuation basis, (increase) or decrease (Exhibit 5A, Line 9999999, Col. 4).......cccocvveveveec [ corrererierreeiecsee e ..23,935,154
44, Change in @SSEt VAIUAHON MBSEIVE .........covuiveeieieieesie ettt st s st ae st s s s b s s s st ssessssntensesntanns | eebessssissssesas (19,559,913) 40,850,768
45. Change in treasury stock, (Page 3, Lines 36.1 and 36.2 Col. 2 minus Col. 1)...
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate Accounts Statement
48. Change in surplus notes
49. Cumulative effect of changes in accounting principles.
50. Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSTEITEA 10 SUPIUS.....cv.cvieiictiieie ettt sttt ettt bbb s s s b s s st st st en et asb s s sassnssssssanssnsessnes | ensessesssssssesssssssessesetensesanss | oesessessesssessesesesses e sensesaes
51. Surplus adjustment:
BT PAIA MMttt s bbbttt
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital...........cccoerrrreennn.
51.4 Change in SUPIUS @S @ rESUIt Of FBINSUFAINCE.............cveievieeiercieee sttt e st s st et es st ts s s besssssssesssnsassnes | entessesenssssssssssssessessetessessnss | ersessessesssessessesesses e sssesees
52, DIVIAENAS 10 STOCKNOIABTS..........cveivievecice ettt bbb bbbttt bbb bbb sse s s sse s s bnes | sbsbessessessssess st s e st s 156,000,000)
53. Aggregate write-ins for gains and losses in surplus (8,152,413)] .... 302,923,872
54. Net change in capital and surplus for the year (LINes 37 through 53)..........criiirrieieneneise ettt ses e ssessssessssessensns | snssssssessees 1,907,742,104 (378,729,396)
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, LINE 38)..........cvvuervrvueeereerirsreeeseereeeeeveeesensvesenssneerenns | ceveererisnnan 4,085,600,515 | ............. 2,177,858 411
DETAILS OF WRITE-INS
08.301.  Other Investment ManagemMENt FEES...........cciiieicieieeseicse sttt sttt sbesss s ssessntas | seveessessesenes 101,467,062 130,208,911
08.302.  Separate ACCOUNT LOAAS..........ccuevueicveiieicieiie ettt sttt bbbt bbbt es e st es s bssesaesanns | sesbestessesansnes 78,687,588 | .... 107,963,200
08.303.  MiISCEIANEOUS INCOME........ouiieiriiiieiieicieiseise ittt ettt sttt bbb st s bbbttt n b s bt ensensnsnns | sebsntensessnsanes 11,037,195 | oo 72,330,710
08.398.  Summary of remaining write-ins for Line 8.3 from OVEMIOW PAGE..........ovureriienrirrieireireieie st ssssesssssssssssssessessssssns | sevsesssssssssssssessassnsssnsan (01 U 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 @DOVE)........ciuiiuuiiuiiiiiisiisiiii e | nsessessseees 191,191,845 | .... 310,502,821
2701.  MODCO Reserve Adjustment on Reinsurance Assumed ..(227,647,298)| . 339,633,625)
2702, MiISCElIANEOUS DEAUCHIONS. ........vvuirririeiseiieisssieise sttt s st s bbbt s s st st st ensansans | stsssessessnssnns 64,453,000 43,926,598
2703.  Change in Provision for Experience-Rated REfUNGS............cccuiueiciiiricccsiecte ettt sesse s sensennes | oevesiesisssssesiesnes [CLIRE1CK) | 417,922
2798.  Summary of remaining write-ins for Ling 27 from OVEMOW PAGE..........ccoveieveerirereseescesetesce s ssssssessssssesesssssesssessesens | srnnvssessssssiesinssssssseensens0 | cvevesesisseseses s 0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)..... 295,289,105)
5301.  Permitted PraCtiCe DTA.. ..ottt e ettt bt se b s et b st s st st s bt essessssssesassnsansenas | sbesssssesssssssessessntesses e tnaenes .299,613,925
5302.  Gain on Inforce Reinsurance 3,309,947
5303, RS RRRR R R E R R R E R R Rttt
5398.  Summary of remaining write-ins for Line 53 from overflow page.. .
5399.  Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 8D0VE).......cciuieiiiieiiiiiesiessiisie sttt sttt




Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY

CASH FLOW

Curre:t Year Prior2 Year
CASH FROM OPERATIONS
1. Premiums COlIECIEA NEt Of TBINSUIANCE..........cveveeveieieeieesie ettt b e s bbb ae s st s s s bessesssbanssnans | eevessesansanes (55,110,502,015) | .vcvvvvrrrnnad 9,351,978,269
2. NetiNVESIMENTINCOME. .......cuuiiiiiiiiiiii ittt nstnnts | cbesbaessesnriensaad 492,875,654 | .....ovveriene 408,198,730
3. MISCEIIANEOUS INCOME........cooureeesriseeesaeissessees sttt nentenns | ossrinsssesnes 58,120,251,384 | ......ccooeoe.ee. 1,885,933,452
4. Total (LINES 1 HTOUGN 3)....oouieeriiriiiciiiieeie sttt | ceseenineesieees 3,502,625,023 | ... 11,646,110,451
5. Benefit and 0SS related PAYMENLS. .........ccciuiveieiiiteie ettt st nsenas | ervereerisrenaenas 6,195,956,624 | ............... 10,733,727,427
6. Nettransfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........cceververeeieieiesiesieiiesesiesenns | ceveiieiinnins (3,836,677,478) | ...ccovrvnen (2,500,961,899)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............c.cvcviiecicicsiecee e sessvesies s | oo 2,344,605,020 | ................. (1,468,784,326)
8.  Dividends paid to policyholders . 1,417,252 ..2,304,771
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES)........coeuereveirerererrirerrersieiiens | evsresesesiisaenaes 174428436 | ...ocvcvene. (96,262,978)
10, Total (LINES 5 throUGN 9).....coueverreircriceiriieresieeiress st essses st sesss s enssnnns | sesssrsssmnesnns 4,879,729,854 | ....ovvvrvnen. 6,670,022,995
11, Net cash from operations (Line 4 MINUS LINE 10).........cccovvueiuriieierneicieisstse e ssssssss st sss s ssses s sssssesaas | svesssssnsssnsns (1,377,104,831) [ ... 4,976,087,456
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
28 B =0T To 3OO OO OO OO SOTPTRRTROTRTORRTIS ISR 7,400,337,827 | ..ovvvovvverciennes 779,817,535
12,2 SHOCKS. cvevevereeteisest sttt nnniens | eentsesssenene st 6,812,083 | .oooeveerrerii 38,675,892
12,3 MOTEGAGE 0ANS......cu ittt bbbt bbb s bbbt bbb st n s bbb s e bnsenaenas | erenaesinsntenienas 124749183 | .oevceee 17,014,335
124 REAIESIAE. ....ouvereeec st | e s
12,5 OthEr INVESIEA @SSELS.......vvuuvireeienrisiririi ittt 1,348,171
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments.. 3447104 |...
12.7  MISCEIIANEOUS PrOCEEAS. ... vevereeirisririeeseissieese e isssese b sss sttt s s s s st s enses s snsessesnsensessnsensassesnsenses | sesessesssssssenss 1,652,541,245 [ ..o 987,246,991
12.8 Total investment proceeds (LINES 12.110 12.7) ...ttt ssses b sse s sssenans | eevesssssssissenas 9,189,235,613 | ..coovvvvirnae 1,822,871,183
13.  Cost of investments acquired (long-term only):
1301 BONGAS. ..ottt sttt | eebienni et 7,675,090,086 | ....coooneveenecs 3,706,707,675
132 SHOCKS. rvvvuveseeeruresseeessees e essesssee s ssess s s SR RS ERRRRSResenenntennensnnnst s | sersneinnnstienes 1,124,386,009 | .oocoovvverrrerenenne 19,943,302
13.3 Mortgage loans ....51,677,808 ..278,706,286
134 REAIBSIAIE.....eeeeeecee ettt RS s ettt en s snes | Hressenteenes st st st ss e st s tntaes | Hressententseees ettt
13.5 Other INVESIEA @SSELS.......cvvuuvireieicireriecei ittt enstennes | vesesssstsenessenes 297,107,693 | ..ovviiiriiene 2,096,528
13.6  MiSCElIANEOUS @PPIICALIONS. ........vecveieieciectieeicts ettt ettt bbb a st ettt s s s s e s bes e sassensens | anbessessssessessssassensenssssnsensensnss | ensessssessasanes 1,527,650,914
13.7 Total investments acquired (LINES 13.110 13.6)........cvievereiiieeeiee ettt ssse s sesse s sesse s sensssae s | ensesssssssnsenas 9,148,261,595 | ..ooovvvvrennn 5,535,104,704
14.  Netincrease (decrease) in contract 10ans and PremiUm NOLES...........c.cuvieiivrieicicie et ssees | ensessssessesiesessenas (2,090,539) | c.cvevirrirereinas 11,146,529
15.  Net cash from investments (Line 12.8 minus Lines 13.7 MINUS LINE 14).........oimoiveieieieeeeeseees et | covvseveesisseseeseesad 43,064,557 | ................. (3,723,380,050)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOES, CAPILAl NOTES.........cveveeviceieciees ettt ettt ettt bt a b e s sae st sse st ensessnsassanas | eevessessessnsesssssssssassessnsastessnsas | estessessnssssessnsssessessesenses e sanes
16.2 Capital and paid in SUPIUS, 1ESS trEASUNY STOCK.........ccrurureeirreireireieeseie ettt ss st essnnas | sesesssssanssessnes (213,938,015) | ..covevererrene 204,846,049
16.3 BOMOWEH fUNDS........ooueveriicrieiesiei sttt | Hesessssss e st s nens s nent s | eessessenessess s nene et
16.4 Net deposits on deposit-type contracts and other insurance lIabilities.............ccocvcueicieiirieeseee e | e 1,838,957 | oo, (3,470,587)
16.5  DiVIAENAS t0 SLOCKNOIAETS...........ooivieiecictecct ettt ettt s s sae st stessesans | essessssssessssssesssssessesassssssnes | sessesissassessesanes 156,000,000
16.6  Other cash provided (APPHEA).........cciurieiirieieereese et b bbb s s b b stensnnns | ssssssssenssessassns 802,465,117 [ oo 462,787,191
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Ling 16.6)........cccccveurerrenerrnen | cosressissisinnens 590,366,059 | ..o 508,162,653
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus LiN€ 17).......covvreurenrerneneenenns | coneereereernennnns (743,674,214)| c.ovverenne 1,760,870,059
19.  Cash, cash equivalents and short-term investments:
19.1 Beginning of year................. ..2,326,153,004 ..565,282,946
19.2 End of year (Line 18 plus Line 19.1)....covisrvnoreeinrissrresssicsesnesnnees 1,5682,478,790 | ..o 2,326,153,004
|Note: Supplemental disclosures of cash flow information for non-cash transactions: | |
20,000 LR eeE ettt nnnt et | feenet sttt | cernnne st




Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY

ANALYSIS OF OZPERATION BY
1

LINES OF BUSINE683

Ordinary Group Accident and Health 12
3 4 5 Credit Life 7 8 9 10 11 Aggregate of
Industrial Life Individual Supplementary (Group and Life Credit (Group All Other Lines
Total Life Insurance Annuities Contracts Individual) Insurance(a) Annuities Group and Individual) Other of Business
1. Premiums and annuity considerations for life and accident and health contracts.............c..ccccccomrrrvviiinnriviiiinnrivciennn: (55,103,284,892) H L oo | e | e (46,152) | 1,529,326 | ...voeveerreriierenns [ [ 951,401 [
2. Considerations for supplementary contracts with life contingenCies...............ccocveumerruerncrieninriinereerncreeiscnecsscniissceeons | eereeieneen 208,265 [ v | eieieee0en66,663 | e [ 211,602
3. NetinvestmentiNnCOME.........ccocueueecereeeeeeeeeeee e reererererenenenenenenes | 0. 196,424 533 | ... 248,203,647 |....
4. Amortization of Interest Maintenance Reserve (IMR)............... ) oo | e (749,194) . (1,072,090) |....
5. Separate Accounts net gain from operations excluding unrealized gains Or I0SSES...........cccrenererneeenneenmrenmennneeineees | evvrisriserenisiieeesQ o | e [eereresiesssenesisens | eeereessessseseeseseenes
6. Commissions and expense allowances N reiNSUraNCe CEAEM. ... wrmrermrerrereeesereseesneesseesssesssseesssenseesssessnnees | cuenes 210,711,684 |...cccocveeverereennn | ....209,803,549 | ............ 908,065 |..ovveereereernirneinns
7. Reserve adjustments on reinsurance Ceded.............vweereenerneernrernneenerennees .56,553,042,305 | ..coevvveerererereeiens | e 157,805 [56,552,884,500 | ......cccovvvvrrrrernnee
8. Miscellaneous Income:
8.1 Fees associated with income from investment management, administration and contract guarantees from S/A|...1,165,305,550 | ....cccccoervrvrerrens | e 316,025,473 |..... 847,843,175 [ .o
8.2 Charges and fees for deposit-type CONMTACES..........c..curruemrererriiereiiesssiesssiseresiesssiesesssesessssssssessssessssssesess | suiesasssessssssssessans 0 [ | e [ | s
8.3 Aggregate write-ins for miscellaneous income. . 191,191,845 |.... L0 [ 47438,702 |..... 143,747,929 | ..o
9. Totals (Lines 110 8.3)... ...3,522,924,074 .1,548,039,084 [ .1,907,924,206 | ....
10, DEath BENEMS.........ocreeeeriereireseresirrsssiesiessessssesssssenesiessssssesssssnsssnesssssessssnessssnesssssnsssnesssnssssneeeses | 1enee3 10,862,765 | evveververreereesesens [ eree 276,403,331 |....... 33,507,454 ..o
1. Matured endowments (excluding guaranteed annual pure endowments)...............ccccecreveens
12, ANNUILY DENETILS.......vooeevveeetrierrssssneecsssssssnssssssssssssissssssssssssssssssssssssssssssssssssssssssssssnsssssoss | e300, T 19,238 | wovvvrrereersererieenines | ceeveeeesnerineeeennnns
13. Disability benefits and benefits under accident and health CONtraCts............cc.u.rvverereveerrinererireeeeseeseieneees
14. Coupons, guaranteed annual pure endowments and similar DENEfits............c..vcrenerevnnrrennerinnrrinnenmnnnenssneeessseesees [ onveseeeeeseeneen 112 | e,
15.  Surrender benefits and withdrawals for life CONrACES...........cccvvevieiecieeisi e
16, GIOUP COMVETSIONS........cvvveviaeriiiiiiasssiessisssisssssssssssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsens | nonsnnsssnsssnsssnsssensd [ soessssssssssssnssinssinns | semsssssssmsssnssnsssens | sesssssssssssinsssssnns e ———
17.  Interest and adjustments on contract or deposit-type contract funds...........coecvvevmrernnrernreennrernnrennens 632,607 |....
18.  Payments on supplementary contracts with life CONtINGENCIES............c.verrenrrrinerernerrinernrneereesneensseeneesssees | enrenneendy 201,357 | evvrvsveeeeiesisseensins [ oereesesessssesssssenes | eoesssssesssesnssnssenes
19. Increase in aggregate reserves for life and accident and health contracts we.(438,784)[(2,638,828,039) | ............251, . (93,145)]....
20.  Totals (LINES 100 19)....cuuurrrurrrirreerrirerieerrrenisessissssssessssessssesssssessssssssnesssssesssnsssssesssnesssnssssssssnesss | 008,899,000,137 [ ovevveviesresrienen [ nnnd 688,564,788 | .2,672,694,351 2,615,382 29,494,930
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)............... | ......530,122,242 | ....cocovvevvrerverenres | vonee 178,972,403 |..... 351,118,420
22. Commissions and expense allowances on reinSUrance asSUMEd............verrrerreenrersmsesnsssnessnnssssssessssssssssssesssenses | oneene 10,024,214 | oo | e 6,858,855 |......... 2,763,171
23, GENETAl INSUIANCE BXPENSES.....uvvvrereseissressressssssssssassssassssesssasessassssassssessssesssssssssssssessssesssssssssssssessssessssessssssssssssssssnsss 234,642,112 |..... 154,745,162
24, Insurance taxes, licenses and fees, excluding federal income taxes........c..ccovverirnrirnnenn. 30,351,010 |......... 5,125,767
25.  Increase in loading on deferred and uncollected PremiumS............couceevcereecrineerincresnseresnenssnsesssnsesssssssssesssnsens | svnneend(1,063,625) [ covveeveereseeerrverennns [ oo (1,110,019) [ oo
26.  Net transfers to or (from) Separate Accounts net of reinsurance...... .1..(3,807,520,569) | .....cvoevrvrrrerririrs [ e 201,926,087 |{(4,009,810,239)
27, Aggregate Write-ins for ABAUCHIONS........c...rvieriireieiiee sttt ssssnssens | vaeee (164,180,161) [ ..ocooveeecenenn0 | (2,435,321) |...(129,726,548) | ...
28. Totals (LINES 20 10 27)......oouriveiriiieniiiirrisssiissiiisssss s | sonnes 396,588,463 .1,337,769,915 | ...(953,089,916)
29.  Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)............ ..3,126,335,611 | covevevveeenn0 [ 210,269,169 | .2,861,014,122
30.  Dividends t0 PONICYNOIAETS..........cvvumuerermcreieriie et sst st sssss st nssssnsssennsns | anvsssssans 945411 [ [0 939,128 [ 16,283 [ [ [, [, [, [, |, |,
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30). | ...3,125,390,200 | .......................0 |.....209,330,041 | .2,861,007,839 | ....... (1,485,923)] ... cereennn2,525,280 ..52,640,723
32.  Federal income taxes incurred (excluding tax on capital ains)...........cccccueurreeernreeeesneessessseesesssesssessseessessns | e 446,707,922 |..coovoiiieiieninn. | .....45,526,466 | .....396,346,934 |........... (311,84 [ oo [ (169,887) [ o 190,902 [ ..o [ [ [ 5,125,348
33.  Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (105S€s) (LiN€ 31 MINUS LINE 32).........ccvvvrrvirerrireriiissiissiiissisississsssssssssessssssssssssssssssssssssssssssssssssssnsssnes ..2,678,682278 | .......covuuen 0].. 163,803,575 | .2,464,660,905 | ....... (1,174,082)| .....................0 |............825,767 | ......... 2,334,378 .47,515,375
DETAILS OF WRITE-INS
08.301.  Other Investment ManagemeNnt FEES..........cuu i ssssssssssssssssssssssssssssssssssssssssssnss | ovens 101,467,062 |...ccoecevvvevrccerenns [ 003,816,721 | 97,640,582
08.302.  Separate ACCOUNE LOAAS. ........cverrverrermreeseeeseeieeiseeisssessssssesssss sttt sesssssssssesssssssssssssssssssssssssssssssssssssssssssnnes | ovvones 78,687,588 |....cccoevvervevierens |20 32,817,165 | ... 45,870,412 | ...
08.303.  MISCEHANEOUS INCOME..........oourierriuniiaiiireiersiessises et nstenes | 2entanes 11,037,195 | .o v 236,935 | ...
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page e 0
08.399. Total (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 8DOVE)........ourvvuriirerririisririssririiserrissesessesrisessssessenseees | v 191,191,845 | .0 47438,702 |..... 143,747,929 | ...
2701.  MODCO Reserve Adjustment on ReinSUrance ASSUME............v.uucveemmerermereesreriresssnessssesssseesssesensssssessseeees | conae (227,647,298) [ ....cvvvverererccreians | e (66,915,736) | ...(129,346,910) | ....
2702.  MiSCEllAaNEOUS DEAUCHONS............ccvveevvrirsiestcies sttt sssss st sssassssstans | ovneens 64,453,000 |..coooverereierereen | e 64,480,415 | ........... (379,638)] ....
2703.  Change in Provision for Experience-Rated Refunds vreeennr(985,863) | o reerernnrnneesnnnes | e [ e (989,863) | o
2798.  Summary of remaining write-ins for Line 27 from overflow page... sevvnernnnnneensesseens [ evvnrveneeenesieeenen0 | e 0 [0 | 0 0 | 0 |0 [
2799.  Total (Lines 2701 thru 2703 plus 2798) (Line 27 @boVe)........ccorurvrrmscriinsriieserinnenrisnsssrssensessssssseneesssenensensss | aveeo( 164,180,181 | ovvvviiseeniinenn0 | ..n(2,435,321)] ...(129,726,548)]............(758,943) | .....ccooveee.nl0 ] ..., (985,182) [ ... ,627,203)

(@)

Includes the following amounts for FEGLI/SGLI: Line 1.......... 0 Line 10




Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY

NG THE YEAR

ANALYSIS OF INCREASE IN RESERVES DURI
1 2

Ordinary 6 Group
3 4 5 Credit Life 7 8
Industrial Supplementary (Group and
Total Life Life Insurance Individual Annuities Contracts Individual) Life Insurance Annuities

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. Reserve DECembEr 31, PHiOT YN .......cc.urveurireeieriiesisceseesseesssesesessssesssesssssssssssssesssssssssssnesssnns | sevesesssnens 10,792,355,216 [ ....ovorvveerierrnereeerirseeins [ 2,219,974761 | oo 8,548,522,034 |.....covvvrrerrrnnnns 4,539,951 | .o | s 17,400,145 | ..o, 1,918,324

2. Tabular net premiums or CONSIAEIAtIONS..........c.cveivieeiriiiieieie et sesssans | eevesssessnsns 2,165,480,376 | ...occvevverererieererersieerereees | e 760,508,761 |[...ccccoovirnees 1,404,258,909 |....cccoeverrrrirrinee 211,607 | oo | e 450,863 | ..coovireieereieienae 50,242

3. Present value of disability ClaiMS INCUITEM..........cciiurruirirnrereee et ssessseiees | corstesesssess et eees 0 [ eerreereereenerneenemsesnseneeennnes | serteeeseee sttt steses | eeseetsesess sttt ssensantns | eeeeesesaenes XXX ooteterietereiiens [ e [ e | ceere e

4. TADUIAI INEEIESE.....cooovercereiiecei ettt sttt enstnes | eesteneesstenend 411,148,965 | .ovoooverceecrieererieenineees | v 80,395,619 |..coovvvverrirernns 329,789,340 |..covvvervrerereirenens 875,892 | oo | v 18,227 | oo 69,887

5. Tabular less actual reSErVE rIBASEM............cocuivevivieieiesie et snns | stessesisssssssaesesd 410,793 [ oo | et 4,101,652 |.oovieieeee, 22,968 | ..o (13,827) [ oo | e | e

6. Increase in reserve on account of change in Valuation DasiS...........cccrurirrerrerrrninrneneinennersesenseneens | crreeserseseseesssisessesseeenees 0 [ et seesssesesessnnes | srereeesseestesensssessessssssessentensns | eetseesestessnnssessesssnssessessensanens | eeeessessaneessessestneessestansests | ressessesesssessentnsnssestensessesss | ressessenenesestestaneestesssnssessents | essesesneessentene st eneeesessenes

7. OthEriNCTEASES (NEY)... verueerreeersrersreeseeeseeeseeeseessessseess st s sesssesss st st ssessesssssssssssssasssssesssnnses | sornssssssseenas [RSLY AT Y01 | RN (O [GREEPAK) ] I— (2,406,707,530) [ ...cveroreesnneenees 2,434,869 | ..o [ ()] I 3,556

8. TOtAIS (LINES 110 7).evruveuueerecereeeseeeseeseeessesesseessssessess s sesssseessssess st sesssssssssssssessssssssessssssssnessses |_onssssssssesas 10,415,753,330 [ ..o, 0 [ s 2,511,907,880 | ...oocoerenee 7,875,885,721 | oo 8,048,486 | ...coooovsiirinisiriienae, (O I 17,869,233 | .o, 2,042,009

9. T@DUIBI COSL...evrvrerreercereereeer ettt ssess sttt ssss s sess s sesssassssnsen | svessssesssnessnnes 124,445,803 | ...ovveoeerercrrereeceseeenneees [ cerreerneeieneeens 123,922,829 | ..vooverreeerenereneeineneienns | ceneersnen ) .9 NN DO DO 522,974 | oo
10. Reserves released by death............ccccveieiciiieie ettt bes s sssssnsesns | eetessesesesnsaenes 72,336,190 | .ovovererererierererce e [ e 72,273,307 | ..o ) 0.0 GO (RN XXX ooteveereerereeen | e [ e 62,883 |...cveenee. ). 0.0 SR
11. Reserves released by other terminations (NEL)..........cccevveveeecveieiieeeeseeeeese e sssesessesenes | cevesresissssenans 888,948,661 | ...cvvvveererereeeriereeereeieeienns | e 108,685,971 |..ccovvvevrerrne. 777,351,421 [ooeeeeenae. 2,741,545 | oo | cerere e PETCKK T S 141,391
12. Annuity, supplementary contract, and disability payments involving life contingencies...........ccccovveeees | covvrrvernrenneeen. 293,374,052 [ ..ovoeveeeeeeerrrererereseireirenes [ e 4,590,817 | .o 288,267,422 | ..oocovrrerreierinen, 515,813 | oo [ e | e
13.  Net transfers to or (from) Separate ACCOUNES............cvevcveeerievrireieieesie et ssesssssssessesessessens | esessesissessinsns 907,542,115 | oo L, (26,206,676) | ...ocovvrennene 933,731,692 [ ..o | e | eereeiniessssssessesessssensssesnsens | sernssneesessreneesnranes 17,099
14, Total deductions (LINES 910 13).......vvurrirrrririinesireriereiessieesssesi st ssesssesssessssesssesssssenssnens |_esissrsnseseeees 2,286,646,821 | ....coooovvviieiisiirin, (1 283,266,248 | ........cc....... 1,999,350,535 | wovioviiiiinn, 3,257,358 | .o, (O IR 614,190 | oo, 158,490
15. Reserve December 31, CUITENE YEaI........cviiiiiiiiiesi s | s 8,129,106,509 | ...ooovevviiriricsii i, 0 2,228,641,632 | ..o, 5,876,635,186 [ ..ovovoveiiriciennnn 4791128 | s (O 17,255,043 | v, 1,883,519




Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY
EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected Earned
During Year During Year

1. ULS. QOVEIMMENE DONGS. ..ottt bbbttt bbb sttt s bt () I 16,926,108 | ovovvevereeeees 15,247,049
1.1 BondS XEBMPL fIOM U.S. 18X.....cvucvireicictces ettt sttt bt bbbt s bttt a st s b s n e saneas () A4T91 [ oo 44,791
1.2 Other bonds (unaffiliated). .1(@).... .343,533,485 347,412,251
1.3 Bonds of affiliates......... (@) ...68,894,830
2.1 Preferred stocks (unaffiliated)... .| (b)........ 6,200,813 | oo 6,113,060
2.11 Preferred stocks of affiliates.. (D) e | T s
2.2 Common stocks (unaffiliated)... 64,747 ..64,748
2.21  CommMON SLOCKS Of AFfIIAES. ..ottt st et s s benas | evsesssssses s sessesse s sessesesssssensesnsanes | sosessesinsestes et s st s e s et

3. MOMGAGE 0BNS......o.ceieceeeecics ettt ettt ettt sttt s e bbbt s et e et e ettt s bbb et a et ne ettt [(c) S 31,786,428 | .o 31,263,546
4. REAIESIALE ..ottt b ettt (d) = e | T e
B CONIACE IOBNS......oceeieieciicieie ettt Rttt ettt ensensnns | nestentnsest s nes 21,922,543 | oo 22,025,093
6.  Cash, cash equivalents and ShOr-term INVESIMENLS...........ccciiiveiiiieecee et () I 8,796,560 | ...oovoveririeieiiiens 8,705,630
7. DEMVALIVE INSIUMENES. .....c.rveeieecicieieisctesise sttt ettt s st () S (10,124,637) [ cvvoveeveerrrereireiienenns (1,157,427)
8. OtEr INVESIEA @SSELS........ocvuivicieciieeice e s bbbttt s st sanssentns | eeviessesse st es s anes 15,894,625 | oo 15,894,625
9. Aggregate write-ins fOr INVESIMENTINCOME. ...ttt ssestenssessens | enssssssssessanssnssesesssnssneees 356,114 | .o 356,114
10.  Total gross iINVESIMENEINCOME. ...ttt et ee et bt e s s bt es s et s sesebessnsesesssssesensssessssnsesensnsesessns | snsssesesssesssnsesessnnnes 435,401,577 | oo 514,864,310
11, INVESIMENT EXPENSES. ... veceeceriseeseeeeeeee st eese e s es et ees s s s ees et e e e s seee e e s e s a2 e e eS8 o284 oA a2 R84S EE e 28428 E e A8 ee e A 8o 2R bR e e s b ee bR s e e R s b s st en s srenna (<) S 7,789,890
12.  Investment taxes, licenses and fees, excluding federal income taxes.. 1 ()... 25,118
13, INEBIESE BXPENSE. .. .o ceeeeie etttk bRttt sttt nt st e s ssesnentnsesnnstensensnesnssentansnsensens | ([])eereeesiensnnis ettt
14.  Depreciation on real estate and Other INVESIEA @SSELS..........cc.cieuiveiieiesreecee sttt sssse s st s s s ssesssssssssessnsssssssesssssnsessesanss | (1)oeres .0
15.  Aggregate write-ins for deductions from investment income. ]
16, Total deductions (LINES 11 tTOUGN 15).......c.oiiiurrieieierirsieieisssessesseessessss s ssss st s sess ettt s £ s s b s et s s n et e st ensensnssessentensnns | ssssssossssssssessassnsssssanes 7,815,008
17.  Netinvestment income (LINE 10 MINUS LINE 16).............ouevuevueerererierieitctesestesieetesesteet ettt saesssstese s sten st ssessssssssessessessssssessesssssssssessessessnssessessessssessesses | ostessessessessessessaseas 507,049,302

0998. Summary of remaining write-ins for Line 9 from oVEMIOW PAGE.........cccuuiuieieiieicres ettt sssessesnss | ervessesesissss et 0 [ e 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (LINE 9 @DOVE).......c.iiieiririiieieisiiiesisisisisersssssessssssesssssessssessesssssessssseessssnsessssans | ossnsssssssnssssessnssnsesnsansenes 356,114 | .o 356,114

Other invested assets...............

)
)

(¢) Includes $.....100,237 accrual of discount less $.....60,067 amortization of premium and less §.......... 0 paid for accrued interest on purchases.

(d) Includes§.......... 0 for company's occupancy of its own buildings; and excludes §.......... 0 interest on encumbrances.

(e) Includes $.....553,049 accrual of discount less $.....63,496 amortization of premium and less §.......... 0 paid for accrued interest on purchases.

(f Includes$.......... 0 accrual of discount less §.......... 0 amortization of premium.

(9) IncludesS§.......... 0 investment expenses and §.......... 0 investment taxes, licenses and fees, excluding federal income taxes, attributable to Segregated and Separate Accounts.

(h) Includes§.......... 0 interest on surplus notes and §.......... 0 interest on capital notes.

() Includes§$.......... 0 depreciation on real estate and §.......... 0 depreciation on other invested assets.

EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5
Realized Change in
Gain (Loss) Other Total Realized Change in Unrealized
on Sales Realized Capital Gain (Loss) Unrealized Foreign Exchange
or Maturity Adjustments (Columns 1 +2) Capital Gain (Loss) Capital Gain (Loss)

1. U.S. government BONdS..........cc.ocueueieieeineiieieesesese e sesissseesens | ceveeieeisenians (47,285,744) (47,285,744)

1.1 Bonds eXempt fToM U.S. taX.....ovuieereieirirnisirsneecnsssieesssnsines | seeseesssssssnsessssssssssssssssssss | cvrssessessnsssssssssnsssssnssssnes | cosessssesssssnssssesssessnssnes 0].

1.2 Other bonds (unaffiliated)..........ccceueirrveeiercereeiseieeseeieieiens | e 51,452,571 (58,671,230)

1.3 BONAS O @ffiliALES.. ... ieseisieesiiees | cevseeeisesiesiss e ssssteseeens | reeessessssesessesestesssssessees | rseeesesseseesesseessesseseees 0

2.1 Preferred stocks (unaffiliated)...........cccoevevveeicerceeceeeeeeeeens | ceveeieieieiienns 3,324,726 (12,733,309) | cvvvevereerrieereeerrereeeeseenes | eveeveetesese s
211 Preferred stocks of @ffiliates..........ocewerirrinriririnincrcsercienis | e [ e neiesees | reteeee st 0 | eeereereeerreereieeeeeneeeeneens [ e
2.2 Common stocks (unaffiliated)............cccccveerereeiieeeericeesieeeees | e (75,922)] .vvevereerereeene(534,504) | o (610,426)| ...ocvvvvrenee 2,515,344 | oo
2.21  Common StoCks Of AffllAES..........c.cvucveieieeieecceeceece e | et | eevesesss e siesssssssens | eeteesesssses s sesaesiens (0] I (24,892,567 .....covevrererereereieieian
3. MOMQGAGE l0NS.......ciiiereririeiseese et sntnsnes | ersessnnenneeens (5,911,081) [ .voeveerrrerrreererseirriees | veeeererinninens (5,911,081) [ ovvoveererrrirerereriseireiens | oo
4. ReAlESIAte ..o

5. Contract loans

6. Cash, cash equivalents and short-term investments...........c.ccceeeee | covvreviriireinns 3A4T 104 | o 31,070,826

7. Derivative instruments...........ccccceeevevireierierennnn. (148,011,242) | .ocveeeveeeeeeereees | eveeereennn(148,011,242) | (1,629,679, 717) | oo

8.

9.

Aggregate write-ins for capital gains

)
..... (1,835472)| ...
..... (2,763,337)| ...

126,716,340)] ...

10.  Total capital gains (I0SSES)..........ccccvveeeve.. .(147,658,397)] .. ( ..31,070,826
DETAILS OF WRITE-INS
0901. Miscellaneous Losses... .(2,763,337)] ...

0902.

0903. .
0998. Summary of remaining write-ins for Line 9 from overflow page..... | .o.cocvevveeeveiereencinn 0]..
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9 above)......ccocoeeee | oo, (2,763,337)




Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
EXHIBIT 1 - PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

Ordinary Group Accident and Health 11
4 Cred|t Life 6 7 8 9 10 Aggregate of
Industrial Individual (Group and Credit All Other Lines
Total Life Life Insurance Annuities Individual) Life Insurance Annuities Group (Group & Individual) Other of Business

2R wh =

©oo~N

FIRST YEAR (other than single)

UNCONIECEEA. ... s
Deferred and acCrued.........cc.cevueueveeinerciesesse s
Deferred, accrued and uncollected
3.1 DireCt....covvveereircrnnnn.
3.2 Reinsurance assumed
3.3 Reinsurance ceded.....
3.4 Net (Line 1 + Line 2)... e
AVANCE.......oeiiieeeete ettt
LiNE 3.4 -LiNE 4o
Collected during year:

6.1 DIFECL.....ecveivcveeeeiccee e

LINE 5 4+ LINE B erreereresesesersesesersesrseserseseses e .
Prior year (uncollected + deferred and accrued - advance).....
First year premiums and considerations:

9.1 DIreCt. .. ,290,
9.2 Reinsurance assumed.... 2,721,438 |..
9.3 Reinsurance ceded..... ..423,381,711
9.4 Net(Line 7 -LiNE 8)....ueeeeeeeeeeeeeieeieeeeee e 125,629,867
SINGLE
. Single premiums and considerations:
10,1 DIFTEC. ettt seesssssssssesnsensens | erveesanes 2,337,509,084 | ....cooererereeeereeereeeene | ceereerninnenenn(32,396) | oo 2,337,491,257
10.2 Reinsurance assumed...........covvueevveeeveeereeneseseesssenss | corereeennenns 200,400,503 |.. R 198,927,295
10.3 Reinsurance ceded... ..58,421,580,725 | .. .. 58,421,034,253
104 NEL.ooeoeeeeee ettt sses s sessesssssssssaensas | erveniens (55,883,671,139)| ..cvovvvrrrervernrerieenen [ v (584,744) ) ... (55,884,615,701)
RENEWAL
o UNCONECLEA. ...ttt seessnes | evrerssssensnnnes R T0 T N U 22,830,625 | .cooeveeeernreereeee e
. Deferred and aCCrued..........c.coveverrereiernsssiessseseissssssseeiens | eeresensssessenes 28,154,845 | ... [ s 28,092,986 |...ovvrrrrierirrineirerierieninns

. Deferred, accrued and uncollected
13.1 Direct
13.2 Reinsurance assumed..
13.3 Reinsurance ceded.......
13.4 Net (Line 11 + Line 12).

14.
15.
16.

AdvVanCe.........cocveriniininns
Line 13.4 - Line 14.....
Collected during year:

16.1 DIFECL. ...ttt nes
16.2 Reinsurance assumed..
16.3 Reinsurance ceded...

856,299,716
..128,734,634 | ..
...338,929,935 | ..

16.4 Net............ ...646,104,316 . 0 L0 953,835
. Line 15 + Line 16. . BN ...696,362,739 | .. . . . . . 968,444
. Prior year (uncollected + deferred and accrued - advance).....| .....ccceevnne. 42,580,383 | ..o [ s 42,536,307
. Renewal premiums and considerations:

19.1 DIr€C...coueverereeeeecirerireeiresiresis 864,992,138 863,263,211

19.2 Reinsurance assumed.. ..129,384 470 |.. ..129,341,504 | ..

19.3 Reinsurance ceded....... ...339,620,224 | .. ...338,778,286 | ..

19.4 Net (Line 17 - Line 18) 654,756,382 653,826,432

TOTAL

. Total premiums and annuity considerations:

20.1 DIFECL....eoeecicii ettt sseestestnees | eneinenns 3,748,791,361 | oo (VN - 1,409,520,955

20.2 Reinsurance assUmed..........ocvueueeneeeeeesneeneererensneenes | covreneennennes 332,506,411 | .. 0. ...132,057,066 | ..

20.3 Reinsurance ceded............... ..59,184,582,660 ...762,706,469 | ..

20.4 Net (Lines 9.4 + 104+ 19.4) ..o | oo (55,103,284,890)] ....ccceocvenvrncrinninnenn0 [ oo, 778,871,555




Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
EXHIBIT 1 - PART 2 - DIVIDENDS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

EXPENSE ALLOWANCES AND COMMISSIONS INCURRED (direct business only)
2

oL

1 Ordinary 5 Group Accident and Health 1"
3 4 Credit Life 6 7 8 9 10 Aggregate of
Industrial Individual (Group and Credit All Other Lines
Total Life Life Insurance Annuities Individual) Life Insurance Annuities Group (Group & Individual) Other of Business
DIVIDENDS AND COUPONS APPLIED
(included in Part 1)
21. To pay renewal Premiums...........cccoveveurevereeriersssenerienes | coveveresessssssennes 82,254 | ..o | e 82,254 | oot | e | e | st sssesesens | seresisiesse e ssestens [ ensesiesesestes s tessesesensens | eebessessesesensessessssntesesns | sessesietent et nans
22, ATOtNET ..o neneennes | cevreenseeseenees 1,210,021 [ oooeeeeerreeeeeersenees [ e, 1,203,739 [ oo, 8,282 | ooooeerererrerriereienins [ [ [ [ | s | e
REINSURANCE COMMISSIONS AND
EXPENSE ALLOWANCES INCURRED
23. First year (other than single):
23.1 Reinsurance ceded.........cooeveviererverreerrereceniens | evereneeneen 161,296,947 | oo 161,296,947 | cooveveeeeeeeeeeieeiieieiies | st | et | eereseses s sessenes | seveesestese st st ssens | eveseesesssses st esses s bensens [ estestesesestessessssesssstessesens | sresiesestesaes bbb anans
23.2 Reinsurance assumed...........ccccvcuveeererevenenniennnens [ o 988,242 | i | e 958,242 | ..o [ [ | | s [ s | | s
23.3 Net ceded less assumed...........c.ocevevereverccrecriens | evierenrennnn 160,338,705 | oo 160,338,705 | covvvvevevereeecereeieecn0 | a0 | 0 cveeereeeeeeeeieeeene0 | e 0 | e 0 [ o0 | e
24, Single:
24.1 Reinsurance Ceded.........oovvververrrverreereereeeneens | erveeiieenrnrnnd 908,005 | oo | e | e 908,065 | .vuvveevereeeierereeeieieeies | et | cereveses e sssessenes | sereesssieseses s seens | seveeree s sstese s sessens | estessesesses s sessssaesssns | seseesesrese st anaes
24.2 Reinsurance assumed...........ccoevcvverercreverevenneennens [ covriininnennn 3,164,540 | i e [ i 2,762,531 | oo [ s | e 402,009 | ..o [ | s |
24.3 Net ceded less aSSUMEA.........cocvveeeernrereernennenns | covrrrrrrnneneenn( 2,256, 475) [ oo 0 | e (U] I (1,854,466) [ ..vooveveerrrerrrniinnneend | e (VN (402,009) [ .oovoveerrrrrrnrrrirniennns0 | e O cooreeeeeeeserieiereeen0 | e
25. Renewal:
25.1 Reinsurance ceded.........oovvvereververrerereereeennns | evveriereneeee 8,508,672 | oo | e 48,506,602 | .....coveeveeeieereiereieiieiens [ eereerreresiesisiesesesssssseses | envesesnsseseseessssesessessenees | cessesesissessssesssssessessess | sriesessssesesissesesessessesseses | seeseeseesssssesesssssessessnsenss | seeeseesessssessesesssnresees [Q [ veveereessseessesessessesessensenes
25.2 Reinsurance assumed...........ccocvevnevrererennvenvennens [ rvniiniennnnn,901,434 || i, 5,900,613 | coovvevinreiineneendB42 | [ e 179 | o [ [ s | s | s
25.3 Net ceded less assumed..........coevvevvevevereereeveiens | everiineeenenned2,605,238 | o0 | 42,605,989 [ ..o (642) | o0 | e, (17 o0 [0 | e, 0] i 10 | e,
26. Totals:
26.1 Reinsurance ceded (Page 6, Line 6).........cccoeveees | cvrereeeerrnnnni210,711,684 | oo 209,803,549 | ..cvevererrirnnns 908,065 | cocveverereeereeriereeeenl0 | e 0 cveerveeeeereeereeeeeenen0 | eeeeeeeeseeeeieieeeene0 | el O | ceeeereeeieeeieieeeens 10 | e
26.2 Reinsurance assumed (Page 6, Ling 22)........c.... | oo 10,024,216 | o0 | 6,858,855 | ..coocvcvrrne 2,763,173 [ o0 | e 179 | e 402,009 | oo 0 | e 0 [ o0 | e
26.3 Net ceded less assUmed...........coeevevverevereerecveenns | evvereerennnnni 200,687,468 | oo 202,944,694 | ....ccovvvvvenne (1,855,108) | ovovvevvrverrrercereeiereeee0 | e (UAS)] I (402,009) ...oovveverererrrererieeend0 | e O cveerveeeiesereeeeeen 10 | e
COMMISSIONS INCURRED
(direct business only)
27. First year (other than single)..........cccoveverrererrereneerenins | coerrennnnnn 154,232,864 | oo 154,227,903 | coovvivveierienieneeendh 0BT [ | et [ et | serssssesess s siens | st sessessesns | srssesessesse s essss s sessens | srestees et
28, SINGIE...ceoreereierineeieeinernseenesseseeesnesenensnnsssssnes | seerneeennneeen 392,952,022 | ovivieeeieeeiseeeeeneeenns | s 1,493,663 | .....cocceenn.. 351,058,359 | ...verreereremererneeinnennees | cereerereinesinnesnssnnsssesnes | serenesensssissessssssssssnnes | seeeenessnssssesssssssssssseses | seestneessessssesssssssesssssses | sresseessesssssssssesssesssnsses | seesseeessnesssss st essiees
29, RENEWAL......ivecrierriceerinceeenineneiesnesesneninsesienes | cevnennnenneesi 23,381,390 | onvivicvererrineiineninensnens | e 23,250,836 | ..ocvvvrerrirriienns 55,101 [ .ooveveeerreeeeerieeerinerennns 1419 | o | e | s | s | e
30. Deposit-type contract funds..........cocoeeeeereerrerreneenrenninnne [ eonmnmirnrinnnssnnsnsnsns0 | iririsisiisisissssississsnes | osnsmssssisssnessssssenssssssses | sessssssssenssssssssesssnssssssssanss | eressesssssssssanssnssessessensansses | snssesessenssnssnssessensanssessanes | sessensssssessenssnssesessenssnses | snssessessonsensessensenssnssessanes | sessensansssssensanssnssesssnsansns | srsisssessanssnsnsssssenssessensenes | senssnssnssessenssnsssssensanenes
31. Totals (to agree with Page 6, Line 21)........cccooevevcercenes L e 530,122,242 | oo 178,972,402 | ............... 351,118,421 | oo 31,419 | a0 0 | 0 [ o0 |




Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY

EXHIBIT 2 - GENERAL EXPENSES

Insurance 5 6
1 Accident and Health 4
2 3 All Other Lines
Life Cost Containment All Other of Business Investment Total
1o RENE ettt enanes | srerienes 13,856,106 | ...oovvvrvrrrrrrrncinnins | cvverrnrinniennenn 912 | o102 | e 157,803 | e 14,014,923
2. Salaries and Wages..........coceveevververreerienne 214,148,090 |.. ...24,701,226 244,201,639
3.11  Contributions for benefit plans for employees 52,123,308 |.. .3,208,764 ..55,968,711
3.12  Contributions for benefit plans for ageNtS..........ccceveveveveerreerieee | eoveereseeieeeeseseens [ e | e seesssens | cevesesessseses e
3.21 Payments to employees under non-funded benefit plans..........c..c.. | cooveveveeieieenieee [ oo Lo [ e
3.22 Payments to agents under non-funded benefit plans.....
3.31  Other employee welfare..........ccc.oeueerrerererrerinnes
3.32 Other agent welfare........ .
41 Legal fees and eXPENSES........cccovvrvreueverresensressesessssssssesesssssenas | eevssinens 7,638,600
4.2 Medical examination fEES...........cccvvvevreveieiereieieeeseeeseesesesene | ceveeieians 7,493,865
4.3 Inspection report fees........cccoevververeerrreeieesersienenne ..388,341
44  Fees of public accountants and consulting actuaries...................... 3,465,961 | ..
45  Expense of investigation and settlement of policy claims................ ...10,592 | ..
5.1 Traveling EXPENSES......cvuivereiirereere s sessssessessssesse s ssssssesssnns | sessssesen 4,663,381
5.2 ADVEMISING.....evevirereieteee ettt sssntes | sereinienens 7,453,102
5.3 Postage, express, telegraph and telephone... 12,078,454
54  Printing and stationery.........cccoeoeovenereirennns 8,256,429
5.5  Cost or depreciation of furniture and equipment 28,114,538
56  Rental of @QUIPMENL. ..o 497,465
5.7 Cost or depreciation of EDP equipment and software..................... 120,737 |..
6.1 Books and periodicals............coeuereereneeneersininnens (657,562)] ..
6.2  Bureau and association fees...... 1,007,190 | ..
6.3 Insurance, except on real estate 3,420,227
6.4 MISCEIANEOUS I0SSES. ......cvrveirririreiesierissisiessesssisesessessesssssssnnss | svessessssessssssssessenens
6.5 Collection and bank service charges.. 1,122,461 |..
6.6 Sundry general €Xpenses..........co.cvwvrenne (2,955,610 ..
6.7  Group service and administration fees... ..42,696 |..
6.8  Reimbursements by uninsured plans..... 17,820)| ..
7.1 Agency expense allowance...........coceeevererrereierneinnnns 857,838 |..
7.2 Agents' balances charged off (less §$..........0 recovered)........cccooees [ ovrrrinninennirninnen.
7.3 Agency conferences other than local meetings.............. 1,302,686
9.1 Real eState EXPENSES.......ovureeecereereeeiineire et ssesssstseees | coneieeessese s
9.2 Investment expenses not included elsewhere..........cccceevveveeeeees [ covviceceveec.
9.3 Aggregate write-ins for EXPENSES........covveveevevrireieireieeeeeseieeeies | eeverisiesienieissenans 0
10.  General expenses INCUrred............ccoeveeveeeveeiennes ,227, . (a)...406,477,906
11.  General expenses unpaid December 31, prior year... 47,638,595 | ..o | i 2,558 | el 81716 [ | 47,722,869
12.  General expenses unpaid December 31, current year....... 41,231,855 |.. ..45,009,350
13. Amounts receivable relating to uninsured plans, Prior YEar.........cc. | cueeveeeierevierieens [ erveresiesereseiceieeeie | cevevieieeessiessssenies | eoeveessssesiessesiessens | cevseseisssesissssesees | cveessesiesssesesnnnen 0
14.  Amounts receivable relating to uninsured plans, current year......... sevreneseesssensenssnsesees | erenssensenssnesssssssenssnsns | oersensssssessnsenssnssnsnens | eesessnsensansssssssssnssnsns | oensensessesssnssnssnssnssens | srsessssesssessensanennes 0
15.  General expenses paid during year (Lines 10 + 11-12-13 +14).].......371,634,106 | ............c0occo.......0 | ...........23,892 | ......... 29,743,537 | ............7,789,890 | ........
DETAILS OF WRITE-INS
09.301.
09.302.
09.303. .
09.398. Summary of remaining write-ins for Line 9.3 from overflow page....| ...
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398)(Line 9.3 above)
(@)  Includes management fees of §.......... 0 to affiliates and §..........
EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES)
Insurance 4 5
1 2 3
Accident All Other Lines
Life and Health of Business Investment Total
1. REAIESIALE tAXES. ...ttt | serieresesesssssesesnnts | ereeresesessssenenesnnns | s | e | e 0
2. State insurance department licenses and fees... T 224547 | 204 | e (92) [ e [ e ...1,228,659
3. State taxes on premiums..........ccccecueeereereeiveiesesseiennns .26,426,093 26,441,133
4.  Other state taxes, including $ .0 for employee benefits...........cocveurrrnrenenerneinnes [ v [CZ25C) ) SRR PSSR FRSTRTRRTRPRRTTR ISR (453)
5. U.S. SOCIal SECUMLY tAXES.....cverreirerireiciesiesiese st sesessssses e ssessssssssessssssssssssessens | sessssssessesssssssssssiessens | sssesssssiesessssssssissanss | sressssssesssssesssssiesessns | sessessesiessessnsssesiesiens | svessesssssiesessssssssan 0
6.  Allother taxes.....cccoourrrerrrennen. ...1,841,866 ....1,867,983
7. Taxes, licenses and fees incurred..........ccoeveveeerrerennns .35,492,053 .35,537,322
8.  Taxes, licenses and fees unpaid December 31, prior year. ..9,641,276 ....9,647,525
9.  Taxes, licenses and fees unpaid December 31, current year. . ...8,156,659 . ....8,161,301
10.  Taxes, licenses and fees paid during year (Lines 7 + 8- 9)......ccocviveieivienieiesiien [ e 36,976,670 | ....ooeee0e21,260 | o499 | o 25118 | 37,023,546
EXHIBIT 4 - DIVIDENDS OR REFUNDS
1 2
Life Accident and Health
1. Applied t0 PaY FENEWAI PIEMIUMS..........cviveieercieeeese ettt ettt s st st es et st s s bt s s s s st s st st st en s bnes
2. Applied to shorten the endowment or premium-paying period
3. Applied to provide paid-up additions..........c..ccceevverrririerenne
4. Applied to provide paid-up annuities....
5. Total Lines 1 through 4.................
B, PAI-IN CASN. ..t bR ARt A bR bR R et
I I 10 o [=T o OO
8.  Aggregate write-ins for dividend or refund options
9. Total Lines 5 through 8..........coooovvrirrinnininnnen.
10, AMOUNE AUE NG UNPAIG........cuiieiiiieiiiie ittt ettt bbbttt s et b st st s s st st s ssentns | sbsessestensnssessesssnsanssesentensnnas | o
11. Provision for dividends or refunds payable in the following CaleNdar YEar............ccoruririurrirerinrireieiecseiseeeeeteee s asessssssssssnens | eessseessssssssssesesenes
12. Terminal dividends
13.  Provision for deferred dividend contracts
14. Amount provisionally held for deferred dividend contracts not included in Line 13...
15, Total Lines 10 through 14........cocveiiveieieereceee e 935,744 |.
16, TOMAI fTOM PIIOT YBAT ..ottt ettt st st bbb s s st en e st n s s sssaesas s ssessnsnaensesassensesansnns | eres 1,407,584 |.
17.  Total dividends or refunds (LINES 9 + 15 = 16)..........cveveiuiereieiec et stes sttt ens s sessssenssssessessnsssnsns | eviessessiessssessesseses 945410 | oo
DETAILS OF WRITE-INS
0807, ettt e ettt ettt st e et e bR s st s s R s AR AR SRR A AR s AR A s s s e s R s AR s s A en st e s s et st s st en st seessastnsnsestensansans | stestensiessestestensaestessansnsassaantas | sterseseeseessntenseesaestn s seeseeneas
0802. ...
0803. ....ccoooue.
0898. Summary of remaining write-ins for Line 8 from overflow page 0. \
0899. Totals (Line 0801 thru 0803 plus 0898) (LINE 8 @DOVE).......cuuiuuiueisiieiteiseictiie st ssessesessessessssessesssssssessessssssssssessnsessessssessessssssenssssnsensens | crossesssossessessnsassessssensessesans 0 e 0
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Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
1 2 3 4 5

6
Credit
(Group and
Valuation Standard Total Industrial Ordinary Individual) Group

Life Insurance:

0100001.
0100002.
0100003.
0100004.
0100005.
0100006.
0100007.
0100008.
0100009.
0100010.
0100011.
0100012.
0100013.
0100014.
0100015.
0100016.
0100017.
0100018.
0100019.
0100020.
0100021.
0100022.
0100023.
0100024.
0100025.
0100026.
0100027.
0100028.
0100029.
0100030.
0100031.
0100032.
0100033.
0100034.
0100035.
0100036.
0100037.
0100038.
0100039.
0100040.
0100041.
0100042.
0100043.
0100044.
0100045.
0100046.
0100047.
0100048.
0100049.

80 CSO 4.%, 96-NB........ccooovvrrirriirrirsissisissss s sssanens
41 CS0 2.25% CRVM...
41 CS02.25% NLP......

41 CS0 2.50% CRVM

41 CS0 2.50% NLP.......oooiiiireiceireeiseeireniseseiee s sessseessesesaees
41 CS0 3.00% CRVM...

41 CS0 3.00% NLP..
58 CET 2.50% NLP...

58 CET 3.00% CRVM...
58 CET 3.00% NLP.....ovoiiiieieriecieresccresiesss s sssses

58 CET 3.50% CRVM

58 CET 3.50% NLP.......
58 CET 4.00% CRVM...
58 CET 4.00% NLP.......
58 CET 4.50% CRVM...

58 CS0O 2.25% NLP..
58 CS0O 2.50% NLP..

58 CS0O 2.50% CRVM...

58 CS0 3.00% CRVM

58 CS0 3.00% MOD CRVM NJ

58 CS0O 3.00% NLP....

58 CS0 3.50% CRVM...

58 CS0O 3.50% NLP..

58 CS0O 4.00% CRVM...

58 CSO 4.00% NLP....

58 CS0O 4.50% CRVM...

58 CSO 4.50% NLP....

58 CS0 5.50% CRVM...

58 CS06.00% CRVM
60 CSG 4.50% CRVM

80 CET 4.50% CRVM...
80 CET 5.00% CRVM...
80 CSO 3.00% CRVM...
80 CSO 3.50% CRVM...

80 CS0O 4.00% CRVM
80 CS0O 4.50% CRVM
80 CSO 4.50% NLP....

80 CSO 4.75% CRVM...
80 CS0 5.00% CRVM...
80 CS0 5.25% CRVM...
80 CS0 5.50% CRVM...
80 CS0 6.00% CRVM...
2001 CS0O 3.00% CRVM...
2001 CSO 4.00% CRVM...
2001 CSO 4.50% CRVM...

AE 3.00% CRVM.......
AE 3.00% NLP......
AE 3.50% CRVM...
AE 3.50% NLP..

...15,544,671

20,742,982 | ..
22976428 | ..

109916766 |....
14529739 | .
......................................... 147,778,267

........ 632,698 |....
e 126,466,684 | ...
........... 32,354,459 | ...
......................................... 747,929,618
...................................... 1,686,298,396

328,964,412 | ...
040334 |
........... 2222120 | .

15,544,671

......... 747,929,618
...... 1,686,298,396

100,916,766 | ...

14529739 |
......... 147778267

..632698 | ...
o 126,466,684 | ...
N 32.354.459 | ..

0199997.
0199998.

Totals (Gross)........
Reinsurance ceded

..4.921 853,540

...... 2832450127 | ..

. 4.921,681.967

... 0832450127 | ..

0199999.

TOtalS (NEE). ... | e 2,089,403,413

...... 2,089,231,840

Annuities (excluding supplementary contracts with life contingencies):

0200001.
0200002.
0200003.
0200004.
0200005.
0200006.
0200007.
0200008.
0200009.
0200010.
0200011.
0200012.
0200013.
0200014.
0200015.
0200016.
0200017.
0200018.
0200019.
0200020.
0200021.
0200022.
0200023.
0200024.
0200025.
0200026.
0200027.
0200028.
0200029.
0200030.
0200031.
0200032.
0200033.
0200034.
0200035.
0200036.
0200037.
0200038.
0200039.
0200040.
0200041.
0200042.
0200043.
0200044.

VA CARVM.....oooiriiircesssssissssssss s ssssssssssssssssans. | s 2,237,522,546
A97TIAM @ 6%......oovcevvereeiriere s | cossisenisnnies 13,554

19711AM @ 7.5%..
19831AM @ 5.5%......
19831AM @ 6.5%......
19831AM @ 6.75%....
19831AM @ 7%........
19831AM @ 7.25%...
19831AM @ 7.75%...
19831AM @ 8%.........
19831AM @ 8.25%....
19831AM @ 8.75%....
19831AM @ 9.5%......
Ann2000 @ 5.25%....
Ann2000 @ 5.5%......
Ann2000 @ 6%........
Ann2000 @ 6.25%....
Ann2000 @ 6.5%......
Ann2000 @ 6.75%....
Ann2000 @ 7%.....
49A @ 3.50%...
49proj @ 3.50%....
T11AM @ 2.50%...
T11AM @ 3.50%...
711AM @ 6.00%....

B3IAM @ 4.50%.......courvveerirircsiiiesisis s
B3IAM @ B.25%......0cvuvrivvriiisissi s

83IAM @ 6.50%....
83IAM @ 6.75%....
83IAM @ 7.00%....
83IAM @ 7.25%....
83IAM @ 7.50%....
83IAM @ 7.75%....
83IAM @ 8.00%....
83IAM @ 8.25%....
83IAM @ 8.75%........

Annuity2000 @ 5.25%..
Annuity2000 @ 5.50%..
Annuity2000 @ 6.00%..
Annuity2000 @ 6.25%..
Annuity2000 @ 6.50%..
Annuity2000 @ 6.75%..
Annuity2000 @ 7.00%..
B3IAM @ B8.25%......oveeeerveerereereeeie e aes ettt

v 34,431,356
...... veerr. 160,687,273

12
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Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
1 2 3 4 5

6
Credit
(Group and
Valuation Standard Industrial Ordinary Individual) Group

0200045.
0200046.
0200047.
0200048.
0200049.
0200050.
0200051.
0200052.
0200053.
0200054.
0200055.
0200056.
0200057.
0200058.
0200059.
0200060.
0200061.
0200062.
0200063.
0200064.
0200065.
0200066.
0200067.
0200068.
0200069.
0200070.
0200071.
0200072.
0200073.
0200074.
0200075.
0200076.
0200077.
0200078.

83IAM @ 6.50%
83IAM @ 6.75%....
83IAM @ 7.25%....
83IAM @ 7.75%....
83IAM @ 8.25%
83IAM @ 5.50%
83IAM @ 6.00%....
83IAM @ 6.50%....
83IAM @ 6.75%....
83IAM @ 7.00%

Deferred Annuity Account Value
Accum Contracts CARVM 5.25%-6.75%
Annuity Pay-out............

71 1AM 2.50% CARVM
71 1AM 3.50% CARVM
71 1AM 4.00% CARVM
71 1AM 8.00% CARVM
71 1AM 8.25% CARVM
71 1AM 8.50% CARVM
71 1AM 8.75% CARVM

83a4.50% CARVM......

83a5.00% CARVM...
83a4.75% CARVM...
83a5.25% CARVM...
83a 5.50% CARVM...
83a 5.75% CARVM...
83a6.00% CARVM...
83a 6.25% CARVM...
83a6.50% CARVM...
83a6.75% CARVM
83a7.00% CARVM
83a7.25% CARVM...
83a 8.00% CARVM...
83a 8.50% CARVM...

...63,363,442 |.........
.180,395,992 |.........

.62,
.180,

181,751
395,992

0299997.
0299998.

Totals (Gross)............

REINSUTANCE CEABD. .. ..vuiiitiieiiteii ettt ns e

1....4.709.467.971
......... 137.554.674

0299999.

L T oo

...... 4,571,913,297

Supplementary Contracts with Life Contingencies:

0300001.
0300002.
0300003.
0300004.
0300005.
0300006.
0300007.
0300008.
0300009.
0300010.
0300011.
0300012.
0300013.
0300014.
0300015.
0300016.
0300017.
0300018.
0300019.
0300020.
0300021.
0300022.
0300023.
0300024.
0300025.
0300026.
0300027.
0300028.
0300029.
0300030.
0300031.
0300032.
0300033.
0300034.
0300035.
0300036.
0300037.
0300038.

197TAM @ 6% .....cocrvvririeiiriicrisi s

19831AM @ 5.5%..
19831AM @ 6.5%......
19831AM @ 6.75%....
19831AM @ 7%.....
19831AM @ 7.75%
19831AM @ 8%.........
19831AM @ 8.25%....
19831AM @ 8.75%....
Ann2000 @ 5.25%....
Ann2000 @ 5.5%......
Ann2000 @ 6%.....
Ann2000 @ 6.5%..
Ann2000 @ 7%.....
T11AM @ 2.50%...
T11AM @ 3.50%...

B3IAM @ B.25%......cvvverirriiiiiriiccreie e
B3IAM @ B.50%.........ouuverrieiiiriiiccrie s

83IAM @ 6.75%....
83IAM @ 7.00%....
83IAM @ 7.25%....
83IAM @ 7.50%....
83IAM @ 7.75%....
83IAM @ 8.00%....
83IAM @ 8.25%....
83IAM @ 8.75%........

Annuity2000 @ 5.25%..
Annuity2000 @ 5.50%..
Annuity2000 @ 6.25%..
Annuity2000 @ 6.50%..
Annuity2000 @ 6.50%..
Annuity2000 @ 6.25%..
Annuity2000 @ 6.50%..

83a5.25% ............
83a5.50% ....
83a6.00% ....
83a6.75% ....
83a7.00%.....

0399997.

Totals (Grosé)

0399999.

TOHAIS (NBE). ..ottt st

Accidental Death Benefits:

0400001. 1926-33 INTERCO w/ 1941 CSO 2.50%
0400002.
0400003.

59 ADB 3.00% ...ooovvvivriiirriisisi s

59 ADB 4.50% ..

0499997.

Totals (Gross)....

0499999.

Totals(Net)

Disability - Active Lives:

0500001. 52 DIS. STUDY w 58 CSO 2.50%
0500002. 52 DIS. STUDY w 58 CSO 3.00% ....

0500003. 52 DIS. STUDY w 80 CSO 3.00% ...

................ 628,910
....6562,930 |....
..410,162 |....

628,910

652,930 |....
..410,162 |....

0500004. 64 CDT W 58 CSO 3.00% .uvuerrirerrresssersssssssssssssssssesssssessssssssssssassssssssssssssssssssssesss | sossssseseas 1,050,576 |.... .1,005,808 |....
0599997. Totals (Gross)...........c........ N 2,742,578 2,697,810
0599999, TOtAlS (NEL).....cuuieeieiiiiesieciiisieei sttt sseessssnsenssssnsenssssnsesssnenes | crsnsesessees 2,742,578 2,697,810
Disability - Disabled Lives:

0600001, INTERCO 52 2.50% ...vvveevierecrieereiiieieeiseiessesse st sssssssesssssssessess. | evessesnsnes 2927112 |.... 2927112 |....
0600002. INTERCO 52 3.00% ..euvervrereerrerrererneeneessiseesssessaseessssessssessssssssssssssesssssesssssssessessans | neeseeseeens 3,340,283 |.... 3,340,283 |....
0600003. INTERCO 52 4.00% -...cervrerneereereerernsereeneiseessseneeseessssessssesessssssssssssessessssssssssssessessnns | cnsenesseeens 3,424,956 |.... 3,324,060 |....
0600004. INTERCO 52 4.50% 4,813,569 |.... 4,813,569 |....
0600005. INTERCO 52 5.00% ....ecvuvvrrvreeicriieieisieie s seesesessesssssssessssssssssesssssssssssssssessesins | aveesssssssesaes 752,649 | .oovveeeeeeeeeeiien | e 752,649
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Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
1 2 3 4

5 6
Credit
(Group and
Valuation Standard Total Industrial Ordinary Individual) Group

0600006. INTERCO 52 5.50%

0600007. INTERCO 52 6.00%

0699997. Totals (Gross)............

0699998. Reinsurance ceded

JO T T I oY e R (=T —
Miscellaneous Reserves:

0700001. VACARVM GMDB & GMWSB..........ooeeereeeeeeeeeereesesesessesessessessesseessssssssensssssnsensns | cveee 1,851,762,967 1,851,762,967

0700002. GMDB and GMWB............coveierireieieiieeeieieseesss s sssaesssssssessesssssssesssans | sevessesens 22,187,533 |.... B 22,187,533 |....

0700003. VACARVM Japan.............. 132,592,782 | ... 132,592,782 ...

0700004. For excess of ... (deficiency).. v 10,973,111 ,

0700005. FOr NON-ABAUCHON ........ocververeieerecicieeeetee e eseests et st seesssssssnssenes | ervesieninns 2,831,533 | oo [ e 2 ,823,081

0700006. Guar. Minimum Death Benefit RES.........ccooueveeeeveieeeeeeeeeiee et sesseneas | coevvenins 76,023,093 | .ooveeveeereerereeeeienns | e 76,023,093

0700007. Immediate Claim Payment............. 12,241,916 12,239,079

0700008. Group Conversion SUDSEANAANT............cccevvevcviieieiieseee e esssiessissiens | cvieesnsesesnnaas 43,549 | .o | e 43,549

0700009. SUBStANAAI......c0uoieieiiieiese et ess et sssss s sss s sessensnssesessstnssnnes | sessassscsens 2,986,459 |..oooireieiieieiieiien | e 2,986,459

0799997. TOHalS (GrOSS)......cvrereererieireiesiessese st sessessessss s ssessessss s sssesssssssssessssssssssssessns | sveees 2,171,642,943 2,171,631,654

0799998. ReiNSUranCe CeAEM. ..ottt es s essessnsensensssnsensessnsens | sensenss 730,205,457 | ..o [ e 730,205,457

0799999.

Totals (Net)..........c...........

9999999.

Totals (Net) - Page 3, Line

12.2




Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY
EXHIBIT 5 - INTERROGATORIES

1.1 Has the reporting entity ever issued both participating and non-participating contracts? Yes [ X] No[ ]
1.2 If not, state which kind is issued............
2.1 Does the reporting entity at present issue both participating and non-participating contracts? Yes [ X] No[ ]
2.2 If not, state which kind is issued............

3. Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements? Yes[X] No[ ]

If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as
described in the instructions.

4. Has the reporting entity any assessment or stipulated premium contracts in force? If so, state: Yes[ ] No[X]
4.1 Amount of insurance:
4.2 Amount of reserve:
4.3 Basis of reserve:
4.4 Basis of regular assessments:
4.5 Basis of special assessments:
4.6 Assessments collected during year: G
5. Ifthe contract loan interest rate guaranteed in any one or more of its currently issued contracts is less than 5%, not in advance, state the
contract loan rate guarantees on any such contracts.

6. Does the reporting entity hold reserves for any annuity contracts that are less than the reserves that would be held on a standard basis? Yes[ ] No[X]
6.1 If so, state the amount of reserve on such contracts on the basis actually held: G
6.2 That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and
the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the reporting entity
has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently approved by the

state of domicile for valuing individual annuity benefits: G
Attach statement of methods employed in their valuation.
7. Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year? Yes[ | No[X]
7.1 If yes, state the total dollar amount of assets covered by these contracts or agreements: G

7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:

7.3 State the amount of reserves established for this business: G
7.4 |dentify where the reserves are reported in the blank.

EXHIBIT 5A - CHANGES IN BASES OF VALUATION DURING THE YEAR
1

Valuation Basis 4
2 3 Increase in Actuarial

Description of Valuation Class Changed From Changed To Reserve Due To Change
LIFE CONTRACTS (Including supplementary contracts set up on a basis
other than that used to determine benefits) (Exhibit 5)
0100001. AG33, AG34 and AG39 10 AGA3........c.coeeeuerereeseieessssse s sseneas 01t 0.ttt enrenensensensens | errensessses st enssnrassaas
0199999. Subtotal (PAge 7, LINE B).......c.cvveeeeeeeereeeeeeeecieeeeeesteeseeseessesssssessessssssssesseens | essessesssssessssssanes DS v [T— D S DO 0
9999999.  TOtAl (COIUMN 4 ONIY)......vuieitiiteitititei ettt ettt s st st st sess st sss s sesess sstsessessessesssessessessans s ess st ens s sessess e b s s s st ens e b sessens st s s sesbenssessessessantnssessestensnssnssens | anbestssssessossenssssssssensntansan 0

13
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TS

EXHIBIT 6 - AGGREGATE RESERVES FOR ACCIDENT AND HEALTH CONTRAC
1 2 3 4

Other Individual Contracts

Credit Accident 5 6 7 8 9
Group and Health Non-Renewable
Accident (Group and Collectively Non- Guaranteed for Stated Other Accident
Total and Health Individual) Renewable Cancelable Renewable Reasons Only Only All Other

ACTIVE LIFE RESERVE

1. Uneamed Premilm MESEIVES.........c.vvurerrnrereieesessnseseeessessssssssesssssssssesssssenes | eonsseessssssssssssssessnnins 11 30DB [ ovvierissisrisessnsssrenssessssssssens [ srssssssssssnssessssssessesssnssnssessens | sesssssessassssssessessassssssessassns | ssessessessasssnssessssssnssessassansns | sesessessesssssssssessansanes 17,356 | ovvreeeeeerineireissresiseiesienes | oeseseeesessnsessssssssssssssssssenes | oereseesessssesssessessss s
2. Additional contract reSEIVES (@).......ccceveveivrieereeieiieieieiseiesesse e 102,141

3. Additional actuarial reserves - Asset/Liability @analysis...........cccoeveeereererereees | covvererienierieeeesseieeeens [ | ey [ e sesesenns | creress st estentens | serestesies ettt

4. Reserve for future contingent Benefits...........cccceevieciieiieiccceiieceiesiiens | e FITAB8 [ e [ | e nenns | e | s 791,468

5. ReServe for rate Credits..........crrnrerereiseeeiesessssessessesssennens | conresiesesesssssesssessesssenes 0 [ oo [ cevieerseninenesssesnssesenns | crsseessees s esssenes | creseese st ennes | crssnesi et ennes | erssrere et ennes | eessreni sttt ennes | cessreni et
6. Aggregate WIite-iNS fOr FESEIVES. ......cruu e seiseeneseeees | srssssssssse s ssesnsenens 0 [ 0 [ 0 [ [0 R [0 (01 0 o 0 ] e 0
T TOAIS (GrOSS)....cveuevereerieeiiriereisceseessesrs s sssssssssssssesessesssns | sovsssnesssseesssesssseens 910,965 | ..overnverrerierereeriereiens! LU SRR LU SRR LU RS (U (O 910,965 | .vvvrerrerirreeerreerinnns LU (N LU (N 0
8. ReINSUrANCE CEARM.........cuureeieireiiieteet ettt | crbnese s 0 [ |, | i | | sreiese s | s senesenenes | seneesssssessenssnssnssnssssesnes | srosssssressrs s
9. Totals (Net)

CLAIM RESERVE
10. Present value of amounts not yet due on claims.........cc.cccoveveerecrerveveierenns [ e 73T 45T | oo | e [ e snes | seesese e tessenes | e 737451 | o [ | e
11.  Additional actuarial reserves - Asset/Liability analysis............c.cocrerrrrirnrinens | onrrnininineieneieis 0 [ errrerrereennesrerniersnsessessnnes [ ererreesresnsssessssessessressnes [ rneseeestenssnsessessnssesessessnes | sresessesssssessestessessessensansnss | cressessnseesessassssessassenssessens | sessenssneessesssssessessansnssessans | stessessessesssssesessensnsestessans | stsessessessensnssessensssssessessanenns
12.  Reserve for future contingent benefits...........cccocvevvcicieineiciieieeseeeiesseees | e 0 [ ot [ errreieiesse s sesseens [ eeteresess s essestens [ eesessesses s estess e sessessensens | eesiestessesiessss s sesssstessesaens | sessessesestestess e stessestsssessans | stessssiessestestesestessssestentans | steesesiestess st es ettt
13, Aggregate Write-iNS fOr TESEIVES. ......cvvrurirrerrerinresseseeeesssesseessssssssessssssess | srsssisssssssssssssessssssssssssessans [0 P [0 [0 (O [0 (O (O {01 ISR 0
14, TOAIS (GrOSS)..ouuverereecernerireeinerieesiss s essss sttt esesssesessenes | srsesssseesensssssenss 3,737,451 | oo LU RO LU R LU R (VN [ 3,737,451 | o LU N [V [N 0
15. ReiNSUIANCe CURM..........cvuuueerreirireiceiesi et sensesssens | erteserssss s 0 ] | e | e | e | s | e | e | e s
16, Totals (NEt)....ove i | e 3,737,451 | i 0] i) 0] i) 0] i) [V 3,737,451 | i 0 [ i) 0 [, 0
17, TOTALS (NE)..o.rerriessrersseesnressssssssseessseessnsssssssssssssssssssssssssssssssssssssssssssssees | eesssssssssssssssasees 4,648,416 | ..o (O O O [ 4,648,416 | oo [0 R [0 R 0
18. TABULAR FUND INTEREST.......oiitiiiiinininniissnesenisssssssesssnesssssssnsssssess | sosresessssesssssssesssesons 27,329 [ [ || e | o 27,329 [ [ | s
DETAILS OF WRITE-INS

. Summary of remaining write-ins for Line 6 from overflow page..........cc.ce......
. Totals (Lines 0601 thru 0603 plus 0698) (Line 6 above)........cooovriirisiininnes

1398. Summary of remaining write-ins for Line 13 from overflow page...........c........
1399. Totals (Lines 1301 thru 1303 + 1398) (Line 13 aboVe).........cccevvresvresrsienaes

(a) Attach statement as to valuation standard used in calculating this reserve, specifying reserve bases, interest rates and methods.
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EXHIBIT 7 - DEPOSIT-TYPE CONTRACTS
1 2 3

4 5 6
Guaranteed Dividend Premium and
Interest Annuities Supplemental Accumulations Other Deposit
Total Contracts Certain Contracts or Refunds Funds

1. Balance at the beginning of the year before reiNSUIANCE...........ccocvevevcveeereeese et | creeesses s sees 80,772,150 | coovieeeeerierserescereetessieeessesesessesesess | evveseisssesses i ssseses s sesss s ssessssens | erressessesinsssses et ses et sene (0 [T (TR 60,772,149
2. Deposits received dUING the YEAN.........cccciiieieeiee et sss s b ssensens | sevessessesissesses e sssessesad 43,450,660 | .....cvorvereeiiieiieieiieeieieesseneniene | e sssessennes | s 73,732 | o sessissieniens | e 42,476,928
3. Investment earnings credited t0 the @CCOUN..........c.ccciiieieiee ettt ssesess | erressesissesseseesess s sssanees 1,297,987 [ oot tesisnes [ ereris et sesesessesies [ eetesres s tes et s s s estesetas | sresissesteset st es et ten s s s s sessessntentenes | sesesinsentes et s et enaerens 1,297,987
4. Other NE ChANGE IN TESEIVES........cuuriuiecerreseeieteee ittt sttt ss bbbttt essnsas | eressestessnsssessessssssne st st eeas (973,732) [ oo | et sessenis | ceeesest st niees (973,732) [ oot | ceeeeieei sttt
5. Fees and other Charges @SSESSEA.........ciiiriiiiieieeisse ettt s s sssssssessessesns | ssesssssssessessssessesessstessessssessessessnsns 0 [ e | et tessesens | sttt st tentens | steses et es e ettt ntens | nebersesee ettt en
8. SUITENAET CHATJES. . .eurerieecereereiieceeie et et ses s s sttt ettt es bt st st st nssessentnssnsss | nebsessessassssssnstasssssestensanssessessansansnn 0 [ ettt | et sbesesens | srerisisses ettt testens | seesesiss et s et es st sse st entns | eebessebsa st bbbttt r s
7. Net surrender or Withdrawal PAYMENLS...........oveieuiiriieeseeieeiese ettt ssssssssssessess | sessssessesssssssesessssssessesss A1,611,703 [ oo | e sessessssssnnns | sestesesssenesess e sessesesess | sensteses et sentesens | aresinenstes et naens 41,611,703
8.  Other net transfers to or (from) SEPArate ACCOUNLS..........ccureierrurerererererrseresesseessessssessseesssesssssessessssssnens | srsisssssssssssssessasssesssssenssssssssessssssssns 0 ] et | ceesteses st es s sssess s eresssnaesesensensessnss | sreesnsessesstestessesstensensessnssnsensessnsansess | sbsessssnsassessssantessesestansesastensensensesentans | eetessesistnsensesintantes et est st s st anaenaneas
9. Balance at the end of current year before reinsurance (Lines 1+ 2+ 3+ 4 -5-6-7 - 8)...cc.ccccvvverierrnreen | corverreressesese e 62,935,362 | ..ovevererieieies e O [ oo 0 [ o (01 ORI (U1 SRR 62,935,361
10. Reinsurance balance at the beginning 0f the YBAI..........c.ccucievcvcieceee e sssseseses | eevevesis s s sssssssnees 9,493,558 | .o.vevereeeiieriereee e | cnresesisisse s ssssssesesenss | sresisissies sttt sessessesentens | neressesensestes et nes 964,385 | ..o 8,529,173
11. Net change in reiNSUrANCe @SSUMEM.........cc.ovuuevuiuiveiesieeie s ssesssssse st stessss s sssssssssessssssssssssesses | sessessessisssessessssssssssssassans (1,815,648) [ ..ot | erveiesns e sessss e sessssbssesas | sbessessesss s stesss s ses s s e stes b s stens | eesiesiesses s sttt see (41,248) [ oo, (1,774,402)
12. Net change in reiNSUrANCE CEUABM...........vuururrerrererriirireesesieeessesesessssseesssssssssessessssssssesssssssssessassessesssnssessons | sessessassssssesssssasssssassensssssnssessassssssns 0 ] o | ceesieses s es s sssesee s essssnseneessnrensessnss | sreesisssssesstensessesstensessesenssnsensessnsantess | sesessesnsissessesantessesstansesastenssnsensesentans | eetessesistnsestesntsntes et st entes st enaenessas
13. Reinsurance balance at the end of the year (LINeS 10 + 11 = 12)......vciiieiieeieeeeieeeesie e |enresesssssssesssssssssessesssssneas TO77.912 | oo 0 ] e 0 | o 0 ] e 923,141 | 6,754,771
14. Net balance at the end of the current year after reinsurance (LiINES 9 + 13)......vieviiiiieiiiiiiiseessiesienes | e 70,613,274 | oo 0 ] o 0 ] o {01 OO 923141 | 69,690,132




Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY

EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
PART 1 - Liability End of Current Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 1
Credit Life Credit
Industrial Life Individual Supplementary (Group and Life (Group and
Total Life Insurance Annuities Contracts Individual) Insurance Annuities Group Individual) Other
1. Due and unpaid:
1.1 DIFECL. ot | cereessneseess e 0 | orerrerereererernssnnensenes | v | s | s | eessess s | cessnessensssesss s | cesenssnesssnss st enesies | st e | s
1.2 Reinsurance assumed..............vuwreerrrmeerseersns [ covneernereneseiesesneeennns 0 | orerrererrermeresneemnensenes | v | seesessesssssnssesssenes | s | eessess s | cessnessensssesss s | cesesesnesssnes st enesies | st | s | s
1.3 Reinsurance ceded
14 NBL s
2. Incourse of setflement:
2.1 Resisted:
211 DIFECL....esi i | e 0 [ [ [ i | s [ | | e | s | s
2.12 Reinsurance assumed...........ccocverennrisnieeiinns | oerenrinsinsinsineeinesens 0 [ [ [ e | s [ | | s | s | s
2.13 Reinsurance Ceded.........ccoemriminninniiniininens | oo 0 [ [ [ i | s [ | | e | s | s
214 NEboovoseceersseesessseesi s enses | cersnessssesnssseseenns (ST (O () (U () O (U RN (U (o) O (U () PP (O (U TN (VI T (O 0
2.2 Other:
2.21 DIMBCLcvvvvecvereereiseresiseenissesssssessssesesssssessssens | cesesneseseees 47,808,689 | ..ovovureerrerrerneeriteeninns | ceerrisseeeennns 46,165,088 | ...oooourverneernrnrrernnenninns [ ceerineriiiseessessesssesssns [ eessnesessessineses s | eesseesesnnenns 1,529,011 [ oovoieerereerernsennineesinns [ reresrnneenissssssssessssesssons | seesssnesssssssssssessssessssns | sessssnsesesssesens 114,590
- 2.22 Reinsurance assumed...........ccovunereverenerinriinnns | vevirerirenineninad 6,570,501 | .o | revreineinenind 8,570,507 | ..o | rrenrinsieineinesinesiesienes [ e | e | et | st nnes | sebenes b | et
@ 2.23 Reinsurance ceded..........ccoourmminminnineinninens | eeveneineines 30,547,739 | ..ovviririrninniiriieirein [ v 30,547,739 | oo [ | s | s | e | e | e | s s
224 NEbooooirceeeeneeeisesesseesssessssssssssnsees | eevsnesessnnes 23,831,451 | (O () B 22,187,850 | (D).eervureerreererreeeennne (U R (U (o) O (U () I 1,529,011 | cooveerereerneeeeneeriene (I () O (U (o) S (U () I 114,590
3. Incurred but unreported:
3.1 DIFECL vverrrrerieereeeresseesinesesssesnsssesssssssessssnes | cevsnnesesseenes 9,421,998 | ..oorevverererrnnerirereesnnes [ e 9,089,998 [ ....uvvermrrernrernnneereninees | rrreensseeeireensseesessens | neesss s | s nenesinees 332,000 [ .vveeuererererinennssneeesens [ eeresrneeniesesssessnnssssens | st | e
3.2 Reinsurance assumed..........cccocveeveveeeevervecueveeeres | coevveeerevenenens 1,548,888 | ...cooveeveeeeerireeceiceeeees | e, 1,548,888 [ ..evvveeevieceereeeiieees | ettt esesieiens | et eseaeienes | cereeeeseee e sessses st senaes [ erestesesenesesessesesessetesssaets | ereeeresestesesesesesessetesnsetes | serresesessesesetesesenaetesstetens | eeberesretesesete st et en e tnee
3.3 Reinsurance ceded..........cccovveveveecenreerevececeenes | v, 819,703 | oo [ e 819,703 | ooieeieeeeeeeeieiereieeeens | e | e eesesenes [ evereresesesesesesesessesessnees | ereretesessetesessesesessesesssets | eereresesietesstesesesaetesessesens | severesreresisstesensetesesetesenes | creresieresee ettt tenenaas
B NBL et ssesss s [ eereneeesinees 10,151,183 [ oo (O (o) IO 9,819,183 | (D).cvvrvrrvrrreririneeeend (U (U (o) O (O () IO 332,000 [ oo (I () O (U (o) SO (U (o) 0
4. Totals:
A1 DITECcvvvnerveereeeereeresseeeeeesessssessssessssssssssseneees | consessessneeees 57,230,687 |.oovveereereernnererineeeenns (0 O 55,255,086 | ..vverrerreereneeirneeeennns (U OO (U T (U S 1,861,011 [ oo (U T (0 O (| S 114,590
4.2 Reinsurance assUmed...........ccvveveveeverereerseesnenns [ ceveeirevsieiennd 8,119,389 |..oooeereeeers (1 IS 8,119,389 | ..cooviveeeeee 0 e 0 e 0 e 0 v 0 oo 0 oo [0 0
4.3 Reinsurance ceded..........couvwneernerernnernneeenrinnees [enniiinsiinns 31,367,442 | (O 31,367,442 | .o, (O (O 0 [ (O (0 (0 O 0
44 Net e | e 33,982,634 |(8)..ccrreeisririssiiennas [ ) 32,007,033 | (O O (O ) 1,861,011 | oo (( I (0 O P 114,590
(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amounting to $.......... 0in Column 2, $.....481,938 in Column 3 and §.......... 0in Column 7.
(b) Include only portion of disability and accident and health claim liabilities applicable to assumed "accrued" benefits. Reserves (including reinsurance assumed and net of reinsurance ceded) for unaccrued benefits for
Ordinary Life Insurance §.......... 0, Individual Annuities §........... 0, Credit Life (Group and Individual) $.......... 0, and Group Life §.......... 0,
are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Group Accident and Health §.......... 0, Credit (Group and Individual) Accident and Health §.......... 0 and Other Accident and Health §.......... 0

are included in Page 3, Line 2, (See Exhibit 6, Claim Reserve).
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EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
PART 2 - Incurred During the Year

Ll

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 1
Industrial Life Credit Life Life Credit
Life Insurance Individual Supplementary (Group and Insurance (Group and
Total (a) (b) Annuities Contracts Individual) (c) Annuities Group Individual) Other
1. Settlements during the year:
1.1 DIFECE ettt | sertesennd 412,648,965 |....cooovvveeirrrircrincenns | oo 323,691,137 |.covvvrenns 83,814,484 |...cccovvvv 3,169,688 | ....cvorceereriicrinerineiens | e 832,953 | v [ cereeesenesessssens e | e 1,340,703
1.2 ReiNSUrance aSSUMEM..........c.uueeeuerireesmneremenssensessssessssessnsessns | sereesesnn 351,254,086 | ...ooevvrerreeeernenisenieens [ e 128,198,932 |....ccceeen. 222,960,751 | ..ovvveevrrrerennn. 87,669 ..o | e 8,734 | oot [ | e | s
1.3 ReinSUrance Ceded...........ovvumrerimerreeriecssenseeesssnssessens | eevenesennes 136,851,022 [ ..oovvrveeicrecrinerirnenns | e 136,560,549 [ ...uvorerricrirerineeeinenin | e [ s | e 257,080 | ..cvoreceerererennieeesnenin [ eeveeeeineninesiessesesnens | s | s 33,407
14 NBL e [(6) 627,052,029 | ...oovvereerreriieerienens 0 [ 315,329,520 |.....ccce.... 306,775,235 | .coovveernnns 3,257,357 [ (U S 382,621 | .o (U O (U 0 [ 1,307,296
2. Liability December 31, current year from Part 1:
2.1 DIMBCL...veveeeecerericese e eesseessseess sttt sessssssssnsssses | sosessssssnns 57,230,687 | ..cveoeeereereeeerneeiseei [ eerneennnenes 55,255,086 | ...vveuerernrerireennerineein | ceerreennneesnesssessnenines e | seeeeseesinenens 1,861,011 | e [ eerreninecenenieeeisesnens | crneesseenesssssessesssessnns | cevseesneeens 114,590
2.2 ReinSUrance assumed.........ccocueueveveereveveievssssssesessssessesssssssens | seseessssessenns 8,119,389 | ..o [ e 8,119,389 | oo | e | e | e | e | eresiesesies s sssnes [ esessesissest s s tese s snes | ersenseses s ienas
2.3 Reinsurance Ceded..........ovverirerererierieesieseessesseeesessssenens | coveiesnienns 31,367,442 .o [ 31,367,442 [ oo [ [ [ [ s | e | e | s
24 NEL....coeee ettt nsst st | soeesinessies 33,982,634 | ..o (U [ 32,007,033 | .o (U [ (1 (V] DU 1,861,011 | oo (U (U (U S 114,590
3. Amounts recoverable from reinsurers December 31, current year..... | .coocvevevervciresieinnnnd 0 [ [ [ e | e ssesesssnsens | s | sieessesessesesissssesesees | s sesesesesssseses | s | seresesesesssessssssese st | oeresese s
4. Liability December 31, prior year:
4.1 DIFECE . cveunverreereeereeeieeesseeeesesesssesssesssessssssssssssnsssessssssssssnsssnnes | sosessassssnes 55,343,040 | ..oveoveerereerrerrneeeneen [ ceereeerineees 53,837,836 | ..veereeerrerrerernerrnneens | eeeerereensesssnssnsssssssnnes [ enseessessensesssssssssssnsens | seeesssssssseens 1,369,192 | ovveoererreerreeennerinnennnns [ eerrereneeesssnennnessssssnnees | convessnsssnessssssessssssnssnns | seessesenseens 136,012
4.2 ReiNSUrance aSSUMEM.........c.cvveevevevevesveeieesieesessesessesessessssssseess | erveseessenns 11,186,370 | oo | oo T1186,370 | covvceeeeiereeseeereeies | ererieiseiesesee e sssseses | eeesresisssssess s sesse e | eessssessesisssssesesssssssssssesns | eeresssssesssissessesessessssseses | sesesessessesesessesesessesssnes | sevesessssessesisssssesesssenes | ersessesssssseseeseesssenes
4.3 ReinSUrance CEAEM..........cc.ovueveuirereeereeeeee e sessssesieseess | erveseeseesens 32,692,946 |..oooiveiieeeeeeeeee [ 32,692,946 [ ..ooovoeeieieeieieeeen [ [ [ [ e | e sessssens | e snsns | e
A N | sererienei 33,836,464 | ....oovvvrrrerrieniis (U R— 32,331,260 | .oveeeerereierireinn (U (U (U PR 1,369,192 | oo LU O (U O (U [ 136,012
5. Amounts recoverable from reinsurers December 31, prior year......... | .oovinrisisisrssieninad 0 | oeiiririeisnisisisnnnins [ oenenesssssssenssnsssnsenssnssnsss | eersssssnssenssnsssssessensanssnes | srsensensessensanssssessensansins | sonsensesiessensensiessessansinsss | srensensesensenssnssensenssnsoss | ansenssssessensansessensensansins | oossesssessonsenssnssensensansesss | stsnsinssessenssnssessansenssnsons | ansensiestensansinssessansanes
6. Incurred benefits:
B.1 DIMECL.....eouvvercverriresierieeni s essssse s esssss | wereressenens 414,536,612 [ ..ovvveeerieceerrrrenennn. 0 [ 325,108,387 |..covvvvenns 83,814,484 |....ccovvve 3,169,688 |.....ocvvvvrerrrrrirerinn |, 1,124,772
6.2 Reinsurance assumed.. ..348,187,105 ..125,131,951 ...222,960,751 87,669 ..6,734
6.3 Reinsurance Ceded.............comwwrrirerneeerereeeeseerneseesnsienesnens [enssennnee: 135,525,518 135,235,045 [ .o (O (O OO | ) [N 257,060 |..ooovovisiiiiinnns (01 R (O [ I 33,407
8.4 Nt | ) 627,198,199 | ..o, [ 315,005,293 |............ 306,775,235 | ..o, 3,257,357 [, [ 874,440 |..oovoiiiiiirnnn (01 R (O [ 1,285,874
(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to $.......... OinLine 1.1,$.......... OinLine 1.4,8.......... OinLine6.1and$§.......... Oinline 6.4.
(b) Including matured endowments (but not guaranteed annual pure endowments) amounting to $.....18,630 in Line 1.1, $.....500,568 in Line 1.4, $.....18,630 in Line 6.1 and $.....500,568 in line 6.4.
(¢) Including matured endowments (but not guaranteed annual pure endowments) amounting to §$.......... OinLine 1.1, §.......... OinLine 1.4,8$.......... OinLine6.1and§......... 0inline 6.4.
(d) Includes §.......... 0 premiums waived under total and permanent disability benefits.
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EXHIBIT OF NONADMITTED ASSETS
1

2 3
Current Year Prior Year Change in Total
Total Total Nonadmitted Assets
Nonadmitted Assets Nonadmitted Assets (Col.2-Col. 1)

© ®©® N o

1.
12.
13.

14.

15.
16.1
16.2

17.

18.

19.
20.
21.
22.
23.
24.

Bonds (Schedule D)
Stocks (Schedule D):
2.1 PrEfermed SIOCKS. ......eveereeeeiriscinrise ettt sttt
2.2 COMMON SEOCKS. ...ouuverurresceesrrieeeseie st ess st
Mortgage loans on real estate (Schedule B):

3.1
3.2 Other than first IENS.........ccuiueiiec s
Real estate (Schedule A):

4.1

FIESEIIENS ...ttt

Properties occupied by the COMPaNY.........cccueieeinieiecsis e
4.2 Properties held for the production of INCOME.........coeurerrirrerrerrrneree e
4.3 Properties held for SAlE.........c.cccueieicieeieiees s

Cash (Schedule E-Part 1), cash equivalents (Schedule E-Part 2)
and short-term investments (SChedulg DA)..........cccvcvieieeeseeesee e nens

CONFACE I0ANS.........veeieieiiriiiii it
Other invested assets (SCNEAUIE BA).........ccrrrinrneeeessisessessssess s sssssesens
RECEIVADIES fOr SECUMHIES. ......vuuveververcerscrisceirictieri sttt
Aggregate Write-ins for iINVEStEd @SSELS.........vuerrruririrrreee et
Subtotals, cash and invested assets (LINES 110 9).....c.ccveveeererieieeieeseeeesse s
Title plants (for Title INSUETS ONIY)........cureieeereireieeeeieireese et sseneas
Investment income due and aCCTUEA...........cocuiuiiniiiinii s
Premiums and considerations:

13.1 Uncollected premiums and agents' balances in the course of collection......................

13.2 Deferred premiums, agents' balances and installments booked but
deferred and NOt YEE AUE........ovurvricre sttt

13.3 Accrued retroSpective PreMiUMS.........c.cccueviceereiiiieeeceeseee st
Reinsurance:

14,1 Amounts recoverable from FeINSUENS............c..vwwrernerireeneererseseseesiesesssseseeseeens
14.2 Funds held by or deposited with reinsured cOmMpanIes...........ccouevevreveiercirireieirerenenne
14.3  Other amounts receivable under reinsurance CoNtracts.............coocereveverreeerrernenenns
Amounts receivable relating to uninsured plans
Current federal and foreign income tax recoverable and interest thereon............cc.cccceeevviinene
Net deferred taX @SSEL...... ..ot
Guaranty funds receivable or 0N dePOSit..........c.ceiveieieie e
Electronic data processing equipment and SOftWarE............cccevevveveeevcreeeee e
Furniture and equipment, including health care delivery assets..........cccocvverrererereirieieriens
Net adjustment in assets and liabilities due to foreign exchange rates............ccoovvrrrrrinienns
Receivables from parent, subsidiaries and affiliates............cccoerreevrieierseenseie s
Health care and other amounts receivable...............c.ovrinininiines
Aggregate write-ins for other than invested assets...........ccocvevevevccreeeeeseeeeeee s

Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINes 10 throUgh 23)..........ccueveiecieisissieie s senes

From Separate Accounts, Segregated Accounts and Protected Cell Accounts......................
TOTALS (LINES 24 NG 25).......coucvuireeecreiesiesisese st ess e ssnsas

................................. 6,168,240
............................... 26,357,027

................................. 7,333,654
............................... 29,400,447

................................. 1,165,414
................................. 3,043,420

0998. Summary of remaining write-ins for Line 9 from overflow page............ccceuvevereiseneneieiienns | oo (0 PR (0 OO O 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (LINE 9 @DOVE)......ruiuuririieiieieiisisiessessieissnsssessessnsens | errsnsssssessnssssssssssenssnssseseesssnes 0 [ s [0 O 0
2301. Disbursements And Items NOt AlIOCALEM..........c..cvurvcveicreiesceesre e ssssssees | sereesssssssssssssssssesenes 17,318,284 [ ..o 14,952,868 | ..oovovvevcereecierans (2,365,416)
2302. Other AsSets NON-admitted. ...........ocuurremreueririeeeieeeeseiseeseessess e sssssesssssssees | coeeesesssneesssssssessseens 9,038,743 |..ovoeereeeeineris 14,447 579 | oo 5,408,836
2303 oottt | SeteR ettt tenine | Heteeene ettt nns | seteri et 0
2398. Summary of remaining write-ins for Line 23 from overflow Page........cccoevieieeeieiciesieiiens [ v 0 | oo 0 | oo 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 @DOVE).......ccrruerrerrerimrernssieissrenssressnennsnees | o ssssensssenss PLICRY 07 I 29,400,447 [ .o, 3,043,420
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NOTES TO FINANCIAL STATEMENTS

1.

Summary of Significant Accounting Policies.
A. Accounting Practices

The accompanying statutory basis financial statements have been prepared in conformity with statutory accounting
practices prescribed or permitted by the State of Connecticut Department of Insurance (“the Department”). The
Department recognizes only statutory accounting practices prescribed or permitted by Connecticut for determining and
reporting the financial condition and results of operations of an insurance company and for determining solvency under
the state of Connecticut Insurance Law. The National Association of Insurance Commissioners’ Accounting Practices
and Procedures Manual (“NAIC SAP”) has been adopted as a component of prescribed practices by Connecticut.

A difference prescribed by Connecticut state law, allows the Company to receive a reinsurance reserve credit for
reinsurance treaties that provide for a limited right of unilateral cancellation by the reinsurer. Even if the Company did
not obtain reinsurance reserve credit for this reinsurance treaty, the Company's risk-based capital would not have
triggered a regulatory event.

The Company has received approval from the Department regarding the use of a permitted practice related to the
statutory accounting for deferred income taxes for the year ended December 31, 2008 through December 15, 2009. This
permitted practice modifies the accounting for deferred income taxes prescribed by NAIC SAP by increasing the
realization period for deferred tax assets from one year to three years and increasing the asset recognition limit from 10%
to 15% of adjusted statutory capital and surplus. The benefits of this permitted practice may not be considered by the
Company when determining surplus available for dividends and the Company must maintain it’s Risk Based Capital
Ratio at or above 250%. The Company is also required to submit a quarterly certification of the Company’s deferred tax
asset calculation to the Connecticut Department of Insurance. If the Company had not used this permitted practice, the
Company's risk-based capital would not have triggered a regulatory event.

For the annual period ending December 31, 2009, the Company adopted SSAP No. 10R, Income Taxes — Revised, A
Temporary Replacement of SSAP No. 10, which incorporates the modifications described in the aforementioned
permitted practice.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed and
permitted by the Department is shown below:

2009 2008
Net (loss) income, State of Connecticut Basis $ 2408,611,032 §$ (1,983,105,000)
State prescribed practice:

Reinsurance reserve credit (as described above) 153,168,118 (142,388,066)
Net (loss) income, NAIC SAP: $ 2,561,779,150 $ (2,125,493,066)
Statutory surplus, State of Connecticut Basis $ 4,085,600,515 $ 2,177,858,411
State prescribed practice:

Reinsurance reserve credit (as described above) (237,402,420) (390,570,538)
State permitted practice:

Deferred income taxes (as described above) — (299,613,925)
Statutory surplus, NAIC SAP: $ 3,848,198,095 $ 1,487,673,948

B. Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with Statutory Accounting Principles requires management to make
estimates and assumptions that affect the reported amounts of assets and liabilities and disclosure of contingent assets and
liabilities at the date of the financial statements and the reported amounts of revenues and expenses during the reported
periods. Actual results could differ from those estimates. The most significant estimates include those used in determining the
liability for aggregate reserves for future benefits and the liability for premium and other deposit funds. Although some
variability is inherent in these estimates, management believes the amounts provided are adequate.

C. Accounting Policies
Life premiums are recognized as income over the premium paying period of the related policies. Annuity
considerations are recognized as revenue when received. Health premiums are earned ratably over the terms of the
related insurance and reinsurance contracts or policies.
Expenses incurred in connection with acquiring new insurance business, including such acquisition costs as sales
commission, are charged to operations as incurred. Expenses incurred are reduced for ceding allowances received or
receivable.

In addition, the Company uses the following accounting policies:

1 Short-term investments include all investments whose maturities, at the time of acquisition, are one year or less and are stated
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NOTES TO FINANCIAL STATEMENTS

10

11

12

13

at amortized cost.

Bonds are carried at amortized cost except for those securities that are deemed ineligible to be held at amortized cost by the
NAIC Securities Valuation Office (SVO) which are carried at the appropriate SVO published value or a fair value determined
by the Company.

Unaffiliated common stocks are carried at fair value with the current year change in the difference from cost reflected in
surplus.

Preferred stocks are carried at cost, lower of cost or amortized cost, or NAIC market values depending on the assigned credit
rating and whether the preferred stock is redeemable or non-redeemable.

Mortgage loans on real estate are stated at the outstanding principal balance.

Loan-backed bonds and structured securities are carried at amortized cost. Significant changes in estimated cash flows from
the original purchase assumptions are accounted for using the prospective method, except for highly rated fixed rate securities,
which use the retrospective method.

The investment in subsidiaries is based on the net worth of the subsidiary determined in accordance with statutory valuation
methods. Dividends received from subsidiaries are recorded as net investment income and undistributed net income is
recorded as net unrealized capital gains and losses.

Investments in joint ventures, partnerships and limited liability companies are carried at the underlying audited equity of the
investee, based upon United States generally accepted accounting principles (GAAP).

The Company may at any time use derivative instruments, including swaps, caps, floors, options, futures and forwards. On the
date the derivative contract is entered into, the Company designates the derivative as hedging (fair value, cash flow, or net
investment in a foreign operation), replication, income generation, or held for other investment and/or risk management
activities, which primarily involve managing asset or liability related risks which do not qualify for hedge accounting under
SSAP No. 86 (Accounting for Derivative Instruments and Hedging, Income Generation, and Replication (Synthetic Asset)
Transactions). The Company’s derivative transactions are permitted uses of derivatives under the derivative use plans required
by the State of Connecticut, State of Illinois, and State of New York insurance departments.

Derivatives used in hedging relationships are accounted for in a manner consistent with the item hedged. Typically, cost paid
or consideration received at inception of a contract is reported on the balance sheet as a derivative asset or liability,
respectively, and amortized through net investment income over the life of the hedged item. Periodic cash flows and accruals
are recorded in a manner consistent with the hedged item. Upon termination of the derivative, any gain or loss is adjusted into
the basis of the hedged item.

Derivatives used in replication relationships are accounted for in a manner consistent with the cash instrument and the
replicated asset. Typically, cost paid or consideration received at inception of the contract is recorded on the balance sheet as
a derivative asset or liability, respectively, and amortized through net investment income over the life of the derivative.

Periodic cash flows and accruals of income/expense are recorded as a component of derivative net investment income. Upon
termination of the derivative, any gain or loss is recognized as a derivative capital gain or loss.

Derivatives used in income generation relationships are accounted for in a manner consistent with the associated covered
asset. Typically, consideration received at inception of the contract is recorded on the balance sheet as a derivative liability
and amortized through net investment income over the life of the derivative. Upon termination, any remaining derivative
liability, along with any disposition payments are recorded to derivative capital gain or loss.

Derivatives held for other investment and/or risk management activities receive fair value accounting. The derivatives are
carried on the balance sheet at fair value and the changes in fair value are recorded in derivative unrealized gains and losses.
Periodic cash flows and accruals of income/expense are recorded as a component of derivative net investment income.

The Company does not consider anticipated investment income as a factor in the premium deficiency calculation.

The Company establishes and carries as liabilities actuarially determined reserves which are calculated to meet the
Company’s future obligations. Reserves for accident and health contracts are based on actuarially recognized methods.
Tabular liabilities use prescribed morbidity tables in general use in the United States, which are modified to reflect the
Company’s actual experience when appropriate. These reserves are computed at amounts that, with additions from estimated
premiums to be received and with interest on such reserves compounded annually at certain assumed rates, are expected to be
sufficient to meet the Company’s policy obligations at their maturities or in the event of an insured’s death or disability.

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

The Company does not have pharmaceutical rebate receivables.

2. Accounting Changes and Corrections of Errors

In December 2009, the National Association of Insurance Commissioners (“NAIC”) issued Statement of Statutory
Accounting Principles (“SSAP”’) No. 10R Income Taxes — Revised, A Temporary Replacement of SSAP No. 10 which
is effective for annual periods ending December 31, 2009 and interim and annual periods of 2010. SSAP 10R
increases the realization period for deferred tax assets from one year to three years and increases the asset recognition
limit from 10% to 15% of adjusted statutory capital and surplus. In order to take advantage of these provisions the
RBC for life insurers needs to be above 250%. The adoption of SSAP No. 10R positively impacted surplus by
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$266,358,000.

In September 2009, the NAIC issued SSAP No. 43-Revised (Loan-backed and Structured Securities) which is effective
September 30, 2009. SSAP No. 43-Revised establishes statutory accounting principles for investments in loan-backed
securities and structured securities and supersedes SSAP No. 98 (Treatment of Cash Flows When Quantifying Changes
in Valuation and Impairments, an Amendment of SSAP No. 43-Loan-backed and Structured Securities) and paragraph
13 of SSAP No. 99. The implementation of SSAP No. 43-Revised negatively impacted net income for
other-than-temporary impairments of loan backed securities by $79,589,512.

In 2008, the NAIC issued SSAP No. 99 (Accounting for Certain Securities Subsequent to an Other-Than-Temporary
Impairment) which is effective January 1, 2009. SSAP No. 99 establishes the statutory accounting principles for the
treatment of premium or discount applicable to certain securities subsequent to the recognition of an
other-than-temporary impairment. The implementation of SSAP No. 99 did not have a material impact on the
Company’s net income and surplus.
3. Business Combinations and Goodwill
The Company has no business combinations or goodwill.
4. Discontinued Operations
The Company had no discontinued operations.
5. Investments

a. Mortgage Loans, including Mezzanine Real Estate Loans.

(1) The maximum and minimum lending rates for new mortgage loans during 2009 were: farm loans 6.6 % and 1.73% and
commercial mortgage loans 7.5% and 1.66 %.

(2) During 2009, the Company did not reduce interest rates on any outstanding mortgage loans.

(3) The highest loan to value percentage of any one loan at the time of loan origination, exclusive of insured, guaranteed or
purchase money mortgages, was 79.23%.

(4) As of December 31, 2009, the Company did not hold mortgages with interest more than 180 days past due.

(5) There were no taxes, assessments or amounts advanced and not included in the mortgage loan total.

(6) As of December 31, 2009, there were impaired loans with a related allowance for credit losses of $42,212,249.
(7) There were no impaired mortgages loans without an allowance for credit losses held at year-end.

(8) Average recorded investment in impaired loans is $3,665,996.

(9) Interest income recognized during the period the loans were impaired is $(63,997).

(10) Interest income recognized on a cash basis during the period the loans were impaired is $60,839.

(11) The allowance for credit losses:

Balance at beginning of period 12/31/2008 $0
Additions charged to operations $47,224,106
Direct write-downs charged against the allowance $0
Recoveries of amounts previously charged off $(5,011,857)
Balance at end of period 12/31/2009 $42,212,249

(12) The policy for recognizing interest income on impaired loans, including the method for recording cash receipts, is upon
receipt.

b. Debt Restructuring
1. The Company did not have any investment in restructured loans, as of December 31, 2009 and 2008.

2. The Company had no realized capital losses related to these loans, as of December 31, 2009 and December
31, 2008.

3. Total contractual commitments to extend credit to debtors owning receivables whose terms have been
modified in troubled debt restructurings were $0 for 2009 and 2008.

4. The Company accrues interest income on impaired securities to the extent it is deemed collectible (delinquent
less than 90 days) and the security continues to perform under its original or restructured contractual terms.
Interest income on non performing securities is generally recognized on a cash basis.

c. Reverse Mortgages

The Company has no investments in reverse mortgages.
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d. Loan-Backed Securities

(2) Prepayment assumptions for single class and multi-class mortgage-backed/asset-backed securities were obtained from
broker dealer survey values or internal estimates.

(4) None

(5) Other-than-temporary Impairments

1 2 3 4 5 6
Book/Adj
Carrying

Value Amortized

Amortized Recognized cost after

cost before other-than- other-than-

Impairment current period Projected temporary temporary

Date CUSIP OTTI Cash flows impairment impairment Fair Value

9/30/2009  00503NAB7 7,535,388 1,959,990 (5,575,398) 1,959,990 607,018
9/30/2009  00503NACS 462,707 143,832 (318,875) 143,832 605,000
9/30/2009  05947UHT8 3,987,817 3,981,363 (6,454) 3,981,363 3,980,969
9/30/2009  059497BW6 9,725,618 9,468,201 (257,417) 9,468,201 8,381,882
9/30/2009  059500BK3 324,723 301,919 (22,804) 301,919 279,440
9/30/2009  07383FYN2 1,426,119 1,353,732 (72,387) 1,353,732 1,587,169
9/30/2009  07388NAX4 8,656,256 6,740,942 (1,915,314) 6,740,942 6,301,194
9/30/2009  1248MBAJ4 999,970 837,548 (162,422) 837,548 393,426
9/30/2009  14984WAAS 7,545,795 5,990,179 (1,555,616) 5,990,179 3,773,574
9/30/2009  15188RABS 985,186 77,012 (908,174) 77,012 251,926
9/30/2009  15188RAC6 103,020 34,781 (68,239) 34,781 111,797
9/30/2009  173067AJ8 1,373,631 1,082,028 (291,603) 1,082,028 1,532,755
9/30/2009  22540VV33 2,653,742 2,644,326 (9,416) 2,644,326 2,502,017
9/30/2009  22541NVA4 2,380,022 2,338,979 (41,043) 2,338,979 2,347,354
9/30/2009  22545XBBS8 2,034,495 1,474,961 (559,534) 1,474,961 1,358,469
9/30/2009  36158YBES 929,981 920,612 (9,369) 920,612 866,016
9/30/2009  361849N65 1,365,928 690,903 (675,025) 690,903 946,149
9/30/2009  3622G0AC4 822,792 302,810 (519,982) 302,810 550,000
9/30/2009  46625MCY3 644,072 572,349 (71,723) 572,349 526,565
9/30/2009  46625MKQ1 1,741,503 1,562,569 (178,934) 1,562,569 1,521,277
9/30/2009  46625YJP9 787,944 729,302 (58,642) 729,302 741,670
9/30/2009  46625YWE9 3,076,000 2,571,757 (504,243) 2,571,757 3,146,164
9/30/2009  51804WAC4 1,081,428 30,116 (1,051,312) 30,116 86,608
9/30/2009  51804WAD2 18,498 20,001 1,503 20,001 46,631
9/30/2009  51804XAU2 742,470 11,524 (730,946) 11,524 36,450
9/30/2009  51804XAV0 24,893 5,125 (19,768) 5,125 31,228
9/30/2009  51804XBHO 7,277 - (7,277) - 6,770
9/30/2009  55312YBD3 2,224,569 1,767,229 (457,340) 1,767,229 1,494,736
9/30/2009  75970JASS 15,323 4,705 (10,618) 4,705 2,046
9/30/2009  75970JAUO 10,731 9,123 (1,608) 9,123 1,859
9/30/2009  75970QAQ3 448,316 395,099 (53,217) 395,099 173,005
9/30/2009  78402KAA3 769,074 135,713 (633,361) 135,713 135,000
9/30/2009  78402KAB1 135,046 36,892 (98,154) 36,892 45,000
9/30/2009  92978TBU4 5,534,393 3,809,262 (1,725,131) 3,809,262 4,213,330
9/30/2009  93364LADO 7,945,532 5,903,490 (2,042,042) 5,903,490 2,400,000
12/31/2009  126683ACS 3,921,365 1,202,357 (2,719,008) 1,202,357 990,781
12/31/2009  12669RACI1 5,913,980 2,107,965 (3,806,015) 2,107,965 2,078,824
12/31/2009  23243NAFS 8,660,779 4,126,189 (4,534,590) 4,126,189 2,820,805
12/31/2009  38500XAC6 4,130,914 320,971 (3,809,943) 320,971 321,090
12/31/2009  46627QBD9 1,806,424 1,169,582 (636,842) 1,169,582 1,055,039
12/31/2009  52524PAN2 17,244,475 7,168,349 (10,076,126) 7,168,349 7,118,926
12/31/2009  75970JAUO 41,523 2,047 (39,476) 2,047 1,007
12/31/2009  75970QAPS5 307,481 137,383 (170,098) 137,383 140,425
12/31/2009  75970QAQ3 319,219 158,497 (160,722) 158,497 153,320
12/31/2009  75971FAQ6 184,492 118,338 (66,154) 118,338 118,250
12/31/2009  83611MPHS5 2,986,097 2,942,454 (43,643) 2,942,454 2,302,500
12/31/2009  83611YAD4 2,383,704 2,301,159 (82,545) 2,301,159 1,449,051
12/31/2009  86358R7R2 154,187 7,541 (146,646) 7,541 7,541
12/31/2009  86359APY3 5,056,190 4,964,893 (91,297) 4,964,893 4,376,557
Total 131,631,089 84,636,099 (46,994,990) 84,636,099 73,918,610

(6) Security Unrealized Loss Aging
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The following table presents the Company’s unrealized loss aging for loan-backed securities by type and length of time
the security was in a continuous unrealized loss position as of December 31, 2009.

Less Than 12 Months

Amortized Unrealized
Cost Fair Value Losses

U.S. Gov't and Gov't

agencies & authorities

-guaranteed & sponsored

-asset backed $ 15431901 § 15331,856 § (100,045)

All other corporate-asset
backed 675,420,479 570,211,487 (105,208,992)
Total loan-backed
securities $ 690,852,380 $ 585,543,343 $ (105,309,037)

12 Months or More

Amortized Unrealized
Cost Fair Value Losses

U.S. Gov't and Gov't

agencies & authorities

-guaranteed & sponsored

-asset backed $ 0 s 0 s 0
All other corporate-asset
backed 603,351,444 461,858,323 (141,493,121)
Total loan-backed
securities $ 603,351,444  § 461,858,323  $ (141,493,121)
Total
Amortized Unrealized
Cost Fair Value Losses

U.S. Gov't and Gov't

agencies & authorities

-guaranteed & sponsored

-asset backed $ 15,431,901 § 15331,856 $ (100,045)

All other corporate-asset
backed 1,278,771,923 1,032,069,810 (246,702,113)
Total loan-backed
securities $ 1,294,203,824 $ 1,047,401,666 $ (246,802,158)

(7) As of December 31, 2009, loan-backed securities in an unrealized loss position, comprised of 315 securities, primarily
related to commercial mortgage-backed securities (“CMBS”), asset-backed securities (“ABS”), and residential
mortgage-backed securities (“RMBS”) which have experienced significant price deterioration. The Company does not
intend to sell the securities outlined above. Furthermore, based upon the Company’s cash flow modeling and the
expected continuation of contractually required principal and interest payments, the Company has deemed these
securities to be temporarily impaired as of December 31, 2009.

e. Repurchase Agreements
1. For repurchase agreements, Company policies require a minimum of 102% of the fair value of securities purchased
under repurchase agreements to be maintained as collateral. Cash collateral received is invested in high quality
investments and the offsetting collateral liability is included in other liabilities.

2. The Company did not pledge any of its assets as collateral as of December 31, 2009 and 2008.

3. The Company did not accept collateral that is permitted by contract or custom to sell or repledge as of December 31,
2009 and 2008.

f. Real Estate
The Company has no real estate investments.
g. Investments in Low-income Housing Tax Credits (LIHTC)
The Company has no investments in LIHTC.
6. Joint Venture, Partnerships, and Limited Liability Companies

a. The Company has no investments in Joint Ventures, Partnerships, or Limited Liability Companies that exceed 10% of its
admitted assets at December 31, 2009.

b. The Company did not recognize any impairment write-downs for its investments in Joint Ventures, Partnerships, or Limited
Liability Companies during the statement periods.

7. Investment Income
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a. Due and accrued income with amounts over 90 days past due is non-admitted.

b. The total amount of investment income due and accrued excluded from surplus at December 31, 2009 was $0.

8  Derivative Instruments

Overview

The Company utilizes a variety of derivative instruments, including swaps, caps, floors, forwards, futures and options through one of
four Company approved objectives: to hedge risk arising from interest rate, equity market, credit spread including issuer defaults,
price or foreign currency exchange rate risk or volatility; to manage liquidity; to control transaction costs; or to enter into income
generation or replication transactions. On the date the derivative contract is entered into, the Company designates the derivative as
hedging (fair value, cash flow, or net investment in a foreign operation), income generation, replication, or held for other investment
and/or risk management activities, which primarily involves managing asset or liability related risks which do not qualify for hedge
accounting under SSAP No. 86. The Company’s derivative transactions are used in strategies permitted under the derivative use
plans required by the State of Connecticut, State of Illinois, and State of New York insurance departments.

Interest rate swaps and index swaps involve the periodic exchange of payments with other parties, at specified intervals, calculated
using the agreed upon rates or indices and notional principal amounts. Generally, no cash or principal payments are exchanged at
the inception of the contract. Typically, at the time a swap is entered into, the cash flow streams exchanged by the counterparties are
equal in value.

Credit default swaps entitle one party to receive a periodic fee in exchange for an obligation to compensate the other party should a
credit event occur on the part of the issuer.

Interest rate cap and floor contracts entitle the purchaser to receive from the issuer at specified dates, the amount, if any, by which a
specified market rate exceeds the cap strike rate or falls below the floor strike rate, applied to a notional principal amount. A
premium payment is made by the purchaser of the contract at its inception, and no principal payments are exchanged.

Forward contracts are customized commitments that specify a rate of interest or currency exchange rate to be paid or received on an
obligation beginning on a future start date and are typically settled in cash.

Financial futures are standardized commitments to either purchase or sell designated financial instruments at a future date for a
specified price and may be settled in cash or through delivery of the underlying instrument. Futures contracts trade on organized
exchanges. Margin requirements for futures are met by pledging securities or cash, and changes in the futures’ contract values are
settled daily in cash.

Option contracts grant the purchaser, for a premium payment, the right to either purchase from or sell to the issuer a financial
instrument at a specified price, within a specified period or on a stated date.

Foreign currency swaps exchange an initial principal amount in two currencies, agreeing to re-exchange the currencies at a future
date, at an agreed upon exchange rate. There may also be a periodic exchange of payments at specified intervals calculated using the
agreed upon rates and exchanged principal amounts.

Strategies

The notional value, fair value, and carrying value of derivative instruments used during the year are disclosed in the strategy
discussions below. During the years 2009 and 2008, the Company did not transact in or hold any positions related to net investment
hedges in a foreign operation, fair value hedges, replication, or income generation transactions. The notional amounts of derivative
contracts represent the basis upon which pay or receive amounts are calculated and are not reflective of credit risk. Notional
amounts pertaining to derivative instruments at December 31, 2009 and 2008, were $28,636,756 thousand and $13,610,197
thousand, respectively. The fair value of derivative instruments are based upon widely accepted pricing valuation models which
utilize independent third party data as inputs or independent broker quotations. The Company did not have any unrealized gains or
losses during the reporting period representing the component of the derivative instruments gain or loss from derivatives that no
longer qualify for hedge accounting. The fair value of derivative instruments at December 31, 2009 and 2008, were $113,244
thousand and $1,859,441 thousand, respectively. The carrying value of derivative instruments at December 31, 2009 and 2008,
were $132,015 thousand and $1,764,939 thousand, respectively.

Cash Flow Hedges

Interest rate swaps: Interest rate swaps are primarily used to convert interest receipts on floating-rate fixed maturity investments to
fixed rates. The Company did not hedge forecasted transactions other than the interest payments on floating-rate securities. The
maximum length of time over which the Company is hedging exposure to the variability of future cash flows for forecasted
transactions, excluding those forecasted transactions related to the payment of variable interest on existing financial instruments, is
three years. There were no gains and losses classified in unrealized gains and losses related to cash flow hedges that have been
discontinued because it was no longer probable that the original forecasted transactions would occur by the end of the originally
specified time period. As of December 31, 2009 and 2008, interest rate swaps used in cash flow hedge relationships had a notional
value of $605,000 thousand and $235,000 thousand, respectively, a fair value of $(2,845) thousand and $72,937 thousand,
respectively, and a carrying value of $0.

Foreign currency swaps: Foreign currency swaps are used to convert foreign denominated cash flows associated with certain
foreign denominated fixed maturity investments to U.S. dollars. The foreign fixed maturities are primarily denominated in Euros
and are swapped to minimize cash flow fluctuations due to changes in currency rates. As of December 31, 2009 and 2008, foreign
currency swaps used in cash flow hedge relationships had a notional value of $80,908 thousand and $176,393 thousand,
respectively, a fair value of $9,837 thousand and $19,874 thousand, respectively, and a carrying value of $6,527 thousand and
$(1,691) thousand, respectively.

Foreign currency swaps are also used to hedge the foreign currency exposure related to certain guaranteed minimum income benefit
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(“GMIB”) fixed liability payments. As of December 31, 2009 and 2008, swaps in this strategy had a notional value of $2,219,332
thousand, a fair value of $(19,236) thousand, and a carrying value of $0. As of December 31, 2008 the Company did not have any
Japan 3Win related foreign currency swaps.

Other Investment and Risk Management Activities

Interest rate caps: The Company is exposed to policyholder surrenders during a rising interest rate environment. Interest rate cap
contracts are used to mitigate the Company’s loss in a rising interest rate environment. The increase in yield from the cap contracts
in a rising interest rate environment may be used to raise credited rates, thereby increasing the Company’s competitiveness and
reducing the policyholder’s incentive to surrender. As of December 31, 2009 and 2008, interest rate caps used to mitigate risk in a
rising interest rate environment had a notional value of $54,077 thousand and $80,767 thousand, respectively, a fair value of $688
thousand and $655 thousand, respectively, and a carrying value of $688 thousand and $655 thousand, respectively.

Credit default swaps: The Company enters into swap agreements in which the Company reduces or assumes credit exposure from an
individual entity. As of December 31, 2009 and 2008, credit default swaps had a notional value of $304,963 thousand and $355,316
thousand, respectively, a fair value of $(6,316) thousand and $37,463 thousand, respectively, and a carrying value of $(6,316)
thousand and $37,463 thousand, respectively. In addition, the Company may enter into credit default swaps to terminate existing
swaps, thereby offsetting the changes in value of the original swap. As of December 31, 2009 and 2008, credit default swaps in
offsetting relationships had a notional value of $309,134 thousand and $140,000 thousand, respectively, a fair value of $(3,609)
thousand and $0, respectively, and a carrying value of $(3,609) thousand and $0, respectively.

Foreign currency swaps and forwards: The Company enters into foreign currency swaps to hedge the foreign currency exposures in
certain of its foreign fixed maturity investments. In addition, foreign currency forward and option contracts are used to convert
Euros to Yen in order to economically hedge the foreign currency risk associated with certain Japanese variable annuity products.
As of December 31, 2009 and 2008, foreign currency swaps had a notional value of $2,384,822 thousand and $315,699 thousand,
respectively, a fair value of $6,900 thousand and $41,393 thousand, respectively, and a carrying value of $6,900 thousand and
$41,393 thousand, respectively.

Futures contracts, equity index options, total return, index, and interest rate swap contracts: The Company enters into interest rate
futures, S&P 500 and NASDAQ index futures contracts and put and call options, as well as interest rate, total return Europe, Asia,
and Far East (“EAFE”) and equity volatility and dividend swap contracts to hedge exposure to the volatility associated with the
portion of the guaranteed minimum withdrawal benefit (“GMWB?”) liabilities which are not reinsured. The Company has also
entered into a customized swap contract to hedge certain risk components for the remaining term of certain blocks of non-reinsured
GMWRB riders. As of December 31, 2009 and 2008, derivative contracts in this strategy had a notional value of $9,016,065
thousand and $10,136,044 thousand, respectively, a fair value of $(46,115) thousand and $1,565,020 thousand, respectively, and a
carrying value of $(46,115) thousand and $1,565,020 thousand, respectively.

Interest rate swaps: The Company enters into interest rate swaps to manage duration risk between assets and liabilities. As of
December 31, 2009, the Company did not have any swaps in this strategy. As of December 31, 2008 interest rate swaps had a
notional value of $75,000 thousand, a fair value $318 thousand, and a carrying value of $319 thousand. In addition, the Company
may enter into interest rate swaps to terminate existing swaps in hedging relationships, and thereby offsetting the changes in value in
the original swap. As of December 31, 2009 and 2008, interest rate swaps in offsetting relationships had a notional value of
$225,000 thousand, a fair value of $(11,661) thousand and $(13,301) thousand, respectively, and a carrying value of $(11,661)
thousand and $(13,301) thousand, respectively.

Equity index options and futures: The Company purchases S&P 500 options as well as futures contracts to economically hedge the
statutory reserve impact of equity arising primarily from guaranteed minimum death benefits (“GMDB”) and guaranteed minimum
withdrawal benefits (“GMWB”) obligations against a decline in the equity markets. As of December 31, 2009 and 2008, derivative
contracts in this strategy had a notional value of $13,436,955 thousand and $1,870,478, respectively, a fair value of $185,534
thousand and $134,852, respectively, and a carrying value of $185,534 thousand and $134,852, respectively.

Warrants: During 2003, the Company received warrant contracts as part of a reinsurance treaty settlement. As of December 31,
2009 and 2008, the warrants had a notional value of $500 thousand, a fair value of $67 thousand and $229 thousand, respectively,
and a carrying value of $67 thousand and $229 thousand, respectively.

Credit Risk

The Company’s derivative counterparty exposure policy establishes market-based credit limits, favors long-term financial stability
and creditworthiness of the counterparty and typically requires credit enhancement/credit risk reducing agreements. The Company
minimizes the credit risk in derivative instruments by entering into transactions with high quality counterparties rated A2/A or better,
which are monitored and evaluated by the Company’s risk management team and reviewed by senior management.

The Company has developed credit exposure thresholds which are based upon counterparty ratings. Credit exposures are measured
using the market value of the derivatives, resulting in amounts owed to the Company by its counterparties or potential payment
obligations from the Company to its counterparties. Credit exposures are generally quantified daily based on the prior business
day’s market value and collateral is pledged to and held by, or on behalf of, the Company to the extent the current value of
derivatives exceeds the contractual thresholds. In accordance with industry standards and the contractual agreements, collateral is
typically settled on the next business day. The Company has exposure to credit risk for amounts below the exposure thresholds
which are uncollateralized, as well as for market fluctuations that may occur between contractual settlement periods of collateral
movements.

Counterparty exposure thresholds are developed for each of the counterparties based upon their ratings. The maximum
uncollateralized threshold for a derivative counterparty is $10,000 thousand. In addition, the compliance unit monitors counterparty
credit exposure on a monthly basis to ensure compliance with Company policies and statutory limitations. The Company also
maintains a policy of requiring that all derivative contracts, other than exchange traded contracts and certain currency forward
contracts, be governed by an International Swaps and Dealers A%sgocéation Master Agreement which is structured by legal entity and
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by counterparty and permits right of offset. To date, the Company has not incurred any losses on derivative instruments due to
counterparty nonperformance.

For the year ended December 31, 2009 the Company did not have any losses on derivative instruments due to counterparty
nonperformance. For the year ended December 31, 2008 the Company has incurred losses of $13,838 thousand on derivative
instruments due to counterparty default related to the bankruptcy of Lehman Brothers Holdings, Inc. These losses were a result of
the contractual collateral threshold amounts and open collateral calls in excess of such amounts immediately prior to the bankruptcy
filing, as well as interest rate and credit spread movements from the date of the last collateral call to the date of the bankruptcy filing.

Derivative instruments have off-balance sheet risk. The notional value, market value exposure, counter-party and other trade terms
are available in Schedule DB, Derivative Instruments, for each individual derivative contract.

9. Income Taxes

1

The components of the net deferred tax asset/(liability) at period end and the change in those components are as follows:

Gross deferred tax assets
Statutory valuation allowance
Adjusted gross deferred tax assets
Gross deferred tax liabilities

Net deferred tax asset/(liability) before admissibility test

Admitted pursuant to Paragraph 10.a. carryback period

Paragraph 10.b.i. DTA's Realized within one year

Paragraph 10.b.ii. 10% Surplus limitation (see Note A below)

Admitted pursuant to Paragraph 10.b. (lesser of i. or ii.)

Admitted pursuant to Paragraph 10.c. offset against DTLs

Paragraph 10.e.i. Additional Carryback period

Paragraph 10.e.ii.a. Additional DTA's Realized within three years
Paragraph 10.e.ii.b. Additional 15% Surplus Limitation (see Note A below)
Additional admitted pursuant to Paragraph 10.e.ii. (lesser of a. or b.)

Additional admitted pursuant to Paragraph 10.e.iii. Offset against DTL's

Admitted deferred tax asset (sum of 10a, b, c, ei, eii and eiii above)
Deferred tax liability
Net admitted Deferred Tax Asset/(Liability)

Non-admitted Deferred Tax Asset

Gross deferred tax assets
Statutory valuation allowance
Adjusted gross deferred tax assets
Gross deferred tax liabilities

Net deferred tax asset/(liability) before admissibility test

Admitted pursuant to Paragraph 10.a. carryback period

Paragraph 10.b.i. DTA's Realized within one year

Paragraph 10.b.ii. 10% Surplus limitation (see Note A below)

Admitted pursuant to Paragraph 10.b. (lesser of i. or ii.)

Admitted pursuant to Paragraph 10.c. offset against DTLs

Paragraph 10.e.i. Additional Carryback period

Paragraph 10.e.ii.a. Additional DTA's Realized within three years
Paragraph 10.e.ii.b. Additional 15% Surplus Limitation (see Note A below)
Additional admitted pursuant to Paragraph 10.e.ii. (lesser of a. or b.)
Additional admitted pursuant to Paragraph 10.e.iii. Offset against DTL's

Admitted deferred tax asset (sum of 10a, b, c, ei, eii and eiii above)
Deferred tax liability

Net admitted Deferred Tax Asset/(Liability)

Non-admitted Deferred Tax Asset

19.7

2009
Ordinary Capital Total

914,269,984 121,481,449 1,035,751,433
0 0 0
914,269,984 121,481,449 1,035,751,433
(260,641,294) 0 (260,641,294)
653,628,690 121,481,449 775,110,139
0 0 0
129,173,700 5,998,300 135,172,000
-- -- 464,466,860
129,173,700 5,998,300 135,172,000
260,641,294 0 260,641,294
0 0 0
266,358,000 0 266,358,000
- - 561,528,290
266,358,000 266,358,000
0 0
656,172,994 5,998,300 662,171,294
(260,641,294) 0 (260,641,294)
395,531,700 5,998,300 401,530,000
258,096,990 115,483,149 373,580,139

2008

Ordinary Capital Total
1,492,809,718 0 1,492,809,718
0 0 0
1,492,809,718 0 1,492,809,718
(891,411,749) 0 (891,411,749)
601,397,969 0 601,397,969
0 0 0
68,672,999 0 68,672,999
245,524,616 0 245,524,616
68,672,999 0 68,672,999
891,411,749 0 891,411,749
0 0 0
310,488,000 0 310,488,000
299,613,925 0 299,613,925
299,613,925 0 299,613,925
0 0 0
1,259,698,673 0 1,259,698,673
(891,411,749) 0 (891,411,749)
368,286,924 0 368,286,924
233,111,045 0 233,111,045
Change During
2009
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2

3)

Gross deferred tax assets
Statutory valuation allowance
Adjusted gross deferred tax assets
Gross deferred tax liabilities

Net deferred tax asset before admissibility test

Admitted pursuant to Paragraph 10.a. carryback period

Paragraph 10.b.i. DTA's Realized within one year

Paragraph 10.b.ii. 10% Surplus limitation (See Note B below)

Admitted pursuant to Paragraph 10.b. (lesser of i. or ii.)

Admitted pursuant to Paragraph 10.c. offset against DTLs

Paragraph 10.e.i. Additional Carryback period

Paragraph 10.e.ii.a. Additional DTA's Realized within three years
Paragraph 10.e.ii.b. Additional 15% Surplus Limitation (see Note A below)
Additional admitted pursuant to Paragraph 10.e.ii. (lesser of a. or b.)

Additional admitted pursuant to Paragraph 10.e.iii. Offset against DTL's
Admitted deferred tax asset (sum of 10a, b, c, ei, eii and eiii above)
Deferred tax liability

Change in Net admitted Deferred Tax Asset/(Liability)

Change in Non-admitted Deferred Tax Asset

Note A - Not applicable by component, only in total

The Company has elected to admit deferred tax assets pursuant to paragraph 10.e. of SSAP No. 10R for the year ending December 31, 2009.

This current period election differs from the prior reporting period since this election was not available in 2008.

Risk Based Capital level

Admitted Deferred Tax Assets
Admitted assets

Statutory surplus

Total Adjusted Capital

Authorized control level used in 10.d.

Deferred tax liabilities are not recognized for the following amounts:

Not applicable

The components of current income tax expense are as follows:

Federal taxes before capital gains, NOL, and AMT
NOL Limitation/(Utilization)

Alternative minimum tax

Prior period adjustments

Total Current federal income taxes incurred

The main components of the period end deferred tax amounts and

The change in those components are as follows:

Deferred tax assets
Reserves
Tax DAC
Unrealized Gains
Bonds and Other Investments
NOL/Minimum Tax Credit/ Foreign Tax Credits
Employee Benefits
Other
Total gross deferred tax asset
Adjustments to gross deferred tax assets
Total adjusted gross deferred tax assets

Nonadmitted deferred tax assets

Deferred tax liabilities
Bonds and Other Investments

19.8

Ordinary Capital Total
(578,539,734) 121,481,449 (457,058,285)
0 0 0
(578,539,734) 121,481,449 (457,058,285)
630,770,455 0 630,770,455
52,230,721 121,481,449 173,712,170
0 0 0
60,500,701 5,998,300 66,499,001
-- -- 218,942,244
60,500,701 5,998,300 66,499,001
(630,770,455) 0 (630,770,455)
0 0 0
(44,130,000) 0 (44,130,000)
- - 261,914,365
(44,130,000) 0 (44,130,000)
0 0
(614,399,754) 5,998,300 (608,401,454)
630,770,455 0 630,770,455
16,370,701 5,998,300 22,369,001
24,985,945 115,483,149 140,469,094
Paragraphs With Paragraph
10.a.-c. 10.e. Difference
135,172,000 401,530,000 266,358,000
73,140,154,318 73,406,512,318 266,358,000
3,816,742,515 4,083,100,515 266,358,000
3,844,806,200 4,111,164,200 266,358,000
2175% 2241% 66%

2009 2008

611,745,947 (479,070,992)
(219,123,083) 230,834,237
0 (6,233,590)

54,085,058 8,725,406
446,707,922 (245,744,939)

2009 2008 Change
338,545,169 751,416,676 (412,871,507)
289,233,973 302,888,788 (13,654,815)

88,357,832 0 88,357,832

69,004,819 0 69,004,819
214,652,765 404,133,740 (189,480,975)

4,544,233 0 4,544,233

31,412,642 34,370,514 (2,957,872)

1,035,751,433 1,492,809,718 (457,058,285)
0 0 0
1,035,751,433 1,492,809,718 (457,058,285)
373,580,139 233,111,045 140,469,094
(162,543,273) (275,019,419) 112,476,146
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Employee Benefits

Reserves

Deferred & Uncollected
Unrealized Gains/Losses

Other

Total gross deferred tax liabilities

Total deferred tax assets
Total deferred tax liabilities

Net deferred tax asset/ (liability)

Adjust for the Change in deferred tax on unrealized gains/losses
Adjust for the Stock Compensation transfer
Adjust for the deferred tax on SSAP 43R cumulative effect change to surplus

Adjusted change in net deferred income tax

D. Reconciliation of Federal Income Tax Rate to Actual Effective Rate:

(2,380,491) (5,073,461) 2,692,970
(65,191,496) (76,703,886) 11,512,390
(24,376,031) (21,847,510) (2,528,521)

0 (505,949,430) 505,949,430

(6,150,003) (6,818,043) 668,040

(260,641,294) (891,411,749) 630,770,455

1,035,751,433

1,492,809,718

(457,058,285)

(260,641,294) (891,411,749) 630,770,455
775,110,139 601,397,969 173,712,170
(594,307,262)

1,166,986

(5,031,941)

The sum of the income tax incurred and the change in the deferred tax asset/liability is different

from the result obtained by applying the statutory federal income tax rate to the pretax

net income. The significant items causing this difference are as follows:

income
Tax effect 2,854,257,293
Statutory tax - 35% 998,990,053 35.00%
Dividends received deduction (net of proration) (97,710,060) -3.43%
IRS audit Adjustments (17,055,258) -0.60%
All other (14,118,427) -0.49%
Total statutory income tax 870,106,308 30.48%
Federal and foreign income taxes incurred 446,707,922 15.65%
Federal income tax on net capital gains (1,061,661) -0.04%
Change in net deferred income taxes 424,460,047 14.87%
Total statutory income tax 870,106,308 30.48%
E. 1. At December 31, 2009, the Company had $0 of net operating loss carryforward and $30,148,947 of foreign tax credit carryforward.
2. The amount of federal income taxes incurred in the current year and prior year that will be available for recoupment
in the event of future net losses are:

2009 390,002,892

2008 0

2007 0

3. The aggregate amounts of deposits reported as admitted assets under Section 6603 of the Internal Revenue Service (IRS)
Code was zero as of December 31, 2009.
F. 1. The Company’s federal income tax return is consolidated within the Hartford Financial Services Group consolidated federal income

% of Pre-tax

(424,460,047)

tax return. Please refer to Schedule Y of the Company’s most recent Annual Statement for a list of the entities within the consolidated group.

2. Federal Income Tax Allocation

The Company is included in the consolidated federal income tax return of The Hartford Financial Services Group, Inc.

and its includable subsidiaries. Estimated tax payments are made quarterly, at which time intercompany tax
settlements are made. In the subsequent year, additional settlements are made on the unextended due date of the

return and at the time that the return is filed. The method of allocation among affiliates of the Company is subject

to written agreement approved by the Board of Directors and based upon separate return calculations with current
credit for net losses to the extent the losses provide a benefit in the consolidated tax return.

10. Information Concerning Parent, Subsidiaries and Affiliates

a. The Company is a member of The Hartford Financial Services Group, Inc. (The Hartford), Hartford Life & Accident Insurance
Company being the ultimate parent (insurer) of this holding company system. For specific owner/affiliate relationships, refer to
the Legal Entities Organizational Chart contained in Schedule Y. Throughout, the term “subsidiaries” includes both direct and

indirect.

b. Transactions with Affiliates are located below.

Effective November 1, 2007, the Company has entered into a coinsurance with funds withheld and a modified coinsurance
reinsurance agreement with Champlain Life Reinsurance Company, an affiliated reinsurance company domiciled in Vermont.
The reinsurer is unauthorized in the State of Connecticut. This Agreement takes into account State of Vermont prescribed
practice that allows a letter of credit to back a certain portion of statutory reserves and a prescribed practice for the reinsurer to
recognize a net liability for inuring YRT reinsurance contracted by the ceding company. The letter of credit held by the affiliated
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reinsurer has been assigned to the Company and as such also provides collateral for the unauthorized reinsurance.

¢. See Schedule Y (Part 2) Summary of Insurer’s Transactions with any Affiliates.

d. At December 31, 2008, the Company reported $20,453,081 as a receivable from and $46,165,823 as a payable to parents,
subsidiaries and affiliates. The terms of the settlement generally require that these amounts be settled within 30 days.

e. Guarantees or Undertakings Including the Company and any Affiliated Insurers

(1) In 1981, in order for Nutmeg Insurance Company to be admitted to the state of New Jersey, Hartford Accident & Indemnity
Company guaranteed that Nutmeg’s capital and surplus would remain in compliance with the present minimum required by
that state.

(2) In 1983, in order for Hartford Insurance Company of the Midwest ("Midwest") to be admitted to North Carolina, Hartford
Fire Insurance Company guaranteed that Midwest’s capital and surplus would remain in compliance with the present
minimum required by that state.

(3) In 1990, Hartford Fire guaranteed the obligations of Hartford Life Insurance Company and Hartford Life and Accident
Insurance Company with respect to life, accident and health insurance and annuity contracts issued after January 1, 1990.
Although the guarantee was terminated in 1997, it still covers policies that were issued from 1990 to 1997.

(4) In 1993, in order for Hartford Life and Annuity Insurance Company to gain unlimited variable annuity authority in North
Carolina, Hartford Life and Accident Insurance Company guaranteed Hartford Life and Annuity’s variable annuity contract
obligations to North Carolina residents.

(5) In 1993, Hartford Life Insurance Company guaranteed the obligations of the reinsurance agreements of Hartford
International Life Reassurance Corporation.

(6) In 1995, in order for Property & Casualty Insurance Company of Hartford ("P&C of Hartford") to be admitted to the state
of Virginia, Hartford Fire guaranteed that P&C of Hartford’s capital and surplus would remain in compliance with the
present minimum required by those states.

(7) In 1997, Hartford Life Insurance Company guaranteed the obligations of Hartford-Comprehensive Employee Benefit
Service Company with respect to structured settlement liability obligations.

(8) In 1997, Hartford Life Insurance Company guaranteed the obligations of Hartford Life and Annuity with respect to life,
accident and health insurance and annuity contracts.

(9) In 1998, Hartford Life and Accident Insurance Company guaranteed the obligations of Hartford-Comprehensive Employee
Benefit Service Company with respect to structured settlement liability obligations.

(10)In 2000, The Hartford guaranteed all potential liability for workers’ compensation benefits as required by Washington law
of Hartford Fire, as a self-insurer of its Washington workers’ compensation liabilities arising on or after August 15, 2000.

(11) In 2001, Hartford Life and Accident Insurance Company guaranteed that it would make funds available in cash to
Hartford Life Insurance Company K.K. ("HLIKK") for the timely payment of contractual claims made under variable life
and annuity contracts. In 2004, the guarantee was revised to include fixed annuity contracts.

(12)  In 2002, in order for Sentinel Insurance Company, Ltd. ("Sentinel") to be admitted to the state of New York, Hartford
Fire guaranteed that Sentinel’s policyholder surplus would not fall below the Company Action Level Risk Based Capital.

(13) Effective, September 30, 2007, Hartford Life and Annuity Insurance Company ("HLAI") entered into a reinsurance
agreement where HLIKK agreed to cede and HLAI agreed to reinsure 100% of the risks associated with the in-force and
prospective Guaranteed Minimum Annuity Benefit ("GMAB") riders issued by HLIKK on certain of its variable annuity
business. Also reinsured were Guaranteed Minimum Income Benefit ("GMIB") and Guaranteed Minimum Death Benefit
("GMDB") riders.

(14) Effective February 29, 2008, HLAI entered into a reinsurance agreement where HLIKK agreed to cede and HLAI agreed
to reinsure 100% of the risks associated with the in-force and prospective GMWB and GMDB riders issued by HLIKK
on certain variable annuity business.

(15) Effective October 21, 2008, HLAI entered into a reinsurance agreement where HLIKK agreed to cede and HLAI agreed to
reinsure 100% of the risks associated with the in-force and prospective GMDB riders issued by HLIKK on certain
variable annuity business.

f. Management or Expense Allocation Contracts Involving the Consolidated Companies

(1) Principal Underwriting Agreement between Hartford Equity Sales Company, Inc., Hartford Life Insurance Company, and
Hartford Life and Annuity Insurance Company.

(2) Principal Underwriting Agreement between Hartford Securities Distribution Company, Inc., Hartford Life Insurance
Company, and Hartford Life and Annuity Insurance Company

(3) The Company and certain of its subsidiaries and affiliates entered into a new Tax Allocation Agreement effective as of
December 31, 2002, which superseded the previous Tax Sharing Agreement. An Addendum dated March 28, 2003 and a
Second Addendum dated March 29, 2004 were executed to add corporations formed or acquired in 2003 in which a
Hartford affiliate owns more than 50% of the voting eglugitxi 65 well as all single member limited liability companies.
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(4) Amended and Restated Investment Pooling Agreement, dated October 22, 1999, amended January 23, 2001, between
Hartford Investment Management Company ("HIMCO") (an affiliate of the investment pool participants) and Hartford
Accident and Indemnity Company, Hartford Casualty Insurance Company, Hartford Fire Insurance Company, Hartford
Insurance Company of Illinois, Hartford Insurance Company of the Midwest, Hartford Life and Accident Insurance
Company, Hartford Life Insurance Company, Hartford Underwriters Insurance Company, Hartford International Life
Reassurance Corporation, Hartford Life and Annuity Insurance Company, Nutmeg Underwriters Insurance Company,
Pacific Insurance Company, Limited, Property and Casualty Insurance Company of Hartford, Trumbull Insurance
Company, Twin City Fire Insurance Company, Sentinel Insurance Company, Ltd., American Maturity Life Insurance
Company, First State Insurance Company, New England Insurance Company, and New England Reinsurance Corporation.
This agreement was formerly with Hartford Investment Services, Inc. ("HIS"). On December 30, 2005, HIS was merged
into HIMCO and all the HIS management agreements were assigned from HIS to HIMCO on December 31, 2005.

(5) Cost Allocation Agreement between Hartford Life, Inc., American Maturity Life Insurance Company, Hartford
International Life Reassurance Corporation, Hartford Life and Accident Insurance Company, and Hartford Life and Annuity
Insurance Company. The agreement was effective as of November 22, 2004.

(6) The Company and certain of its subsidiaries entered into a new Tax Allocation Agreement effective as of December 31,
2002, which supersedes the previous Tax Sharing Agreement. An Addendum dated March 28, 2003 and a Second
Addendum dated March 29, 2004 were executed to add corporations formed or acquired in 2003 in which a Hartford

affiliate owns more than 50% of the voting equity, as well as all single member limited liability companies.

(7) Commission and Distribution Expense Reimbursement Agreement, dated December 27, 2005, between Hartford Life
Insurance Company, Hartford Life and Annuity Insurance Company, and Hartford Securities Distribution Company, Inc.

(8) The Hartford Fire Insurance Company and Hartford Life Insurance Company entered into a Reinsurance Agreement, dated
January 1, 1997, with Hartford Life and Accident Insurance Company.

(9) Commission and Distribution Expense Reimbursement Agreement, dated December 27, 2005, between Hartford Life
Insurance Company, Hartford Life and Annuity Insurance Company, and Hartford Securities Distribution Company, Inc.

(10) Intercompany Services Agreement and Fund Services Agreement was submitted to the CT DOI for approval and was
approved by the CT DOI on June 2, 2009.

(11) Services and Cost Allocation Agreement between Hartford Life, Inc. and Hartford Life and Accident Insurance Company
and the 5 Securities Broker-Dealers listed in the Agreement. Agreement effective October 1, 2009.

(12) Amended and Restate Services and Cost Allocation Agreement between Hartford Life, Inc. and Hartford Life and Accident
Insurance Company, and 19 Affiliates of HLI. Agreement was effective October 13, 2009.

(13)Management and Service Agreement between Hartford Life and Annuity Insurance Company and White River Life
Reinsurance Company.

(14) Captive Reinsurance Agreement between Hartford Life and Annuity Insurance Company and White River Life Reinsurance
Company, effective October 7, 2009.

(15) Amended Tax Allocation Agreement between HFSG and Members to the Agreement effective December 31, 2009.
Agreement is between HFSG and nearly every affiliate of HFSG.

g. All outstanding shares of the Company’s stock is owned by Hartford Life Insurance Company, an insurance company domiciled
in the State of Connecticut.

h. The Company does not own shares of any upstream intermediate or ultimate parent, either directly or indirectly via a downstream
subsidiary, controlled or affiliated company.

i. The Company does not have any investments in a subsidiary, controlled or affiliate entity that exceeds 10% of its admitted assets.

j- The Company does not have any impaired investments in a subsidiary, controlled or affiliated entity.

k. The Company does not have any investments in a foreign subsidiary.

1. The Company does not have any investments in a downstream noninsurance holding company.

m. Effective October 1, 2009, the Company entered into a modified coinsurance and coinsurance funds withheld reinsurance
agreement with an affiliated captive reinsurer, White River Life Reinsurance. The agreement provides that the Company will
cede, and the affiliated captive reinsurer will reinsure 100% of the in-force and prospective variable annuities and riders written
or reinsured by the Comapny.

11. Debt

The Company has no outstanding debt.

12. Retirement Plans, Deferred Compensation, Post-Employment Benefits and Compensated Absences and Other Post-Retirement
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13.

Benefit Plans

The Company participates in retirement plans and other postretirement benefit plans. The other postretirement
benefit plans are sponsored by, and included in the financial statements of, Hartford Fire Insurance Company (an
affiliated insurer). The retirement plans are sponsored by, and included in the financial statements of Hartford
Financial Services Group, Inc. (“HFSG”).

For the years ended December 31, 2009 and 2008, expenses allocated to the Company for other postretirement
benefit plans were $2,140,490 and $1,906,919, respectively.

Substantially all employees of The Hartford are eligible to participate in the Hartford Investment and Savings Plan under
which designated contributions may be invested in the common stock of The Hartford or certain other investments. These
contributions are matched, up to 3% of compensation, by The Hartford. In addition, the Hartford began allocating a
percentage of base salary to the Plan for eligible employees. In 2009, employees whose prior year earnings were less than
$105,000 received a contribution of 1.5% of base salary and employees whose prior year earnings were more than $105,000
received a contribution of 0.5% of base salary. The cost allocated to the Company for the years ended December 31, 2009
and 2008 was $5,995,850 and $5,574,627 respectively.

The Company does not have multi-employer plans.
The Company participates in the U.S. qualified defined benefit pension plan sponsored by HFSG.

In December 2009, the Hartford Life recognized pension expense of $32.0 million, which is equal to its allocation
from The Hartford, of $80.0 million of contributions to the U.S. Plan. The Company’s share of this contribution was
$7,760,041.

In August 2009, the Hartford Life recognized pension expense of $48.0 million, which is equal to its allocation from
The Hartford, of $120.0 million of contributions to the U.S. Plan. The Company’s share of this contribution was
$11,640,061.

The Company participates in post-employment plans sponsored by, and included in the financial statements of, Hartford Fire
Insurance Company. These plans provide for medical and salary continuance benefits for employees on long-term disability.
For the years ended December 31, 2009 and 2008, the Company was allocated expenses under these plans of $500,593 and
$626,057 respectively. In addition, income for the Company under this plan was $391,523 and $389,958 for the years ended
December 31, 2009 and 2008, respectively, resulting from valuation adjustments.

Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

(1) The Company has 2,000 shares of capital stock issued and outstanding of 3,000 authorized shares as of December 31, 2009.

The par value of the stock is $1,250.

(2) The Company has no preferred stock authorized or outstanding.

(3) The maximum amount of dividends which can be paid by State of Connecticut insurance companies to shareholders is

restricted to the greater of 10% of surplus as of the preceding December 31st or the net gain from operations for the
previous year. In addition, if any dividend exceeds the insurer's earned surplus, it requires the prior approval of the
Connecticut Insurance Commissioner. Dividends are not cumulative. Dividends are paid as determined by the Board of
Directors in accordance with state statutes and regulations. In 2009 and 2008, dividends of $0 and $156,000,000,
respectively, were paid. With respect to dividends to HLIC, the Company’s dividend limitation under the holding
company laws of Connecticut is $381,924,252 in 2010. However, because the Company’s operating income after tax is
$124,117,161 as of December 31, 2009, the Company will only be permitted to pay $0 dividends in 2010.

(4) Within the limits of (3) above, there are no additional restrictions placed on the portion of Company profits that may be

paid as ordinary dividends to stockholders.

(5) No restrictions have been placed on the unassigned funds of the Company.

(6) The Company is not organized as a mutual company.

(7) There is no stock being held by the Company at present for special purposes.
(8) The Company does not have changes in balances of any special surplus funds.

(9) The portion of unassigned funds (surplus) represented or reduced by cumulative unrealized gains and losses is

$737,571,154.

(10) The Company has no surplus notes outstanding.
(11) The Company does not have a restatement of surplus.
(12) The Company has not been reorganized.

(13) The Company did not pay dividends during 2009 and paid the following ordinary dividends during 2008:
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On February 1, 2008, the Company declared a cash dividend of $33,000 per share on common stock payable on February
15, 2008 to shareholders of recrod on February 1, 2008. The total dividend was $66 million.

On August 8, 2008, the Company declared a cash dividend of $45,000 per share on common stock payable on August 29,
2008 to shareholders of record on August 8, 2008. The total dividend was $90 million.

14. Contingencies

a.

At December 31, 2009, the Company had outstanding commitments totaling $40,018,850 of which $9,643,850 is committed to
fund limited partnership investments. These capital commitments can be called by the partnership during the commitment period
(on average 2 to 5 years) to fund working capital needs or to purchase new investments. Once the commitment period expires,
the Company is under no obligation to fund the remaining unfunded commitment but may elect to do so. The remaining
$30,375,000 of outstanding commitments is related to various private placement and mortgage loan commitments with a
commitment period that expires in less than one year.

Under insurance guaranty fund laws in each state, the District of Columbia and Puerto Rico, insurers licensed to do business can
be assessed by state insurance guaranty association for certain obligations of insolvent insurance companies to policyholders and
claimants. Part of the assessments paid by/refunded to6 the Company pursuant to these laws may be used as credits for a
portion of the associated premium taxes. The Company paid guaranty fund assessments of approximately $(18,677) and
$201,786 in 2009 and 2008, respectively, of which $497,971 and $107,890 in 2009 and 2008, respectively, increased the
creditable amount against premium taxes.

The Company does not have any gain contingencies.

In 2009, the Company did not have any losses resulting from the payment of an extra-contractual or bad faith judgment.

The Company is or may become involved in various legal actions, some of which assert claims for substantial amounts.
Management expects that the ultimate liability, if any, with respect to such lawsuits, after consideration of provisions made for
estimated losses and costs of defense, will not be material to the consolidated financial condition of the Company.

For additional information, please refer to the current and periodic reports filed by The Hartford with the United States
Securities and Exchange Commission.

15. Leases

a.

b.

The rent paid by the Company to The Hartford for space and equipment used by The Hartford’s life insurance companies was
$9,704,610 and $6,141,669 in 2009 and 2008, respectively. Future minimum rental commitments are as follows:

2010 $ 7,293,125
2011 5,751,906
2012 3,939,070
2013 2,778,038
2014 1,214
Thereafter 132

Total $ 19,763,485

The principal executive office of the Company, together with its parent and other life insurance affiliates, is located in
Simsbury, Connecticut. The Company’s allocated rental expense is recognized on a level basis over the term of the primary
sublease for the facility located in Simsbury, Connecticut, which expires on December 31, 2009, and amounted to $5,282,511
and $2,714,238 in 2009 and 2008, respectively. In the first quarter of 2010, Hartford Life and Accident purchased its
headquarters property for $46 million.

The Company is not involved in any significant sale-leaseback transactions.

Leasing is not a source of income for the Company.

16. Information About Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

The Company is not exposed to any credit concentration risk of a single issuer, excluding U.S. Government, U.S. government
agencies, short term investment pool and wholly owned subsidiaries, greater than 10% of the Company’s capital and surplus as of
December 31, 2009.

Derivative instruments have off-balance sheet risk. The notional value, market value exposure, counterparty and other trade terms
are available in Schedule DB for each individual derivative contract. For discussions on credit risk, market risk, cash requirements
and accounting policy see Derivative Footnote #8.

17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

a.

The Company did not have any transfers of receivables reported as sales.
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b. The Company participates in a securities lending program to generate additional income, whereby certain domestic fixed
income securities are loaned from the Company’s investment portfolio to qualifying third parties. Borrowers of these
securities provide collateral of 102% of the market value of the loaned securities. Acceptable collateral may be in the form of
cash or U.S. Government securities. The market value of the loaned securities is monitored and additional collateral is
obtained if the market value of the collateral falls below 100% of the market value of the loaned securities. Under the terms
of the securities lending program, the lending agent indemnifies the Company against borrower defaults. The Company is
only permitted by contract to sell or repledge the noncash collateral in the event of a default by the counterparty and none of
the collateral has been sold or repledged at December 31, 2009 and 2008. As of December 31, 2009 and 2008, all collateral
accepted was held in separate custodial accounts. As of December 31, 2009 and 2008, the statement value of the loaned
securities was $0 and $274,376,770, respectively, and was included in bonds on the balance sheet. The cash collateral
received as of December 31, 2009 and 2008 of $0 and $241,673,370, respectively, was invested in bonds and short-term
investments with a corresponding amount recorded in other liabilities. The fair value of the cash collateral invested in bonds
and short-term investments was $0 and $149,379,488 as of December 31, 2009 and 2008, respectively.

c. The Company had no wash sales.

18. Gain or Loss to the Reporting Entity from Uninsured A&H Plans and the Uninsured Portion of Partially Insured Plans

The Company has no gain or loss from uninsured A&H plans or the uninsured portion of partially insured plans.

19. Direct Premiums Written by Managing General Agents / Third Party Administrators

The Company has no direct premiums written by managing general agents or third party administrators.
20. Other Items

a. Investment by Allianz SE in The Hartford Financial Services Group, Inc.

On October 17, 2008, the Company’s ultimate parent, The Hartford, entered into an Investment Agreement (the
“Investment Agreement”), with Allianz SE (“Allianz”) under which, among other things, The Hartford agreed to issue
and sell in a private placement to Allianz for aggregate cash consideration of $2.5 billion: (i) $1.75 billion of The
Hartford’s 10% Fixed-to-Floating Rate Junior Subordinated Debentures due 2068; (ii) 6,048,387 shares of The
Hartford’s Series D Non-Voting Contingent Convertible Preferred Stock (the “Series D Preferred Stock™), initially
convertible (as discussed below) into 24,193,548 shares of The Hartford’s common stock at an issue price of $31.00
per share; and (iii) warrants (the “Warrants”) to purchase The Hartford’s Series B Non-Voting Contingent Convertible
Preferred Stock (the “Series B Preferred Stock™) and Series C Non-Voting Contingent Convertible Preferred Stock
(the “Series C Preferred Stock™ and, together with the Series B Preferred Stock and the Series D Preferred Stock, the
“Preferred Stock™) structured to entitle Allianz, upon receipt of necessary approvals, to purchase 69,115,324 shares of
common stock at an initial exercise price of $25.32 per share. Effective January 9, 2009, Allianz converted its
6,048,387 shares of Series D Preferred Stock into 24,193,548 shares of The Hartford’s common stock.

Exercise of the Warrants and conversion of the Preferred Stock are subject to receipt of specified governmental and
regulatory approvals. In addition, the conversion into 34,308,872 shares of common stock of the Series C Preferred
Stock underlying certain of the Warrants is subject to the approval of The Hartford’s stockholders in accordance with
applicable regulations of the New York Stock Exchange. Under the Investment Agreement, The Hartford is obligated
to pay Allianz $75 million if such stockholder approval is not obtained at the first stockholder meeting to consider such
approval, and $50 million if such stockholder approval is not obtained at a second such meeting. If such stockholder
approval is not obtained at such record meeting, The Hartford would be obligated to use its reasonable best efforts to
list the Series C Preferred Stock on a public securities exchange.

The Hartford has also agreed that, for the one-year period following October 17, 2008, it will pay certain amounts to
Allianz if The Hartford effects or agrees to effect any transaction (or series of transactions) pursuant to which any
person or group (within the meaning of the U.S. federal securities laws) is issued common stock or certain
equity-related instruments constituting more than 5% of The Hartford’s fully-diluted common stock outstanding at the
time for an effective price per share (determined as provided in the Investment Agreement) of less than $25.32.
Amounts so payable depend on the effective price for the applicable transaction (or the weighted average price for a
series of transactions) and range from $50 million if the effective price per share is between $25.31 and $23.00, $150
million if between $22.99 and $20.00, $200 million if between $19.99 and $15.00 and $300 million if $14.99 or less.

b. The Company did not have any troubled debt restructurings during the reporting period.

c. The Company also enters into various collateral arrangements in connection with its derivative instruments, which require both
the pledging and accepting of collateral. As of December 31, 2009 and 2008, collateral pledged with a statement value of
$340,474,173 and $478,047,744, respectively, was included in bonds on the balance sheet. As of December 31, 2009 and 2008,
the Company has accepted collateral relating to the collateral arrangements consisting of cash and U.S. Government securities
with a statement value of $269,334,107 and $1,838,488,444, respectively. At December 31, 2009 and 2008, cash collateral of
$243,019,000, and $1,682,428,000, respectively, was invested and recorded in the balance sheet in short-term investments with
a corresponding amount recorded in other liabilities.

d. No assets are deemed to be uncollectible.
e. No business interruption insurance recoveries were received.

f. The Company did not have any unused state transferable tax credits.
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21.

22.

g.

Subprime Mortgage-Related Risk Exposure:

(1

2)
)

4)

In assessing its exposure to sub-prime risk, the Company defines sub-prime mortgage lending as the origination of
residential mortgage loans to customers with weak credit profiles. Although characteristics may vary by investment,
generally sub-prime mortgage loans feature high initial loan-to-value ratios or incorporate low initial payments based
on a fixed introductory rate that resets to a variable index rate plus a margin for the remaining term of the loan. The
Company is not an originator of below-prime mortgages, but holds direct investments in certain asset-backed
securities with sub-prime exposure. The slowing U.S. housing market, greater use of affordable mortgage products,
and relaxed underwriting standards for some originators of below-prime loans has recently led to higher delinquency
and loss rates. These factors have caused a pull-back in market liquidity and repricing of risk, which has led to an
increase in unrealized losses.

To manage its risk, the Company performs a cash flow analysis on its sub-prime holdings stressing multiple
variables, including prepayment speeds, default rates, and loss severity. Based on this analysis and the Company’s
expectation of future loan performance, other than certain credit related impairments, future payments are expected
to be received in accordance with the contractual terms of the securities, and therefore unrealized losses are
primarily due to changes in asset values. In addition, The Company has a security monitoring process overseen by a
committee of investment and accounting professionals that identifies securities, including those with sub-prime
exposure, that are subjected to an enhanced analysis on a quarterly basis.

Specifically, in accordance with SSAP 43 Revised (Loan-backed and Structured Securities), if management
determines that the estimated discounted cash flows of an asset-backed security are less than its amortized cost, then
an other-than-temporary impairment charge is recognized equal to the difference between the amortized cost and
estimated discounted cash flows of the security. The estimated discounted cash flows of the impaired investment
become its new cost basis. Estimating future cash flows is a quantitative and qualitative process that incorporates
information received from third party sources along with certain internal assumptions and judgments regarding the
future performance of the underlying collateral. As a result, actual results may differ from estimates. In addition,
projections of expected future cash flows may change based upon new information regarding the performance of the
underlying collateral.

There is no direct exposure through investments in subprime mortgage loans.
Residential Mortgage-Backed Securities:

Actual Cost Book Adjusted Carrying Value Fair Value Other-than Temporary Impairment
$90,578,607 $60,554,283 $40,867,543 $33,114,161

There is no underwriting exposure to subprime mortgage risk.

h. Capital Purchase Program

On June 26, 2009, as part of the Capital Purchase Program (“CPP”) established by the U.S. Department of the Treasury
(“Treasury”) under the Emergency Economic Stabilization Act of 2008 (the “EESA”), The Hartford entered into a Private
Placement Purchase Agreement with Treasury pursuant to which The Hartford issued and sold to Treasury 3,400,000 shares
of The Hartford’s Fixed Rate Cumulative Perpetual Preferred Stock, Series E, having a liquidation preference of $1,000 per
share (the “Series E Preferred Stock”), and a ten-year warrant to purchase up to 52,093,973 shares of The Hartford’s
common stock, par value $0.01 per share, at an initial exercise price of $9.79 per share, for an aggregate purchase price of
$3.4 billion.

Events Subsequent

The Company has no subsequent events.

Reinsurance

a.

Ceded reinsurance report

Section 1 - General Interrogatories

(1) There are no insurers listed in Schedule S as non-affiliated, owned in excess of 10% or controlled, either directly or

indirectly, by the Company or by any representative, officer, trustee, or director of the Company.

(2) No policies issued by the Company have been reinsured with a company chartered in a country other than the United

States (excluding U.S. Branches of such companies) which is owned in excess of 10% or controlled directly or indirectly
by an insured, a beneficiary, a creditor of an insured or any other person not primarily engaged in the insurance business.

Section 2 - Ceded Reinsurance Report - Part A

(1) The Company has one reinsurance agreement in effect under which the reinsurer has a limited right to unilaterally cancel
any reinsurance for reasons other than for nonpayment of premium or other similar credits.
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23.

24.

25.

26.

27.

28.

29.

30.

a. The estimated amount of the aggregate reduction in surplus of this limited right to unilaterally cancel this reinsurance
agreement by the reinsurer for which cancellation results in a net obligation of the company to the reinsurer, and for
which such obligation is not presently accrued is $237,402,420 at December 31, 2009, a decrease of $153,168,118
from December 31, 2008.

b. The total amount of reinsurance credits taken for this agreement is $365,234,492 at December 31, 2009, a decrease
of $235,643,258 from December 31, 2008.

(2) The Company has no reinsurance agreements in effect such that the amount of losses paid or accrued through the
statement date may result in a payment to the reinsurer of amounts that, in aggregate and allowing for offset of mutual
credits from other reinsurance agreements with the same reinsurer, exceed the total direct premium collected under the
reinsured policies.

Section 3 - Ceded Reinsurance Report - Part B

(1) The estimated amount of the aggregate reduction in surplus, for agreements not reflected in Section 2 above, of
termination of all reinsurance agreements, by either party, as of the date of this statement is zero.

(2) The Company has one new agreement that has been executed, since January 1 of the year of this statement, to include
policies or contracts, which were in-force or which had existing reserves established by the Company as of the effective
date of the agreement. The total amount of reinsurance credits taken for this agreement is $137,554,674 at December
31, 2009.

b. Uncollectible Reinsurance

The Company did not write off any uncollectible reinsurance during the year.
c. Commutation of Ceded Reinsurance
The Company has not commuted any ceded reinsurance during the year.

Retrospectively Rated Contracts

The Company has no retrospectively rated contracts.

Change in Incurred Losses and Loss Adjustment Expenses

The Company has no change to incurred losses or loss adjustment expenses.

Intercompany Pooling Arrangements

The Company does not have intercompany pooling arrangements.

Structured Settlements

The Company has not purchased any structured settlements.

Health Care Receivables

The Company does not have health care receivables.

Participating Policies

For the reporting year ended 2008, net premiums under individual and group accident and health participating policies were $8,452

The Company paid dividends in the amount of $1,417,250 to policyholders and did not allocate any additional income to such

policyholders.

Premium Deficiency Reserves

The Company does not have premium deficiency reserves.

Reserves for Life Contracts and Deposit-Type Contracts

a. For non-interest sensitive ordinary life plans, the Company waives deduction of deferred fractional premiums upon death of
insured. Return of the unearned portion of the final premium is governed by the terms of the contract. The Company does not
have any forms for which the cash values are in excess of the legally computed reserve.

b. Extra premiums are charged for substandard lives, in addition to the regular gross premiums for the true age. Mean reserves
for traditional insurance products are determined by computing the regular mean reserve for the plan at the true age, and
adding one-half (1/2) of the extra premium charge for the year. For plans with explicit mortality charges, mean reserves are
based on appropriate multiples of standard rates of mortality.

c. As of December 31, 2008, the Company had $15,982,556,790 of insurance in force for which the gross premiums are less

than the net premiums according to the standard valuation set by the State of Connecticut. Reserves to cover the above
insurance totaled $70,973,111 at year end and are reported on Exhibit 5, Miscellaneous Reserves section.
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d. For certain interest sensitive products, basic data is used to determine Tabular Interest and Tabular Cost for Page 7. For other
products, Tabular Interest, Tabular less Actual Reserve Released, and Tabular Cost (Page 7) have been determined by formula

as described in the instructions for Page 7.

e. Tabular Interest for Page 7, Line 4 has been determined by formula.

f.  Other increases (Page 7, Line 7) include changes in the difference between account values and surrender values, and reserves

transferred under a reinsurance agreement.

31. Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics

Amount

% of Total

1. Subject to discretionary withdrawal
1.1 - with market value adjustment

a) In a lump sumreflecting changes in interest rates or asset values $ 1,855,881,635 3.15%
b) In installments over 5 years or more, with or w/o reduction in interest rates - 0.00%
1.2 - at book value less current surrender charge of 5% or more 438,196,662 0.74%
1.3 - at market value 53,957,126,366 91.71%
1.4 - Total with adjustment or at market value 56,251,204,663 95.61%
1.5 - at book value without adjustment (minimal or no charge or adjustment)
a) In a lump sum without adjustment 276,405,919 0.47%
b) Installments over less than 5 years - 0.00%
c) In a lump sum subject to a fixed surrender charge of less than 5% 1,939,543,859 3.30%
d) In a lump sum subject to surrender charge 0 0.00%
e) All others 0 0.00%
2. Not subject to discretionary withdrawal 366,913,882 0.62%
3. Total (Gross) 58,834,0608,323 100.00%
4. Reinsurance ceded 137,554,674.00

5. Total (Net) (3)-(4) $ 58,696,513,649
Reconciliation of total annuity actuarial reserves and deposit fund liabilities:

Life and Accident & Health Annual Statement:

6. Exhibit 5, Annuities Section, Total (net) $ 4,571,913,297
7. Exhibit 5, Supplementary Contract Section, Total (net) 4,791,125
8. Exhibit 7, Deposit-Type Contracts Section, Column 1, Line 14 70,613,274
9. Subtotal 4,647,317,696
Separate Account Annual Statement:

10. Exhibit 3, Column 2, Line 0299999 54,049,195,953
11. Exhibit 3, Column 2, Line 0399999 0
12. Policyholder dividend and coupon accumulations 0
13. Policyholder premiums 0
14. Guaranteed interest contracts 0
15. Other contract deposit funds, Exhibit 4, Line 9 0
16. Subtotal 54,049,195,953
17. Combined Total $ 58,696,513,649

32. Premium and Annuity Considerations Deferred and Uncollected

Net of

Type Gross Loading

Industrial $ 0o $ 0
Ordinary New Business 3,473,444 3,961,835
Ordinary Renewal 51,537,468 65,643,965
Credit Life 0 0
Group Life 63,933 40,001
Group Annuity 0 0
Total $ 55,074,845 $ 69,645,801

33. Separate Accounts

General Nature and Characteristics of Separate Accounts Business

Separate accounts held by the Company represent funds for nonguaranteed individual and group variable annuity and variable
life contracts, group pension contracts and modified guaranteed contracts. The assets of these accounts are carried at market

value.
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NOTES TO FINANCIAL STATEMENTS

Nonindexed Nonindexed
Guaranteed Guaranteed Nonguaranteed
Less Than or More Than Separate
Indexed Equal to 4% 4% Accounts Total

1. Premium considerations or deposits for
the year ended 2007 $ 0$ 0 $ 1,107,188,635 $§ 1,107,188,635
2. Reserves @ year-end:
I. For accounts with assets at:

a. Fair value 54,049,195,953 54,049,195,953
b. Amortized cost
c. Totalreserves $ 0Ss 0 $ 54,049,195,953 $ 54,049,195,953

II. By withdrawal characteristics:
a. Subject to discretionary withdrawal
b. With MV Adjustment
c. At BV without MV adjustment and with
surrender charge of 5% or more
d. At fair value $ 08 0 $ 53,957,126,368 $§ 53,957,126,368
e. At BV without MV adjustment and with
surrender charge ofless than 5%

f. Subtotal $ 0 $ 0 $ 53,957,126,368 $ 53,957,126,368
g. Not subject to discretionary withdrawal 92,069,585 92,069,585
h. Total $ 0 $ 0 $ 54,049,195,953 § 54,049,195,953
b. Reconciliation of Net Transfers to (from) Separate Accounts:
Amount
1. Transfers as reported in the summary of operations of the Separate Account Statement
a. Transfer to Separate Accounts (Page 4, Line 1.4) $ 1,658,014,520
b. Transfer from Separate Accounts (Page 4, Line 10) 5,464,862,838
c. Net Transfer to/(from) Separate Accounts (a) - (b) $ (3,806,848,318)
2. Reconciling Adjustments:
Internal Exchanges and Other Separate Account Activity (672,251)
3. Transfers as reported in the summary of operations of the Life, Accident & Health
Annual Statement (1c) + 2 = (Page 4, Line 26) $ (3,807,520,569)

34. Loss/Claim Adjustment Expenses

The Company does not have any loss/claim adjustment expenses.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL

1.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which

is an insurer? Yes[X] No[ ]
1.2 If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with such

regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement providing

disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in its Model

Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity subject to standards

and disclosure requirements substantially similar to those required by such Act and regulations? Yes[X] No[ ] NA[ ]
1.3 State regulating? Connecticut
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity? Yes[ ] No[X]
2.2 Ifyes, date of change:
3.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2007
3.2 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. 12/31/2007
3.3  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). 06/23/2009
3.4 By what department or departments? Connecticut State Insurance Department
3.5  Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement

filed with departments? Yes[ | No[ 1 NA[X]
3.6  Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NA[ |
4.1 During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any combination

thereof under common control (other than salaried employees of the reporting entity) receive credit or commissions for or control a substantial

part (more than 20 percent of any major line of business measured on direct premiums) of:

411 sales of new business? Yes[ ] No[X]

412  renewals? Yes[ ] No[X]
4.2 During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,

receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:

421  sales of new business? Yes[ ] No[X]

422  renewals? Yes[ ] No[X]
5.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
5.2  Ifyes, 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 Co. Code State of Domicile

6.1 Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended

or revoked by any governmental entity during the reporting period? Yes[ ] No[X]
6.2  Ifyes, give full information:
7.1 Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? Yes[ ] No[X]
72  Ifyes,

7.21  State the percentage of foreign control %

7.22  State the nationality(ies) of the foreign person(s) or entity(ies); or if the entity is a mutual or reciprocal,

the nationality of its manager or attorney-in-fact and identify the type of entity(ies) (e.g., individual,
corporation, government, manager or attorney-in-fact)
1 2
Nationality Type of Entity

8.1 s the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ ] No[X]
8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] No[ |
8.4  Ifresponse to 8.3 is yes, please provide the names and locations (city and state of the main office) of any affiliates regulated by a federal

financial 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 2 3 4 5 6 7
Affiliate Name Location (City, State) FRB 0ocC 0oTS FDIC SEC

Hartford Equity Sales Company, Inc. Simsbury, CT YES

Hartford Securities Distribution Company, Inc. | Simsbury, CT YES

Hartford Investment Financial Services, LLC | Simsbury, CT YES

Hartford Life Distributors, LLC Wayne, PA YES

Woodbury Financial Services, Inc. Woodbury, MN YES

Federal Trust Bank Sanford, FL YES YES
9. What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?

Deloitte and Touche, LLP

City Place 1, 185 Asylum St., 3rd Floor, Hartford, CT 06103
10.  What s the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial

consulting firm) of the individual providing the statement of actuarial opinion/certification?

Craig D. Morrow. F.S.A., M.AAA., Assistant Vice President & Actuary

200 Hopmeadow St., Simsbury, CT 06069. Mr. Morrow is an officer of the Company.
11.1  Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? Yes[ ] No[X]

11.11  Name of real estate holding company

11.12  Number of parcels involved
11.13  Total book/adjusted carrying value

20
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

11.2  If yes, provide explanation.

12.  FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
12.1  What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

12.2  Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located?
12.3 Have there been any changes made to any of the trust indentures during the year?
12.4  If answer to (12.3) is yes, has the domiciliary or entry state approved the changes? Yes[ |

13.1  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;

[ 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.

f the response to 13.1 is No, please explain:

13.11

13.2  Has the code of ethics for senior managers been amended?
13.21 If the response to 13.2 is Yes, provide information related to amendment(s).

13.3 Have any provisions of the code of ethics been waived for any of the specified officers?
13.31 If the response to 13.3 is yes, provide the nature of any waiver(s).

BOARD OF DIRECTORS

14. |s the purchase or sale of all investments of the reporting entity passed upon either by the Board of Directors or a subordinate committee thereof?
15.  Does the reporting entity keep a complete permanent record of the proceedings of its Board of Directors and all subordinate committees thereof?

16.  Has the reporting entity an established procedure for disclosure to its Board of Directors or trustees of any material interest or affiliation
on the part of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties
of such person?

FINANCIAL

17.  Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted Accounting Principles)?

18.1  Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):
18.11  To directors or other officers
18.12  To stockholders not officers
18.13 Trustees, supreme or grand (Fraternal only)
18.2  Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of policy loans):
18.21 To directors or other officers
18.22 To stockholders not officers
18.23 Trustees, supreme or grand (Fraternal only)

19.1  Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for
such obligation being reported in the statement?
19.2  If yes, state the amount thereof at December 31 of the current year:
19.21 Rented from others
19.22  Borrowed from others
19.23 Leased from others
19.24  Other

20.1 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty
fund or guaranty association assessments?
20.2 Ifanswer is yes:
20.21  Amount paid as losses or risk adjustment
20.22 Amount paid as expenses
20.23 Other amounts paid

21.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?
21.2  If yes, indicate any amounts receivable from parent included in the Page 2 amount.

INVESTMENT

22.1  Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control,
in the actual possession of the reporting entity on said date (other than securities lending programs addressed in 22.3)?

22.2 Ifno, give full and complete information relating thereto.
While some securities were held in physical form in The Hartford home office, our primary custodian bank JPMorgan Chase Bank,

N.A. held most of it.

22.3 For security lending programs, provide a description of the program including value for collateral and amount of loaned securities, and whether
collateral is carried on or off-balance sheet (an alternative is to reference Note 16 where this information is also provided).
Note 17b

22.4 Does the company's security lending program meet the requirements for a conforming program as outlined in the

Risk-Based Capital Instructions? Yes[X]
225 Ifanswer to 22.4 is yes, report amount of collateral.
22.6 If answer to 22.4 is no, report amount of collateral.

23.1  Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity, or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in force?
(Exclude securities subject to Interrogatory 19.1 and 22.3)

201

Yes[ ] No[ ]
Yes[ ] No[ ]
No[ ] NAT[ |

Yes[X] No[ ]

Yes[ ] No[X]

Yes[ 1 No[X]

Yes[X] No[ ]

Yes[X] No[ ]

Yes[X] No[ ]

Yes[ ] No[X]

S 0
§ e 0
S 0
S 0
O 0
$ e 0

Yes[ 1] No[X]

Yes[X] No[ ]

G s 30,987
G 0
S 0

Yes[X] No[ ]
S 20,334,415

Yes[ ] No[X]

Yes[X] No[ ]
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23.2

23.3

241
24.2

25.1

25.2
26.

26.01

26.02

26.03
26.04

26.05

271

272

28.

29.1
29.2

29.3

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

If yes, state the amount thereof at December 31 of the current year:

23.21 Subject to repurchase agreements $
23.22 Subject to reverse repurchase agreements $
23.23 Subject to dollar repurchase agreements $..
23.24  Subject to reverse dollar repurchase agreements $
23.25 Pledged as collateral $ 340,474,173
23.26 Placed under option agreements $.. ...0
23.27 Letter stock or securities restricted as to sale $.. .0
23.28 On deposit with state or other regulatory body $.. ..3,814,353
23.29 Other $
For category (23.27) provide the following:
1 2 3
Nature of Restriction Description Amount
Does the reporting entity have any hedging transactions reported on Schedule DB? Yes[X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NAT[ ]
If no, attach a description with this statement.
Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
issuer, convertible into equity? Yes[ ] No[X]
If yes, state the amount thereof at December 31 of the currentyear:
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 3, Ill Conducting Examinations, F - Custodial or Safekeeping Agreements of the
NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian's Address
JP Morgan Chase Bank, N.A. 4 New York Plaza, 15th Floor, New York, NY 10004
The Bank of New York 101 Barclay St., 8 West, New York, NY 10286
The Bank of New York 32 0ld Slip, 15th Floor, New York, NY 10286
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 26.01 during the current year? Yes[X] No[ ]
If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
The Bank of New York The Bank of New York Mellon 07/01/2008 MERGE of Mellon Financial and The Bank of New
York On July 1, 2007

Identify all investment advisors, brokers/dealers

or individuals acting on behalf of broker/dealers that have access to the investment

accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1
Central Registration Depository Number(s)

2
Name

3

Address

106699

Hartford Investment Management Company (affiliate) (3)

55 Farmington Ave, Hartford, CT 06105

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

Exchange Commission (SEC) in the Investment Company Act of 1940 [Section 5(b)(1)])? Yes[ ] No[ ]
If yes, complete the following schedule:
1 2 3

CUSIP # Name of Mutual Fund Book/Adj.Carrying Value
27.2999. TOTAL 0
For each mutual fund listed in the table above, complete the following schedule:

1 2 3 4
Amount of Mutual
Fund's Book/Adjusted
Name of Mutual Fund Name of Significant Holding Carrying Value
(from the above table) of the Mutual Fund Attributable to Holding Date of Valuation

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

r statement value for fair value.

1 2 3
Excess of Statement
Statement over Fair Value (-),
(Admitted) Fair or Fair Value over
Value Value Statement (+)
28.1 ..10,061,445,248 | ..... 9,919,683,837 | .......... (141,761,411)
28.2  Preferred StOCKS. ..o esssenssnsenss | csnesnes 73,900,614 | ......... 67,720,751 | oo (6,179,863)
28.3 ..10,135,345,862 | ..... 9,987,404,588 | ......... (147,941,274)
28.4 Describe the sources or methods utilized in determining the fair values:

The Company uses prices obtained from various vendors, broker dealers or is internally derived.

Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D?
If yes, does the reporting entity have a copy of the broker's or custodian's pricing policy (hard copy or electronic copy) for all brokers or custodians

used as a pricing source?

If no, describe the reporting entity's process for determining a reliable pricing source for purposes of disclosure of fair value for Schedule D.
A security is broker priced only when a price is not available from a pricing vendor. Broker prices are typically received from either the broker

that sold us the position or the Lead Manager on the deal, sources are assigned based on either the trade ticket or the list of involved parties off

of Bloomberg. HIMCO Compliance maintains a list of approved brokers for trading and pricing purposes and all of our broker priced securities

are priced by an approved broker.

20.2

Yes[X] No[ ]

Yes[ 1] No[X]
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30.1
30.2

311
31.2

321
32.2

33.1
33.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed?
If no, list exceptions:
313855F*4 FEDERAL SIGNAL CORPORATION 39121JA*1 GREAT RIVER ENERGY

OTHER

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

1 2
Name Amount Paid
American Council of Life Insurers 387,916
Standard & Poor's Corp 156,166

Amount of payments for legal expenses, if any?
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments
for legal expenses during the period covered by this statement.

1 2
Name Amount Paid

Akin Gump Strauss Hauer & Feld 2,525,762

Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any?
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures
in connection with matters before legislative bodies, officers or departments of government during the period covered by this statement.

1 2
Name Amount Paid

Sutherland Asbill & Brennan 38,832

20.3

Yes[ |

........................ 8,

No[X]

719,214

057,668

134,010
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1.1
1.2
1.3

1.4
1.5
1.6

3.1
3.2
33

34

35
3.6
3.7

41

42

5.1
52

GENERAL INTERROGATORIES
PART 2 - LIFE INTERROGATORIES

Does the reporting entity have any direct Medicare Supplement Insurance in force?
If yes, indicate premium earned on U.S. business only
What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit?

1.31 Reason for excluding

Yes[ ] No[X]

Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in Item (1.2) above.
Indicate total incurred claims on all Medicare Supplement insurance.
Individual policies:

Most current three years:

1.61 Total premium earned
1.62 Total incurred claims
1.63  Number of covered lives

All years prior to most current three years:
1.64 Total premium earned

1.65 Total incurred claims

1.66 Number of covered lives

Group policies:

Most current three years:

1.71 Total premium earned
1.72 Total incurred claims
1.73 Number of covered lives

All years prior to most current three years:
1.74 Total premium earned

1.75 Total incurred claims

1.76 Number of covered lives

Health test: 1

Current Year

2
Prior Year

2.1 Premium Numerator......

0

2.2 Premium Denominator..

2.3 Premium Ratio (2.1/2.2)............ .0.0 .

2.4 Reserve NUmerator..........coooeves | coreenneas 923414 | ... 879,619

2.5 Reserve Denominator... .1.6,726,300,072 |..7,368,715,943

2.6 Reserve Ratio (2.4/2.5).....c.ccccees | corrrniinrinnennns 0.0 | 0.0
Does this reporting entity have Separate Accounts? Yes[X] No[ ]
If yes, has a Separate Accounts statement been filed with this Department? Yes[X] No[ ] NA[ ]

What portion of capital and surplus funds of the reporting entity covered by assets in the Separate Accounts
statement, is not currently distributable from the Separate Accounts to the general account for use by the general account?

State the authority under which Separate Accounts are maintained:
Conecticut General Statutes, Sections 33a-433 and 33a-459

$....1,568,754,740

Was any of the reporting entity's Separate Accounts business reinsured as of December 317
Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 317

If the reporting entity has assumed Separate Accounts business, how much, if any, reinsurance assumed receivable for reinsurance of Separate
Accounts reserve expense allowances is included as a negative amount in the liability for "Transfers to Separate Accounts due or accrued (net)?"

Are personnel or facilities of this reporting entity used by another entity or entities or are personnel or facilities of
another entity or entities used by this reporting entity (except for activities such as administration of jointly
underwritten group contracts and joint mortality or morbidity studies)?

Net reimbursement of such expenses between reporting entities:

421 Paid

4.22 Received

Does the reporting entity write any guaranteed interest contracts?
If yes, what amount pertaining to these items is included in:

521 Page 3, Line 1

522 Page 4, Line 1

For stock reporting entities only:

6.1  Total amount paid in by stockholders as surplus funds since organization of the reporting entity:

Total dividends paid stockholders since organization of the reporting entity:
7.11 Cash
7.12 Stock

21

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

S 31,311,553

Yes[X] No[ ]

B, 0
G 0
Yes[ ] No[X]

$....2,889,208,214

$.......609,458,356
S 4,239,075
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8.1

GENERAL INTERROGATORIES

PART 2 - LIFE INTERROGATORIES

Does the company reinsure any Workers' Compensation Carve-Out business defined as:

Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical,
wage loss and death benefits of the occupational illness and accident exposures, but not the employers
liability exposures, of business originally written as workers' compensation insurance.

8.2
8.3

8.31
8.32
8.33
8.34
8.35

Earned premium
Paid claims..............

Incurred claims

8.4
8.34 for Column (1) are:

Attachment Point
8.41
8.42

Claim liability and reserve (beginning of year,
Claim liability and reserve (end of year)......

)

If 8.1 is yes, the amounts of earned premiums and claims incurred in this statement are:

If yes, has the reporting entity completed the Workers' Compensation Carve-Out Supplement to the Annual Statement?

1
Reinsurance
Assumed

2
Reinsurance
Ceded

3
Net
Retained

CU825,000......veeeveeeveeeseoeeeesese e
$25,000 - 99,999.........oooooeeeeisi iR

If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 8.31 and

1
Earned
Premium

Claim Liability
and Reserve

Yes[ ] No[X]

Yes[ ] No[ ]

8.43 $100,000 -- 249,999
8.44  $250,000 -- 999,999...
8.45 $1,000,000 or more....
8.5 What portion of earned premium reported in 8.31, Column 1 was assumed frompools?
9.1 Does the company have variable annuities with guaranteed benefits? Yes[X] No[ ]
9.2 1f9.1is yes, complete the following table for each type of guaranteed benefit.
Type 3 4 5 6 7 8 9
1 2 Waiting | Account Value Total
Guaranteed Guaranteed Period Related Related Gross Amount Location Portion Reinsurance
Death Benefit Living Benefit Remaining to Col. 3 | Account Values | of Reserve of Reserve Reinsured Reserve Credit
MAV with 1 year ratchet GMWB NA NA 24,120,336,004 | 607,225,993 |Exhibit 5 various quota 187,953,635
shares and
reinsurers; 40%
quota share
average for
MAV with 1 year ratchet no NA NA 24,141,234,244 | 803,051,255 |Exhibit 5 various quota 509,284,227
shares and
reinsurers; 71%
quota share
average.
MAV with 5-7 year ratchet | GMWB NA NA 0 0 Exhibit 5 none
MAV with 5-7 year ratchet ~ [no NA NA 0 0 Exhibit 5 none
MAV with 5-7 year reset GMWB NA NA 0 0 Exhibit 5 none
MAV with 5-7 year reset no NA NA 1,047,903,556 18,035,910 |Exhibit 5 none
Return of Premium at 3-5% |GMWB NA NA 8,328,372,139 | 423,135,008 |Exhibit 5 none 2,457
accumulation
Return of Premium at 3-5% |no NA NA 22,904,720 314,802 |Exhibit 5 none
accumulation
10.  For reporting entities having sold annuities to another insurer when the insurer purchasing the annuities has obtained a release of liability from the claimant (payee)
as the result of the purchase of an annuity from the reporting entity only:
10.1  Amount of loss reserves established by these annuities during the current year? G 0
10.2 List the name and location of the insurance company purchasing the annuities and the statement value on the purchase date of the annuities.
1 2
P&C Insurance Company Statement Value on Purchase
and Date of Annuities
Location (i.e., Present Value)

$
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GENERAL INTERROGATORIES
PART 2 - LIFE INTERROGATORIES

11.1 Do you act as a custodian for health savings account?

11.2 If yes, please provide the amount of custodial funds held as of the reporting date.
11.3 Do you act as an administrator for health savings accounts?

11.4 If yes, please provide the balance of the funds administered as of the reporting date.

21.2

Yes[ ] No[X]



Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY
FIVE-YEAR HISTORICAL DATA

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

N

N o g A~ w D

10.
1.
12.
13.

14.
15.1
15.2

16.
17.1
17.2
18.1
18.2
18.3

19.
20.

21,
22.
23.
24,
25.
26.
27.
28.

29.

30.
31,

32.
33.
34.
35.
36.
37.
38.
39.
40.
41.

2
2008

3
2007

2006

2005

........ 112,160,241
.......... 56,919,137

........ 107,030,890
.......... 46,346,612

.......... 99,728,474
.......... 38,453,244

.......... 93,384,005
.......... 30,790,824

.......... 12,977,760
.......... 14,007,291

.......... 13,287,107
.......... 10,711,207

.......... 12,418,169
............ 9,606,045

.......... 11,156,760
............ 8,217,030

........ 998,422,417
..... 8,350,135,609

........ 856,270,923
..... 9,450,808,542
............ 2,483,518
............ 2,794,008

..... 1,400,218,622
..... 8,435,363,328
............ 2,717,942
............ 2,745,594

..... 1,278,280,058
..... 7,864,343,211
............ 3,462,001
............ 4,862,471

...14,909,396,259
..12,731,5637,849
...10,792,355,216
............ 5,394,388
.......... 70,265,707
6,003,772
2,500,000
..... 2,175,358,411

..... 4,976,087,455

..... 2,184,565,976
.......... 89,466,200

...10,313,500,934

..... 8,275,384,866
..... 5,718,797,059
..... 5,969,928,968
............ 6,144,796
.......... 73,736,294
46,854,540
............ 2,500,000
..... 2,554,087,807

........ 860,164,166

..... 2,604,520,994
.......... 99,413,850

..... 6,768,243,570
..... 5,100,564,742
..... 6,415,495,936
............ 7,351,036
.......... 80,785,345
41,543,623
............ 2,500,000
..... 1,665,178,828

........ 253,199,129

..... 1,710,427,544
.......... 77,202,867

..... 6,776,645,754
..... 5,286,379,917
..... 6,141,507,755
............ 8,944,087
........ 100,324,744
34,749,334
............ 2,500,000
..... 1,487,765,837

........ 104,854,327

..... 1,526,588,226
.......... 68,797,348

1

2009
Life Insurance in Force (Exhibit of Life Insurance)
Ordinary - whole life and endowment (Line 34, Col. 4)........cocovvurrrminenrrrrnenensneeseeennnes | cerees 115,860,554
Ordinary - term (Line 21, Col. 4, less Line 34, Col. 4)..... I 63,598,157
Credit life (LINg 21, COl. B).....vuureeeeeeereieeeieerreeneere ettt ssssesna
Group, excluding FEGLI/SGLI (Line 21, Col. 9 less Lines 43 & 44, Col. 4).......ccoooveevevens | cevvrrnernnenne 233,360
Industrial (LINE 21, COL 2).....uvuuirirrieriieieriresisesessesiseessesieess s sessssessessssesins | sossssssssssssssssssssessons
FEGLI/SGLI (LiNes 43 & 44, COl. 4)......ccvuivieriirirecinerieesiesessesisssssesissssssensssessesssns | sersssssssesssssssesssssses
Total (LIN€ 21, COl. 10)....cuuurirceicrireeiierieenieesessieesssereessssessssesssesssssssesssssssesssensnes | neeenns 179,692,071
New Business Issued (Exhibit of Life Insurance)
Ordinary - whole life and endowment (Ling 34, COl. 2).......ccccceevierireeeieieeeeeenseeens | cveveeenens 9,128,264
Ordinary - term (Line 2, Col. 4, 1ess Line 34, COL. 2).......cccovvvererieereeeeesieeeeeeeesieeenens | sevevenns 10,781,037
Credit life (LINE 2, COl. B).......ccevireieiiiteiiieetsieteess e s st sesens | sevesesssesessssssesessesens
Group (LINE 2, COL 9)....uveeveeieieetes ettt sttt s b esassasans | sressssessesssssssssseseneaes
INdustrial (LINE 2, COL. 2)......cvurruririrrirrirrireiresesissieesssesssssss et ssssssssssessssssessesssssssssessesses | srsessssssssssssessssssssens
Total (LINE 2, COL. 10)....cuuierreerireerereeeiieesneisieesssesssee s sssssessssessssssessessssssessessassssssessens | sesessees 19,909,301
Premium Income - Lines of Business (Exhibit 1-Part 1)
Industrial life (LiNE 20.4, COL. 2).....c.iieiiererireineineire et ieesssesse et sssssssssessees | sesesssssssessssessssssssnes
Ordinary life insurance (Ling 20.4, Col.. 3)......ccoeieiiereieieseieeseese e | erinees 778,871,555
Ordinary individual annuities (Ling 20.4, COL. 4).........ccceeiirvieieresieresse s ..(55,884,591,019)
Credit life (group and individual) (Ling 20.4, COL. 5).......cccviieiiriieiiesiieieessisiessissieiieiens | seesssessessessssssesseens
Group life insurance (Lin€ 20.4, COL. B).......cccceueuiirrieiiriieieeeseie s sssessessssens | sressssessesens (46,152)
Group annuities (LIN€ 20.4, COol. 7).......cccovuieriieeiieeeseee e senssens | cvevesesens 1,529,326
A&H - group (LiN€ 20.4, COL. 8).....vuevireiieieictes et bessssesesna | cresissseseeseresns s renes
A&H - credit (group and individual) (Line 20.4, Col. 9)......cccueuevriirreiieereeeseeee s | e
A&H - other (Lin 20.4, Col. 10).........vrirerrrireiieeinrerieeesressessseessessssessesssssssessssenes | seessesssennes 951,401
Aggregate of all other lines of business (Line 20.4, Col. 11).....vrirrnrirrireinrnnsersiesnnns [ rrssssesesissssessesseens
TOMAL e ..(55,103,284,890)
Balance Sheet (Pages 2 and 3)
Total admitted assets excluding Separate Accounts business (Page 2, Line 24, Col. 3).... | ...14,327,308,227
Total liabilities excluding Separate Accounts business (Page 3, Ling 26).........cccccccuevneee. ..10,241,707,712
Aggregate life reserves (Page 3, LINE 1)......ceecieierceieeresiesesse e ssssenens | sens 8,129,106,508
Aggregate A&H reserves (Page 3, LiNE 2).......ccceieeieieeieiinseessisiesssssssesssssssesens | seessessnens 4,648,416
Deposit-type contract funds (Page 3, LiNE 3)......ccccuvieierrieieinsieeseeesseseissiesensiens | eveseens 70,613,275
Asset valuation reserve (Page 3, LiNe 24.1)........cccovvieeniieiieieese e 25,563,685
Capital (Page 3, LINeS 29 & 30).......cciuieiiereieecesiee et ssnssens | cvevenenens 2,500,000
SUMPIUS (PAGE 3, LINE 37ttt nnns | sanee 4,083,100,515
Cash Flow (Page 5)
Net Cash from operations (LINE 11)........cvirrurrnineineireieiesssssessss s ....(1,377,104,831)
Risk-Based Capital Analysis
Total adjusted Capital...........cccovviiii | 4,111,632,072
Authorized control level risk-based Capital...........c..ccccviniiciiniiniisiiseinins | s 183,223,468
Percentage Distribution of Cash, Cash Equivalents and Invested Assets
(Page 2, Col. 3) (Line No. /Page 2, Line 10, Col. 3) x 100.0
Bonds (Line 1)
StOCKS (LINES 2.1 @NA 2.2).....veiecerieieiieciseieieesssieese sttt st ensnens
Mortgage loans on real estate (Lines 3.1 and 3.2)........ccoorurrrrrrereerneniineenieneeneseeeeeseenen
Real estate (Lin€ 4.1, 4.2 aN0 4.3).......coviuriririreiieiseeese st esanes
Cash, cash equivalents and short-term investments (Line 5)..........cccoevevererereieircreninnnnns
Contract 08NS (LINE B).......c.vuereviieieiiirieieiteiese ettt
Other invested aSSES (LINE 7)......cvcuerveieiieieieiesee et sans
Receivables for SECUMtIES (LINE 8).......c.cviueireiirieieiessesess st
Aggregate write-ins for invested assets (LINE 9)......ccvrvieieirieireeseeee s
Cash, cash equivalents and invested assets (Line 10)..........ccccccvvveeeriieiiiieiiciesiieenns
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Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY
FIVE-YEAR HISTORICAL DATA

(continued)
1 2 3 4 5
2009 2008 2007 2006 2005

Investments in Parent, Subsidiaries and Affiliates
42.  Affiliated bonds (Sch. D Summary, Ling 12 Col. 1).....c..oovuumvmmmreenrnereienrieneeseesennnens | oo 1,468,809,904 | .....oorvvererrrrenins [ rerriereireseineeieninnes | e 27,225,036 | .......... 61,725,036
43. Affiliated preferred stocks (Sch. D SUMMArY, LiNe 18 COol 1)......ceieiiieieieiirieieiriieiieins | veveseiieissiesissssisnens | ervessssesessssesesissesss | essesessessssessessssesiess | soesssssssessesssssssessesins | sesessesssssssesessssasses
44,  Affiliated common stocks (Sch. D Summary, Ling 24 Col. 1).....c.vvrveeeermeneereereeneneereereenees | ceene 1,105,228,174 | ............ 6,488,643 | ............ 6,662,714 | ............ 5,814,587 | ........... 5,239,105
45,  Affiliated short-term investments (subtotal included in Sch. DA, Verif. Col. 5, LN 10)....... | vieveirriieeiiiniieins [ erreivsieieinsinseseinns | vrssessessssesessssesens | sressessssessessssssessesnns | sesessesssssssesessssesses
46. Affiliated mortgage 10anS ON FEAI ESLALE ..........cccuuereiueiririireireie ettt seieens | sressesesessesssssssasneesss | corstssesnssasssssssssessanes | seseessssessssssnssessnnsinss | sssessssssessessnssnssnssnns | sessessessessnsssssnssasens
47, AlLOther AffiliAted. ..o | ersenen 297,594,698 | ....covrrnerinnniinnins | e | e | s
48.  Total of abOVE LINES 42 10 47 ........cooverrericeieeeeeeiseeseiseeisess st sssssssssssesssnns | oo 2,871,632,776 | ............ 6,488,643 | ........... 6,662,714 | .......... 33,039,623 | .......... 66,964,141

Total Nonadmitted and Admitted Assets
49. Total nonadmitted assets (Page 2, Line 26, COl. 2).........couvuvereeenerimmmminerieerinsesssrinees | eevnenes 422,167,403 | ........ 283,352,479 | ........ 400,275,042 | ........ 500,626,246 | ........ 458,473,015
50. Total admitted assets (Page 2, Line 26, Col. 3)........cvvvrmrrninrnrneinieeceeeeeeeeeieseeees ...13,406,512,318 | ...65,460,546,378 | ...89,347,776,522 | ...83,086,138,310 | ...75,100,486,495

Investment Data
51.  Net investment income (Exhibit of Net Investment INCOME)..........ccccveueieevereerieiesieieien | v 507,049,302 | ........ 376,034,010 | ........ 348,436,701 | ........ 339,346,599 | ........ 326,927,596
52. Realized capital gains (I0SSES).........ccccrrerrrmmrermremierieriessiesssessseeesssssseessesssesssssesnes | coneees (274,374,737) | ........ 964,033,639 | ......... (88,059,689 | ......... (60,610,971) | ..ovvveen. (7,914,811)
53.  Unrealized capital gains (I0SSES).........cccuerumrmmremmerireiesiiesise s sessesssenns ...(1,721,562,214) | .....1,289,016,072 | ........ 236,214,950 | ......... (55,689,383) | ......... (10,320,780)
54. Total of above Lines 51, 52 and 53 ...(1,488,887,649) | ..... 2,629,083,721 | ........ 496,591,962 | ........ 223,046,245 | ........ 308,692,005

Benefits and Reserve Increase (Page 6)
55. Total contract benefits - life (Lines 10, 11, 12, 13, 14 and 15

Col. 1 less Lines 10, 11, 12, 13, 14 and 15, Cols. 9, 10 & 11)....ceeuvvemrerveeneeirnreeneeirnneens | oo 6,024,451,224 | ...10,618,443,838 | ..... 9,875,752,481 | ..... 9,344,540,741 | ..... 7,248,563,791
56. Total contract benefits - A&H (Lines 13 & 14, Cols. 9, 10 & 11).....cvevverencrrnnrrreriienrns | e 1,285,874 | ............ 1,407,341 | oo 1,861,420 | ............ 2,247,166 | ............ 2,317,944
57. Increase in life reserves - other than group and annuities

(LINE 19, C0IS. 2 & 3)..oourverreririreresreeiieeisessiessses sttt esssssesinas | eevinesssnens (438,784) | covvnvcnn. 1,167,183 | ....... (219,744,811) | ........ 448,969,125 | ........ 332,276,410
58. Increase in A&H reserves (Line 19, Cols. 9, 10 & 11)..uverveeririnireeeeeeeneseeseeseesseeseines | eeeeseeennens (745,973) | oo (750,408)| ........... (1,206,240)| ........... (1,593,051) ....ooveee (1,443,014)
59. Dividends to policyholders (Ling 30, COl 1)........ccurruumrrieeinirierineriesinereeesiesesessieeees | crvrreseneeens 945411 | .oveveenee 1,555,063 | ............ 2,025,396 | ............ 1,956,210 | ..ocvvvvee 2,435,559

Operating Percentages
60. Insurance expense percent (Page 6, Col. 1, Lines 21, 22, & 23 less Line

6)/(Page 6 Col. 1, Line 1 plus Exhibit 7, Col. 2, Line 2) X 100.00.........cccccrerrmrrenmrirmririnenes | cerereeerrereeeeenns [ ) M3 | e M3 | e 13.2 | oo 12.5
61. Lapse percent (ordinary only) [(Exhibit of Life Insurance, Col. 4, Lines 14 & 15)

/112 (Exhibit of Life Insurance, Col. 4, Lines 1 & 21)] X 100.00........ccceevvrervrrermrmmmrnerennnne | ceevrrerereeseeeennns 8.7 | o 5.5 | e AT | o 2 I 4.4
62. A&H loss percent (Schedule H, Part 1, Lines 5 & 6, COl. 2)........ccvreerrneerreneneneeneenseeenees | cevereereeseesesennes 57.0 | o 63.3 | oo 58.2 | oo 531 | o 63.1
63. A&H cost containment percent (Schedule H, Part 1, LiNg 4, COL. 2)........cccevirivniniieniinis [ cevenerieinieneinsenies | erensiesesssssssssessnnns | eonsesiessssssesssssssses | sressssesesssnssesessens | seossesessssesessssessenns
64. A&H expense percent excluding cost containment expenses

(Schedule H, Part 1, Ling 10, COL 2)......ccceiciiieieicieeeeieesiesiseese et sssesseseesns | evssessesssssssans L/ A 45 | e 284 | o 60.7 | o 46.7

A&H Claim Reserve Adequacy
65. Incurred losses on prior years' claims - group health (Sch. H, Part 3, Ling 3.1, COL 2)....... [ coveveueirieiiiieiies [ eoevereieiiesssieiieens [ eviieiieiisieseisiessnes | cveiisisssesssssssesiesinnes | cossesessssessessssessenns
66. Prior years' claim liability and reserve - group health (Sch. H, Part 3, Line 3.2, Col. 2)...... [ cvvoerernrnenniiniinns [ e [ e | sensesesissnsnsnssnsnns | senssesnssnsssssssnses
67. Incurred losses on prior years' claims - health other than group (Sch. H, Part 3,

Ling 3.1, Col. 11858 COL. 2).....cuveririrreiririrciiinerisisiesiseesiesssesssessssessssesssesssessssesssenns | sreesssned 4,479,751 | v 5,369,303 | ...cccco..n. 5,704,782 | ....cc..... 6,123,703 | ..cveveene. 6,129,238
68. Prior years' claim liability and reserve - health other than group (Sch. H, Part 3,

Ling 3.2, Col. 118SS COL. 2)....couuverrrirrrrmerireeinerisessesessessessseesssssssssssssssssssesssssssssnsns | svsesesaeed 4,414,962 | ........... 4818419 | ............ 5,298,098 | ............ 5,571,870 | ...ccveene. 5,706,269

Net Gains From Operations After Federal Income Taxes by Lines of Business

(Page 6, Line 33)
69.  INAUSHHIAI TIfE (COL. 2)...euviveiiiieieiieie ettt ssesnts | sessessesssssssessessnsessens | sressssessesessssessessnsnns | srsssesessssessesssssnsanes | sresssssssessessssessessnses | sessssessessssessessssensenns
70.  Ordinary - life (COL 3)..uvurererrrreereirieiiesississ et essesssssssssessesssnssnssnns | svessees 163,803,575 | .......... 65,020,065 | .......... 43,391,105 | .......... 32,054,972 | ..o 8,046,009
71, Ordinary - individual annUItIes (COL. 4).......c.veurrererrrrrirerieerinersreseseessesssessseeseens | oo 2,464,660,905 | ....(3,047,565,484)| ........ 318,746,632 | ........ 323,296,289 | ........ 236,023,738
72. Ordinary - supplementary contracts (COl. 5).........ccrvrrerrerrirmerneereeneereiieeeneiseeeesesssseseesesenes | cereeneenn (1,174,082)| ........... (1,240,238) | .....oovveeve. 700,598 | ........... (3,340,365) | ...covvvvenne (644,660)
73, Creditlife (COL B)....cvuevreereciieeeieiieie ettt b ettt es st s s ssssssssssessnsnes | sessessesisssssssssssnsessess | seesessesssssessssssinsans | ssssesiessssesessssensases | svvesssssssesssssssesiesinsns | eessssssssssssessessssesseses
T4, Group life (COL. 7).euueemeeieereeiieeeiseriseesiseei sttt sssssssssssssesses | cvsssessneeens 825,767 | ..oovvevnee 1,233,042 | ..cocvenneee 1,163,879 | .oovorennn 403,653 | oo 516,429
75, Group annuUIties (COL. 8)........c.rerrrrrreriirrineeiseseesssesseessssessssessesssesssesssessssessssenns | srsesesnnes 2,334,378 | oo 698,433 | ............ 2,037,761 | ..o 2,538,447 | ............ 3,990,757
76, A&H - GroUD (COL 9)...oviiiieieiceie ettt s bbbt nses | essesstessessssestesennss | essessesssnntesessntentens | sresesensesesnsensenenins | srestesesestenesiessssenes | snresssessesesissannans (0)
7T A&H = CrEdit (COL 10)..uu ittt sttt esssss e ssessessssenns | stssssessessesssnssessessanes | sessssessessnsssnssessasssnes | sesesssssssssessassanssnsnss | sessssesssssessnsssssnssnns | sesessessessnsssessnssasens
78, A&H = Other (COL. 11)..uuviririeiirriereierrieesiessi st sssssessssesses | crssreseeeens 716,359 | ..ocvverncns 418,055 | .....ccocveene. 135,464 | ....cooeenns (631,902) | .vvvrereennn 435,785
79. Aggregate of all other lines of buSINESS (COL. 12).......c.vveviveieeicriesieiesie e | eveernaas 47,515,375 | .......... 37,169,483 | .....ccoo....... 99,852 | ......... 25,046,353 | ......... (29,330,026)
80.  TOtal (COl. 1)..ouureeuurrerriescreaririseressenssenesssne s snsssnssssens | coees 2,678,682,278 | ....(2,944,266,644)] ........ 366,275,290 | ........ 379,367,448 | ........ 219,038,031

NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction of Errors? Yes[ ] No[ ]

If no, please explain:
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* 7115 32 00 94305 9105 =

DIRECT BUSINESS IN GRAND TOTAL DURING THE YEAR
NAIC Group Code.....0091 NAIC Company Code.....71153

LIFE INSURANCE
1 2

Credit Life
(Group and
Ordinary Individual) Group Industrial Total

DIRECT PREMIUMS AND ANNUITY CONSIDERATIONS
Life insurance...... B 1,402,289,425
Annuity considerations... . ..65,371,148 |....
Deposit-type CONtract fUNGAS.........cccveverereerreeiercreee s | e
Other CoNSIAErations............cccvcvieeicieiieieseese e ssaens | cresaeeas 2,270,463,523 | ...oooververerereereeeenns | e 50,242 | oo | i 2,270,513,765
Totals (SUM Of LiNES 110 4)....cuiviiciiiiciseiesssseisessse s ssssssssssssssssnsenes | esseneas 3,738,124,096 [ ..o 0] e, 783234 | .o 0] s 3,738,907,330

1,403,022,417
...... 65,371,148

aRrwbd =

DIRECT DIVIDENDS TO POLICYHOLDERS

Life insurance:
6.1 Paid in cash or left On deposit..........ccceueevcieieireiieieeeeeseesesseeieses | cevesiseiesiesesins 1,193 | oo | e | e | s 1,193
6.2 Applied to pay renewal PremMiUMS.........oceureeeneeresnernmeneesesessssesssesssssnes | sessessssssnenssesenns 1,558 | cooreeeerneieininsinnes | s | s | s 1,558
6.3 Applied to provide paid-up additions or shorten the endowment

6.4 Other.coveveeeereeeeerne
6.5 Totals (Sum Of LINES 6.1 0 6.4)......coveeierrerieeereireieieeisieeeseiseieeseseseieen
Annuities:
71
7.2
7.3
7.4 Totals (Sum of Lines 7.1 t0 7.3). .
8.  Grand Totals (LiNeS 6.5 + 7.4).......ooiroiiieersieeesesssetssss s

DIRECT CLAIMS AND BENEFITS PAID

9. Death BENEfits.......ccovrereeieeesess e
10.  Matured endOWMENLS..........cocvivieeieiicieiceetese ettt
11, ANNUILY DENETIES......oocvieeecrcece e
12.  Surrender values and withdrawals for life contracts
13.  Aggregate write-ins for miscellaneous direct claims and benefits paid......
14.  All other benefits, except accident and health
15, OIS ..ttt

DETAILS OF WRITE-INS

1301. Miscellaneous Claims and BENEfits............c.oeveerenerenerecrenerinseinerinsiinerinnnes | ceveeseeeenns 4,048,426 | ..o | e, 122,459 | oo | e 4,170,885
1302. Supplementary Contracts with Life Contingencies..........c.coceerereernenenees [ covreineennens 2,829,211
1303.
1398. Summary of remaining write-ins for Line 13 from overflow page.........c..ce. [ oo (11 (11 (O [0 OO 0
1399. Total (Lines 1301 thru 1303 plus 1398)(Line 13 aboVe)......cocorvrrercnriinns | corveinienens 6,877,637 | .o, (O I 122,459 [ .o [V P 7,000,096

Ordinary Credit Life Group Industrial Total
(Group and Individual)
1 2 3 4 5 6 7 8 9 10
No. of Ind.
Pols. & Gr. No. of
No. Amount Certifs. Amount Certifs. Amount No. Amount No. Amount

DIRECT DEATH BENEFITS AND
MATURED ENDOWMENTS INCURRED
16. Unpaid December 31, prior year........ | ......... 243 | ... 51,436,577 | ovoveeereens [ oeveereseiesenseissenes | cvveiieiinnns K I 161,186 | .oovveereres v | v 246 | ........... 51,597,763
17. Incurred during current year............... 2,186 | ... 321,039,282 | ...ooveereees [ e | i 5 s 1,023,312 | oo e | e 2191 | .. 322,062,594
Settled during current year:
18.1 By payment in full.......c.cocvvurrrrrennnnne
18.2 By payment on compromised claims.
18.3 Totals paid......cocrrerererreereereirririenes
18.4 Reduction by compromise.................
18.5 Amount rejected.............
18.6 Total settlements....
19. Unpaid Dec. 31, current year

.320,153,203

(Lines 16 + 17 = 18.6)...c.cceueercrerens | cerenaa 223 | .. 52,833,149 | ............. (1) I 0o | 674,005 | o0 |0 | 227 | ... 53,507,154
POLICY EXHIBIT

20. In force December 31, prior year....... 384,117 | 147,987,781,406 |.....c.ccoce... [£:) I ..384,547 | ..148,239,923,026
21. Issued during year..........cocoveerereenes 85,125 [.19,939,911,381 | oo [ e e ...45,125 | ....19,939,911,381
22. Other changes to in force (Net).......... .(30,366) | ...(9,673,652,528) | ...ovrrererees [ corrrrerrnerneireireererrneenns | cereeeens (CXD] — (20,120,544) ..(30,407)] .....(9,693,773,072)
23. In force December 31 of current year | ..398,876 | 158,254,040,259 | ............. (U ) 0..... 389 ... 232,021,076 ..399,265 | ..158,486,061,335
(a) Includes Individual Credit Life Insurance, prior year §.......... 0 current year §........... 0.

Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year $.......... 0 current year §......... 0.

Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS, prior year §.......... O current year §.......... 0.

ACCIDENT AND HEALTH INSURANCE
1 2 3 4 5
Dividends Paid Or Direct
Direct Direct Premiums Credited on Direct Losses Direct Losses
Premiums Earned Business Paid Incurred

24. Group policies (b)
24.1 Federal Employee Health Benefits Program premium (b).
24.2 Credit (group and individual)...........cccoeveeereereerreseeneeneens
24.3 Collectively renewable policies (b)
24.4 Medicare Title XVIII exempt from state taxes OF fEES........cueveieiiee | cevrreeieieeeescieieisniees [ e | e sessssesesenes | eeviesssessessissesesssssesens | cessessesessesssssssesssssssans

Other Individual Policies:
25.1 Non-cancelable (b)
25.2 Guaranteed renewable (b)
25.3 Non-renewable for stated reasons only (b)
25.4 Other accident only
25.5 All other (b)

25.6 Totals (Sum of Lines 25.1 10 25.5).......ccceueveevvererverienecseereerenenennes | eonveeenerieenrnnn 998,334 | i 957,700 | o0 [, 1,340,703 [ .ooovvereeies 744,374
26. Totals (Lines 24 +24.1 +24.2+24.3 +24.4+25.68)....ccccccvvernns
(b) For health business on indicated lines report: Number of persons insured under PPO managed products.....0 and number of persons insured under indemnity only products.....0.

24
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
EXHIBIT OF LIFE INSURANCE

Industrial Ordinary Credit Life (Group and Individual) Group 10
1 2 3 4 5 6 Number of 9 Total
Number Amount Number Amount Number of Amount 7 8 Amount Amount
of of of of Individual Policies and of of of
Policies Insurance (a) Policies Insurance (a) Group Certificates Insurance (a) Policies Certificates Insurance (a) Insurance (a)
1. INTOrCe €N Of PHIOT YEAT........cvveeveeeeececeee et | cvreveisstese s essssssees | cevessesesssssssssessssssessssssens | eevsssessesinssssesnnad 601,518 | covevevrirnne 169,079,378 | ..vveiereeeeeereeeereeteees | v | eevreiesee s 22 | o 1,081 [ oo 254,563 | ..cvevera 169,333,941
2. ISSUBH QUING YEAN.......coevveeeeresiesere st sessesessssesssssess | eveesssesssssessssssessessssesseses | seesessessesisssssessesssesssssesnsns | evsesessessesssssssssens 44871 | o, 19,909,307 [ .ovevveverereerererererierieies | et sessssenes | eresresiessse e sesseseseess | ceressesseseesessese s enssssesssns | ersesesssssssssesessssesesesenes | sereseesenseseens 19,909,301
3. ReINSUrANCE @SSUMEM.......c.cveieereeeieererieiesetssess e seessssessessssenses | evssssessssssesesssssssessssssssns | sresessissessssesssssssesssssssesesss | svvesessessessssesssseens (14,723) oo 268,179 | oo | e | v snsssenes | eeveresseses e renes (D] R (6574 [ 268,122
4, REVIVEA AUING YBAI.......coevcveeeerereieee st sessesssssns | eevesissinsssssssssssessessssessesens | eesesssssesisssssesssessesssssssnsns | sevessesisssssesssssessssenss 210 | oo 107,320 [ ooovoeeeieereeerceeereeieeies | vt esiesessssesenes | ereevessssse s sesesess | eererrese st L [ B0 | oo 107,380
5. Increased during YEAr (NEY)........cccvveeivercirireieiereesseeisssessesens [ ceveressssssesesssssesessesessesees | eessssessesesssssessssssssssssenss | sevessesisssssesssissesseseens LA B [ 2,032,047
6. Subtotals, LINES 210 5......evueeerrireririeieieccsesenieninens | e (01 RN (U1 [ 30,529 | .o 22,316,847
7. Additions by dividends during Year.............cccoevevrvinrnnnsnierenees | covveereinnens ) 0.0 GO SRR (BTSRRI XXX oetvirrreveens [ e
8. Aggregate write-ins for INCreases..........covvevverererrrerrersnssieriens [ eneeriesissssssiessssssessesss0 | avvvsressssssssesssssssesiessesd | eovsreessssissesssssssssessssssss0 | soosesssesisssssssssssssesssssaess
9. Totals (Lines 1 and 6 to 8)
Deductions during year:
10.
1.
12.
13.
14.
15.
16.
17, DECIEASEA (NBL).....rvuiveiieciectcie ettt siessens | svtessssssssesssssessessessesssssens | sesssssessessssssssessssssssssesss | sessessessesssssessesssssessessansss | sessessessssssesssssssssssessessessses | sressesssssessesssssessessesssssaens | ssessssssessssssssessessassssssessasss | resseessessssssssessesssssessessensas | sessessessessesssssessnssssans 12 | s 10,274 | oo 10,274
18, REINSUIANCE......eueieiicicieiiiitie ettt essssissies | cbseesssissesssessssssessessestsssnes | oesssstsesessssisssssssessesssesesss | testsesessessesssessessessnssessesss | sebeseessessnssessnsssssssssessestes | sbeessessestssessnssnssnessessestaees | ressessnssesessessnsenessessessnesns | nessessnssessesssssssssessesssssnessns | srsnsssssnessessnssessnssestsssessens | sonsssessessassessessesssssessessnnss | toeeesssssnssnessnssessnsssessenes 0
19.  Aggregate write-ins for deCreases..........ooeevvrererreeesivenieiniiens | everieisissieniesssssensersenens0 | evveinnsessissienieiesieneene0 | v [ i 0] e 0 ] i 0] e 0] i 0] i 0] o 0
20. Totals (LiNeS 100 19)....cuuieieeiieireieeieeieeiseite i A48 | 11,937,514 | oo 0 [ oo 0 [ oo (0 B6 | .o 23,552 | oo 11,961,066
21. Inforce end of year (Line 9 minus Line 20).... 0 .. 0. ... 179,458,711 ...179,692,071
22. Reinsurance ceded end of Year...........ccccoceverieeneresesieeeenns 100,109,164 100,197,091
23. Line 21 minUS LN 22........c.ovvvrrerrrrerrrnrrirsissnesnesnseniieniens | eevnrrneieee KKK e | v | et XXX | s 79,349,546 | ..ooovveeee XXX e | (B)icece 0 e XXX [ e XX K L 145,433 | 79,494,980
DETAILS OF WRITE-INS
0807, oottt ettt | srtseess ettt essestaes | nettesies sttt ta | eebtee sttt sttt entas | iestseesi e st ss bttt st st st | Hreesrenst ettt nnes
0802, oottt sttt | srtsess ettt es st es s st | nettest sttt ss s bi | eebbee bt st bttt et entas | Hieebseesseebs st bttt st st | Hreest sttt
0803, i
0898. Summary of remaining write-ins for Line 8 from overflow page...{ .....cccccoveenevmeniineinecnd0 | o0 | e
0899. Totals (Lines 0801 thru 0803 plus 0898) (Line 8 above
1998. Summary of remaining write-ins for Line 19 from overflow page.| .....cccocoremrrrirrerniennenns (11 (0 (0 (01 (0 (01 (0 (01 U (01 U 0
1999. Totals (Lines 1901 thru 1903 plus 1998) (Line 19 above).....cccc. | cvriiiiisiiiiiisiisiiiian 0 o O f s 0 f ) O f o, 0 f s 0 o O f s 0 f i) O f o, 0

(a) Amounts of life insurance in this exhibit shall be shown in thousands (omit 000).
(b) Group §.......... 0; Individual §.......... 0.



Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY

EXHIBIT OF LIFE INSURANCE (continued)
ADDITIONAL INFORMATION ON INSURANCE IN FORCE END OF YEAR

Industrial Ordinary
1 2 3 4
Number of Policies Amount of Insurance (a) Number of Policies Amount of Insurance (a)
24, Additions by diVIBENS........cccvrerrririnrnrieeiessssesssesseeens | eeeseeesesnnennes XXX rrtvirererinnnnes [ crrresiesnsseiessssssssesssssssens | oo, )0 OO O 310
25, Other Paid-UP INSUTANCE.........ovrveererreeirerinririeisssssississsessnnes | sevseissssesssssssssessssssssesssssssssssssssess | sessssssssssssssssssssessssssssessssssssessnsss | sonssessessssssessasssssssssessessnens AAT0 [ 12,427
26. Debit ordinary INSUFANCE........oviverieiesieresseseressssessessesssssssssssns | srssssssssssssnsnes 0.0, ST P XXX ooiitiiterisrenieiees | et seesesssssesnns | eressessessssessessess st sssssssssnsenassneas
ADDITIONAL INFORMATION ON ORDINARY INSURANCE
Issued During Year (Included in Line 2) In Force End of Year (Included in Line 21)
1 2 3 4
Term Insurance Excluding Extended Term Insurance Number of Policies Amount of Insurance (a) Number of Policies Amount of Insurance (a)
27. Term poliCIES-AECIEASING. ......cevevivrirerrciieeiteiie et ssssessesieass | ereiiesssses e sssessessnss | erisssssesessssessessssssssssessssssesssestens | essessesisssssessesssssssessessssasees 1,074 [ oo 4,456
28, Term POlICIES-OthEr......c.cveieeeeeiceee e essissiesens | eevesiss e aees 16,422 | oo 10,781,037 | oo 125,147 | oo 63,155,860
29. Other term insurance-decreasing.........c..cocevereeererreresseseesens | evveerrereesserse e XXX et [ censeiesesssesssessesesssseesesssssenns | eeneesessiessesse s XX Ko rieissesiiesieses | e ssessas 53
30. Other term insurance 436,444
31. Totals (LiNeS 27 10 30)......ccererrererersereese e 63,596,813
Reconciliation to Lines 2 and 21:
32, Term additionS........coceverrinrsrieieiesiesisesssssssssssssssessssssnes | srsssssessessessnnes XXX rrtrrirererinsennes [ correriesinsisssessssssssssssssssssssenes | oevisssessnssnnsnens XXX ooevierrnrineererens [ cnnesesssssssss s ssessesseens
33. Totals, extended term iNSUranCe..........c.oceeuvveeveerreesveeveerseenens | e )00 GO RN XXX octeereeeeeveeens [ oo b [ 1,344
34. Totals, whole life and endowment.............cceveveeveeveeienceies o 28449 | oo 9,128,264 [ ..ooviviea 474,168 | oo 115,860,554
35. Totals (LiNES 3110 34).....veeeiieieieeecesesss e esissesnessesssnes | eovessssssssessssnssnsenssensnsanes 44871 | oo 19,909,301 | oovvoeeceen 600,599 | oo 179,458,711
CLASSIFICATION OF AMOUNT OF INSURANCE (a) BY PARTICIPATING STATUS
Issued During Year (Included in Line 2) In Force End of Year (Included in Line 21)
1 2 3 4
Non-Participating Participating Non-Participating Participating
36, INAUSEIAL. ..ottt sssenes | eresissessesiessssesessesses s ssssssessessnses | cresssssessssstesssessese s ses s senaessens | essessesissessesissesses e sessessesssesseseenns | sreesiesisrese sttt senaaen
BT A (o117 OSSR
38. Credit Life (Group and Individual)...
30, GrOUP...eoceeceeeieeeeeeteeteeeseeeee s teseaesssssesseesessessesssssssssssessensanssens | svssssssssssssssnsnssessesssnsansesssessansanss | ssessomsssssessssssssnsssssessssnssssssssenss | sossossessssssessssnsssssansares 233,361
40. Totals (LiNeS 36 10 39)....uvuiiuiiiieisieeeiisiei et sssesseesenees | eesesieessssssssessssssneans 19,909,301 [ oo (1N P 179,691,093 | oo 979
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
Credit Life Group
1 2 3 4
Number of Individual Policies
and Group Certificates Amount of Insurance (a) Number of Certificates Amount of Insurance (a)
41.  Amount of insurance included in Line 2
ceded to other COmMpPaNIes...........cccveveveeiveereseeesiee s [ e, XXX eveviiieereniieies [ e | e XXX oeteiteereeiees [ e
42. Number in force end of year if the number
under shared groups is counted on a pro-rata basis.............. | ceeeerrereereneeieesseseeeeseens | e XXX et [ o 1,005 | .o )90
43. Federal Employees' Group Life Insurance
INCIUABA IN LINE 27 .ot ssssssesiesens | covevssies st sssssss st ssessssessens | estesesissessesssssssssesssssssesssssnsessssss | srtesississessessssssesssssssessessssassesesans | sesistessesssssssssesssssssessessssessesassnes
44. Servicemen's Group Life Insurance included
INLINE 271t sessssessessess | consinssessssssesessssssessessssessessssessens | sestessessssessessessssassesssssssessessnsessesss | satesessssessesssassessessssessessssassesesns | sesesessesesssans sttt s e snee
45.  Group Permanent Insurance included in LiNE 271........ooovovoeii | eveiiiiscisecceieseeessnsienens | esiisisssessssssessssssessssssessssssssnssses | cossssonsssssssssssessssssesesnsanes 240 | oo 230,469
ADDITIONAL ACCIDENTAL DEATH BENEFITS
| 46. Amount of additional accidental death benefits in force end of year under ordinary POICIES ().........cvvrvreiieriieereiiiirsieseeresisiesessssssssesesssssssessssessenssnssssssssssses | soesesossesssssesnssssesssssnsas 280,351 |
BASIS OF CALCULATION OF ORDINARY TERM INSURANCE
47. State basis of calculation of (47.1) decreasing term insurance contained in Eamily Inc; Maqggage P ion, etc., policies and riders and of (47.2) term insurance on wife and
children under Family, Parent and Children, etc., policies and riders includ e
471
47.2
POLICIES WITH DISABILITY PROVISIONS
Industrial Ordinary Credit Group
1 2 3 4 5 6 7 8
Number of Amount of Number of Amount of Number of Amount of Number of Amount of
Disability Provision Policies Insurance (a) Policies Insurance (a) Policies Insurance (a) Certificates Insurance (a)
48. Waiver of Premium........cccocees [ covevereereerceiens v | e 46,529 | ..o 4,344,227 [ oo e [ e | e
49. Disability INCOME..........cceeveres [ orrrervereeiceins [ | e 10,331 [ 1,723,257 [ oo e [ veeeeeeeeeseeens | e
50. Extended BENefits.........cccocee. | eeverrverrirervesiies | e | e ) 0.0, G P XXX o vevereveees [ v [ e [ e | e
51, Other.ceeceeeeeeeeeceeeieeens L [, | cressaeneaes 2224 [ .o 732,716 | oo | eeeeesssesessssessiessessenes | ersesseessessesssssnns | ersessesssssssssnssssssseensansanes
52. Totaloooeeeeeeeieceeeeeens [ e (O () O 0] e 59,084 | (b).............. 6,800,200 |...cccoverennee. (0 (<) O (1 I [0 (<) 0

(a) Amounts of life insurance in this exhibit shall be shown in thousands (omit 000).
(b) See Paragraph 9 of the Annual Audited Financial Reports in the General section of the Annual Statement Instructions.
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Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY
EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME PAYABLE
AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY CONTRACTS,

ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES
SUPPLEMENTARY CONTRACTS

Ordinary Group

1 2 3 4
Involving Life Not Involving Life Involving Life Not Involving Life
Contingencies Contingencies Contingencies Contingencies

In force end Of PriOr YEaT.......covvvvvvrerrerrrrinrinrireies | eereeinsineieessnseseesesesessesessens 1,315 [
Issued during year.
REINSUrANCE @SSUMEM..........c.vvevicvieeieieieeeieieissiens [ e
Increased dUMNG YEAT (NEE).......ovevevevrrereieriereieries [eiriiiesiesisesessesesssssssssssessssessessssens | eorersessesisssssssssssssesssssnsessessssensessesnss | srissossessessnsessesssssnsessesnsassessesansessnsas | sressesnsassesnsassesiesnsessessnssssessssnsasss

oo n =

5. Total (LINES 110 4).....cveerieriieriieriisniieriineieniens e 1,315 | 0 i 0 [ 0

Deductions during year:
6. DECTEASEA (NEL).....vieieririieieiiieice e eseeseieieniens | crreiese ettt st s ssses | resessessessstes e s s tes e b s s s s st ssssns | nebestesse bbbttt ees
7. ReINSUrANCE CEUBM. ..o s [ rtiiseseisisssssesisssseesesssssesssesssssensssnes | crossessessssonsssssssnssssesssssssessesossassesanses | soesnssssessesassessssnsessessnssnsessesnsessesns | esessnsessssssssnsessesnsensessnsnsessssanssans

8. Totals (LINES 6 aNd 7).....coueveercierieeieeieieeesiseiesenies | oot nee 0 [ 0 Lo 0 [ 0

9. Inforce end Of YEAN.......cvvvevecvereieeeeeie e | et 1,315 [ L0 OO URO (O TR 0
10. AMOUNE ON AEPOSIL.......cvevecvecieircrieeeeiesissiesessnies | ceresiessse st essees (a)
11, INCOME NOW PAYADIE......ceuiecicieieisincineneiseineines | ceeeeieetneene e sst e stessse s sssesessses | oeesestssssessessesssssssssessestsssessessessaetsnes | eetssessesessassasssessessestasssessestansansnssass | £essessessnsssnesessestanssessessessanssessessestane
12.  Amount of income payable...........coceviiiienriniiiinenn, (@) e [ ) IO () OO )

ANNUITIES

Ordinary Group

1 2 3 4
Immediate Deferred Contracts Certificates

In force end of Prior Year..........cccevvvevivecevereieiieies [ TOTT | 899,533 | ..o 12,534 | oo 12,534
Issued during year......
Reinsurance assumed.... .
Increased dUrNG YEAr (NER)......c.vueevrevererrerrernernrenninns | errreisssesessessssssssssessssessensssssssssssassss | cesssesssnsssssessesssnsssssssessensssssees AA5 | oo [ s

oo np =

5. Total (LINeS 110 4)....oouiriiireriiiiriiineriiesiisesiiiees Lo, LY 4 T 899,982 .., 12534 [, 12,634

Deductions during year:
6. DECTEASEA (NBL).....ivueveerrcieiciesiseisese e sesesinaes [ srresiesiessessssses e ssessss s es s s sesies | criessessessss s s s s se st ens s saens 188 | oot [ et
7. ReinsUrance CeAed.........oviurreneuneereieeeeinrineeneiennes | ereessse s

8. Totals (LINES B aNd 7).....cuevrcvieereeerereiereieieeeiesiens | errersisissssss s ssees s sssnses s senes 0

9. Inforce end Of YEAI.....c.ccvvvevcicreiecieceie e | e s 7,677
Income now payable:
10.  Amount of income payable..........cccoeeververerserrernnnns [ ) OO ORROOOTR [OOSR D00 O O XXX ) OO

Deferred fully paid:
11, Account balancCe............ccocveveevcversversieeeseereeieenes Lo DS [ ) OO
Deferred not fully paid:
12. Account balanCe.........c.cvvvevciceiicsseceeeeseene Lo DS () I 72,877,123 | .0 ) U

ACCIDENT AND HEALTH INSURANCE
Group Credit Other
1 2 3 4 5 6
Certificates Premiums in force Policies Premiums in force Policies Premiums in force

In fOrce €Nd Of PHOK YEAT.......cocveverrierieeiieies [ e | eoreineie s esessssses | cevsessssesessssessssssssessns | resssesssssissessssssseseses | svssiesesssssessenes 26,540 |, 1,025,157
ISSUEA AUIING YEAI......eeeeriiecereireesecineirnereirenes [ eereeresresensisssssssssssssssesnes | seensseeessnsssssssssessessnssns | sessessssssessessssssssssssessessns | sressnssssssssessessssssnssessnnes | sessssesssssnsssessmssesssnssnssens | sesssesssessssssssessessnsssnenns
ReiNSUranCe @ssUMEd..........c..vcverniircrrenninees [ coreeeninninsinensenninsinens | senenreesnsssesesnsnesns | sessnsenesesesnssesesesnsens | e | o | e
Increased during year (Net).......co.oueererrureernes eermensmssessnsiisissessenseiens | seessensenas D0, 9, SO OO PP XXX | e essienenens | cvvsienenes XXX
5. Total (LINES 110 4)....cvieererrerenereienens [ 0 [ XXX | 0 | D 0,0 SRR [OTPTRRRN 26,540 |............ Y. S
Deductions during year:
6. CONVEISIONS........cveevierecicresiereesees e
7. Decreased (net)..
8. Reinsurance ceded.
9. Totals (Lines 6 to 8)
10._Inforce end of year.......ooiviiisieninsiisisi s

Howh =

DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS

1 2
Deposit Funds Dividend Accumulations
Contracts Contracts

[N FOTCE BNA Of PN YBAN..... vttt bbbttt
ISSUBT QUIING YN .......veueererirceeeseiseese st e s stess s ssess s ss s s8Rttt een
REINSUTANCE BSSUMEM.......cueiriiiiieiiiiseiei ettt bbbttt
INCTEASEA QUIING YEA (NEE)......cvueeeieeereireieeciret ettt sttt sttt ees
5. TOMAI (LINES 110 4)..eueieieceteseieteee ettt sttt et b bbb bbb et s bt s et b s bt s e sae s s s s st
Deductions during year:
6. DIECTEASEA (NMEL)....eueveereurereireiseisiseie st st ess sttt s st £t
7. Reinsurance ceded
8. Totals (Lines 6 and 7).
0. INTOrCE ENG O YBAT ...ttt bbb R st bbb bbbt
10, AMOUNE O ACCOUNT DAIANCE. .. ...ttt sttt b s b b en st s s es sttt sns st b st s sns et st snpen et et () I 29,880,180 [(8)...cvevrirerrriiirircinan, 128,363

Howh =

(a) See Paragraph 9 of the Annual Audited Financial Reports in the General section of the Annual Statement Instructions.
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Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY
FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

Interest Maintenance Reserve

Am:)unt

1. RESEIVE @S Of DECEMDET 31, PIIOT YEAN. ... ieiecireieeieetete ettt ettt et e bbb s 82 bRk st b bbb sessensentntns || ebsestaststestessesbensseesententas (7,165,324)

2. Current year's realized pre-tax capital gains/(losses) of $.....(4,172,066) transferred into the reserve net of taxes of $.....(930,238).........ccccoeerrrverrverinerens | coreereeiesiee e (3,241,828)

3. Adjustment for current year's liability gains/(I0SS€s) released from the MESEIVE...........cccueieiciicce ettt s s s st ssesbenas | sbssssessessensessses e s s e bbb s bbbt st

4. Balance before reduction for amount transferred to Summary of Operations (Ling 1+ Line 2 + LINE 3)........cccivereiiereierissiesissesiesesesesssssessesessessesses | vssesssssssssssssssessssssssns (10,407,152)

5. Current year's amortization released to Summary of Operations (Amortization, Line 1, COIUMN 4)........ceveiereinisieieeieieeees e sesessssssssssessssssesseseess | osressesississesssssssssssssssasees (1,369,986)

6. Reserve as of December 31, current year (LiNe 4 MINUS LINE 5)........iviiiiiiiiitiies ettt ssssss s s ssses s sssses s sssssnessssssnssnsesessnsesssnsesssssnssnsessesnses | srsssessesnsossesnsnsesssssnsassns (9,037,166)

Amortization
1 2 3 4
Reserve as of Current Year's Realized Capital Adjustment for Current Year's Balance Before Reduction for
Year of December 31, Gains/(Losses) Transferred into Liability Gains/(Losses) the Current Year's Amortization
Amortization Prior Year the Reserve Net of Taxes Released from the Reserve (Cols.1+2+3)

1. 2009, ceeeeeereneeeeeereesnnessees | cerereeeenneese s (1,278,553) [ vvooveereeeeeree e (91,433) | ceverreerrrereeereeereeeissesnesssessssnsssnsssnes | crnessssssns s ssssens (1,369,986)
2. 2010 s | e (1,677,956) [ ..oovereereeereeereeeeseeeeeeeeenne 850,838 [ vvereeerrrereerierreenrenensessseesesssnnsssens | s (1,027,118)
3o 201 e | e (1,880,397) [ cvvooeereereeireeseeeeieei (539,390) | vvvveerrerereeeseneseesseeessenssesseesesnesns | eeeseeessesss st snsssseens (2,419,787)
A, 2012 | et (2,155,6681) [ evvvvveererreerirseeeisseseesseeeienns (253,035) | .vvvvuereenmereenseeessessssseesssseesssssesssns | seesesssseesssesessssesss s (2,408,696)
5. 2013 | e (2,065,733) [ ..eooreverereereeerireeeeeeeiesseeeenns 89,928 | vverrreereerei it snsstns | seesessesse et (1,995,805)
B, 2014 | e (1,588,481) [ covovrerrrrerrereerirseeeeseesireens A04,4T0 [ oooeeeieerieecitseesisesssrseesssessssssensns | nesssiseess s ssses (1,184,011)
T 2015 | e (1,033,247) [ covoorerrrcreierseceieeriieens 583,043 [ oo | e (450,204)
8. 2016 | e s (416,708) | ovvvveerrrreerirsereineeesiseeeenne 807,185 [ ovvorreecericriissecrieerirecsinesisneens | s e 190,477
9. 2017 s [ s 141,206 | oo B19,873 [ oo | e s 761,079
10, 2018 ceeeeeeeeeerererseererernnnes | rreessees et 431,663 [ ..o 831,136 [ cvvernrerrererreerereeessersssessssesnssssssssens | seeeessnessessssess s ssssssnens 1,062,799
110 2019 e | rreesseee st 478,882 [ ..o BAB, 768 | .ovoovverrrerreereeerresrerersessesssnssssssssnees | seesesnsesssssssnesssssssssssssssseeens 1,127,650
12, 2020 | oreessees st 422,640 [ ..o 564,806 [ .voovverrreerrermeneseesseenesseesssenssseessesssnens | eessesessessesssse st esessaeeens 987,446
13, 2027 e | e 337,640 | ooooveeereeeeieeee s 379,952 | cooooieeeiceneerieei et | st 717,592
14, 2022...ccoiveeeeeerinneeeserennnens | ceeeeeeeesi et 134,496 | ..o 165,169 | .ooeveerrereeineeeesneeessseessseessssseesssnessssas | eevsseesessssesssnesessssesssssesesseneees 299,665
15, 20231 | et (L4 | [ (B0,B75) [ covvrvereeereerirnereerseenissessssseesssessssseess | sensesesssesssssesesssesss s (137,150)
16, 2024......vieerseernenniseseinines | e (VXA (511) ] N (283,524) | vt | e (511,284)
17, 2025 | e (VLA A1) ] N (405,989) | ..vvvovrrereresieeriseesesieesisesssssesies | v (677,805)
18, 2026.......cveeeericreirerisesernnes | e (V2T 4) | N (A28,219) | cvvvorrrircriiieerieesissesinesssesenies | e (675,898)
19, 2027.coooiverirscrennerisesesnnnes | et QTSR 7272 | N (449,220 | ..cvvvorrverereiieereeenssisesieesssesesines | e (593,042)
20, 2028......oeeeereierenreenernne [ et 41,992 | oo (A58,378) | rvvvvrvermreererereeerseesnessssessnsssssssssnsnsnes | woveeesnessssssssssssssssssssssessaneens (416,386)
21, 2029, | e 223,429 | oo (488,037) | vvvvreerreeererereeesssesnesssssssssssssssssnensnne | soneeesnesssssssssesesssesssssssssens (264,608)
22, 2030, | et T £ (518,3685) | vvvvrrvrrevereersreriseesnensssesssessessssensnne | seneeesnesiesss s eessenens (142,605)
23, 2037 eeeeerereeesinerinnnsns | e 456,339 [ covoorreeee e (B71,110) | oeveveeeeerneeessseessssesessseessssesesssessssns | eeresseessssnesssssssssssessssssssas (114,771)
24, 2032 | et 541244 | oo (613,280 | ..vvvereeeerneecerneeresseeesssnenesssesssssesssins | ceesseesesssesss s (72,036)
25, 2033 | e 612,292 [ oo (B78,444) | ...coooeeveeeciiseerisesisinssenissssssissessss | ceesineesisssesss s (66,152)
26, 2034......ocrrrieernerienens | e 585,635 [ ..uvvvrcrriirrrisereiinenieeenes (T33,848) | ..cvvvvvrvirereiieenisesesseesinessssssessns | eeressessssssesesessse s (148,011)
27, 2035...cceieerineeernneninesenns | s 472,989 | covvorervirerricreernienne (693,798) | .cvvvvverereresieeniseesesieesisesssssesies | seressesessne s (220,829)
28, 203B......ocrrrirrriiererinerinenirns | e 358,503 [ ..o (559,514) | vvveorcrrirerriineesiessssiesesieesssesesines | seresesesiee s (201,011)
29, 2037 .. | seeseeei et nees W 8 Y (A14,041) | ooverereereereesseneeessesssesssssssssnes | et sessnnens (186,874)
30, 2038....eoeeeerreererreensrnns [ e T709 | oo (257,37T) | coveeereermeernseerneessessnessssssssssssssssssssnne | sonseesnesssssssnsssssssssssssssssseens (180,268)
31,2039 and Later. ..o | o | e (89,521) | ceveruerriresiessiesssiissne s | e (89,521)
32. Total (Lines 110 31)...vuvvsiiiniins| o (7,165,323) [ oo, (3,241,828 ....oovvoiii s (0 (10,407,151)

28
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY

ASSET VALUATION RESERVE

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

1. ReServe as of DECEMDEI 31, PHIOT YEAN........covuiveveiereeeie ettt s es st st s s s s sssas s sssssssensnss | sbessessesssessessssssessessssntessnsas (01 U 5,802,448 | ..o 5,802,448 | .coveveeereeerrean 201,324 | oo ((0) ) SR 201,324 | oo, 6,003,772

2. Realized capital gains/(losses) net of taxes - GENEral ACCOUNL..........ocuevevcveeeereveieesireseeiserese s s ssessssssesens | evesessnssesessnnns (133,375,489) | ..oovrerrereereveresee s | eveerieresieieiinins (133,375,489) | .ovovvrerieernne (583,852) [ ..vevvveerriereierieieersieiissiens | e (583,852) ..vovvvrererernns (133,959,341)

3. Realized capital gains/(losses) net of taXes - SEPATAtE ACCOUNLS..........ccvuevvirviierrrieieiesiesisssssisesesesssss s ssessessssssessssses | sessessssssssessssssssesssssessssssessessns | ssesssesessessssssssessessssssessassensess | aresssssssssessassssssessassssssssassons 0 [ o [ et | seresesse s (O RN 0

4. Unrealized capital gains/(losses) - net of deferred taxes - General ACCOUNt..........cc.ovevevcvreeeveevecveeisisessereseseesessenes | cevriesseseeseesessenes (12,905,019) [ ..oovvvvvererrnns (27,437,963)| ..oovvvrrvererren (40,342,982)( ...cooovvvrerrnnn. (14,918,793) | wvveveeeeereera 466,240 | c.ovvvverereriinns (14,452,553) ..oovvvvverereren. (54,795,535)

5. Unrealized capital gains/(losses) - net of deferred taxes - SEPArate ACCOUNTS...........ccvcviveeicieiseieiesseieiesesiieiies | cevesssssie s ssssesssesessessas | srsssessssessssssssesssssssssssassessiess | sresssssisssesssssssssesssssesssssassens 0 [ o [ et | s (O IR 0

6. Capital gains credited/(losses charged) to contract benefits, PAYMENES OF FESEIVES...........cc.cveieiicieiseiieiieissieiiesies | eeveiesine e sssesss | sresssesiessesssssssssesssssssssessessessess | svessessisssessesssssessssssssssassens 0 [ o [ et | s (O RN 0

7. BASIC COMIIULON. .....cvvvereeecvescieseres ettt enenss s | ennisssssss e 9,275,990 | oo 4,166,929 | .ooovoviiciis 13,442,919 |, Lo | s (O I 13,442,919

8. Accumulated balances (Lines 1 through 5, MINUS B PIUS 7).........ueveermeeeemmmreermemsserisseesssesssssesssssesssssssssssssesssss | coseessmsesssnssesees (137,004,517) | ocvvevrrerireenens (17,468,586) | .....ccvvvvveceennne (154,473,104) | ccvvovrrerirccinens (15,301,321 | covvvvvrerrrrerirerenenns 466,240 | ..ooovverrrcriennne. (14,835,081) | ..ooovvvvrrrrirnnne (169,308,185)

9. MAXIMUIM TBSEIVE. ... vevureeesseeeeesseesesseeesssseeses st ees s8R b bt esn st snnnns | ersssnesssssnesssssneed 49,982,911 [ ooovveerceeens 12,549,809 | oovvoorrerererrinnnne 62,532,720 | ..covvvrveircriies 145,016,919 | coooveveerrcrirrenns 42,142,026 | ..cooovvvrreri 187,158,945 | ..o 249,691,665
10, RESEIVE ODJECHVE. ...evvereeeeaeeersee s et sesseeesssee e st ses bbbt nsns s ssnsnnnns | srisissssnssosssssesens 35,476,336 | ..o 7,941,676 | oo 43,418,012 [ oo 145,016,919 |t 42,142,026 [ ..o 187,158,945 | ..o, 230,576,957
11, 20% Of (LINE 10 MINUS LINE 8)....vvvverueeeesmeeeesseeeesseesessseessseesessseeesseesssssesssssesesssssssssssssssssssssssssessssssssssssssssnsssssnns | sossssssssssssssssasees 34,496,171 | oo 5,082,052 | oo, 39,578,223 | ...oooovvisnii 32,063,648 | ......cccooovriiiniiennes 8,335,157 | oo, 40,398,805 | ..o 79,977,028
12. Balance before transfers (LINES 8 + 11)....... i rrurreeeieereesseessseessesseesssssesessssessssssssssssssssssssssssssssssssssssssssssssnssssss | cosmmesssmnnesessnees (102,508,347 ..cvvevnrrrereeeens (12,386,534) | ...oonrrverrreennne (114,894,881)[ ..eooevveerrrreernnens 16,762,327 | covvveoeeeereeerernen 8,801,397 | cooveeeereerereennne 25,563,724 | oo, (89,331,157)
13, TTANSTEIS ...ttt | enti bbbt [ Heeeae bbbttt | feeres e 0 [ [ e | e (N R ). 9,9 SR
14, VOIUNTAIY CONTIDULION........oieceecieeii ettt bbbttt sttt bsessns | sebseesestaebee st ens s bsestessssbsnssessas | Hieetsstsessnssastssssnssastenssnssestensnes | sesestsssnessessasssesses st st nssentes 0 [ ot | cereereie st [(515) ] [(515) ] (39)
15. Adjustment down t0 MaXiMUM/UP 10 ZET0..........cuumreemrreririeeie i eeessse s ssess st sessssssssessssessssssssessssessssnnss | sostsssssssssessssnacs 102,508,347 | ..ooooovvvvniiiien, 12,386,534 | ..o, 114,894,881 | ...veeoirceeisrrceisnriessssncinnssnenns | osrsessssnss s e ssssssssenes | eesssssssssnes s e (O] IS 114,894,881
16. Reserve as of December 31, current year (Lines 12+ 13 + 14 + 15).....coiiiiiriniininiisisssrisssisssesssesssnessssessnsnnes | soersssssssssssss s ssssssssssseens 0 ] s 0 ] i (O I 16,762,327 | .o, 8,801,358 | ..oovoveirrinirie YRR IERL: I — 25,563,685




Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
ASSET VALUATION RESERVE

Basic Contribution, Reserve Objective and Maximum Reserve Calculations

0€

Default Com
1 2 Basic Contribution Reserve Objective Maximum Reserve
NAIC Book/Adjusted Reclassify ! ? *
Line | Desig- Carrying Related Party Amount
Number | nation Description Value Encumbrances Factor Factor (Cols. 4x9)
LONG-TERM BONDS
1 EXEMPt ODGAtIONS......couvereeercereriecici et 740,913,360 XXX evvovevenn v XXX i | e 740,913,360 | oo 0.0000 | ..ooovernerercernerirennenen0 | e 0.0000 | ..oovvercrrrererrcrrennrnen | s 0.0000 | ovoouverrerererereecennnn 0
2 1 HIGNESt QUAIILY.......ovvereceererireiceieries s 5,615,235,843 XXX evvvrerenn e XXX v | e 5,615,235,843 | oo 0.0004 |..coovivvrrrnnn 2,246,094 | ... 0.0023 |...ccccceernen 12,915,042 | e 0.0030 | ..oovvrvrerernnns 16,845,708
3 2 [ HIGh QUANIEY..cvveeeeeevercereeieceie ettt | eeetieeens 2,001,397,169 )90 TN ISR 9.9, G U 2,001,397,169 | ....correvernncs 0.0019 | .ovevereerrne 3,802,655 | ooniennens 0.0058 |.....cccoevrrer 11,608,104 | ..o 0.0090 | ..oovvvrrerernnes 18,012,575
4 3 MEAIUM QUAIIEY.......ovevevereerisreeriees et 218,203,653 XXX evvvvevenn e XXX i [ 218,203,653 | oo 0.0093 |..oooviverrrnnnn2,029,294 | oo 0.0230 |...cccceverrnern.5,018,684 | oo 0.0340 | ..oovvrrerrinenns 7,418,924
5 4 LOW QUAIIEY. .ottt sess st snsnas | sreessnsessanenes 13,755,145 XXX eovoverenn v XXX v [ i 13,755,145 | . 0.0213 | oo 292,985 | o 0.0530 | ..ovvverrerrrnennnnn 729,023 | oo 0.0750 | cveoovvrrvrerenes 1,031,636
6 5 [ LOWEE QUAIIEY.....cvevucerieiceieriesciiesi st sntns | seseesinsessenenns XXX v e XXX i [ eereririnernnnn8,904,641 | i, 0.0432 | ..o 298,276 | 0.1100 | ..ovvvererrreneeenn 759,500 | ccvvvrviinncns 0.1700 | cvvovvrirrrerenes 1,173,772
7 6 IN OF NEAI AEAULL...........ooeveictee et | cresssaeses s XXX evveviee | errreeecee XK | e 239,381 | 0.0000 | ..overereiereereeeieereeeennd [ 0.2000 | ..cooovverreriereeeneen 47,076 | e 0.2000 | .ooocverererriirnes 47,076
8 Total unrated multi-class securities acquired by CONVEISION..........ccoverevreereiiens | cvriererisss s .0, SO NN 0.0, ORI [STONORRORRRRRRRORN 0 I ISURRN 0, 0 GRS [OUROORORORrOORTRTOROROROYRON | I BUPSOROR D0 O TRRRRRRRORRRONN | I ISR DS O ORI
9 Total bonds (sum of Lines 1 through 8) (Page 2, Line 1, Net admitted asset)....... 8,596,645,092 XXX v [errnereen e XXX e [ . 8,596,645,092 | oo XXX e [ coneiniennenne.8,669,304 ... XXX eervnees | vvnnnnennenn 31,077,428 | 0.0, SO TR 44,529,690
PREFERRED STOCKS
10 1 HIGNESE QUAIILY. ..o | creeessessenneenes 59,929,552
11 2 [ HIGO QUANIEY...cvooeeeecvercicneseceiesnieei sttt | eeeeseene e
12 3 MEAIUM QUAIIEY...... vttt | fessstesseessasesesesnsessensnenes
13 4 LOW QUAIIEY. .....ocvoviecictecie ettt sttt nes | sessstessessstesses s s sense s s
14 5 LOWET QUAIIEY.......cvcvreieeeicicteicteee ettt bbb sse b ssenns | evisssesessesesssanns
15 6 1N OF NEA ABTAULL..........ooevii e | cereinsiesieneees 4,985,100 | ...ooveoere. XXX [ evrerieeee XXX s | s 4,985,100
16 Affiliated life with AVR
17 Total preferred stocks (sum of Lines 10 through 16)
(Page 2, Line 2.1, Net admitted @SSE1)......ueweruiresmrnressissrrsreseesersrssseseesnsssessessesens | osessssssessssnes 73,900,614
SHORT-TERM BONDS
18 EXEMPt ODGAtIONS......couvereeercereiiecierieei st 167,495,912 XXX vvorerenn v XXX i [ e 167,495,912 | i 0.0000 | ..ooovernereerrnernneeenen0 | e 0.0000 | ..ooevererrrrerernerrenrenen | v 0.0000 | ovovuerrmrerererereeeennne 0
19 1 HIGNESt QUAIILY.......ovvvreeeecriricrirer et 1,297,304,244 XXX evvvrerenn e XXX i [ v 1,297,304,244 | . 0.0004 | ..ooovvvirrenn 518,922 | i 0.0023 |..oocvirirrrennnn 2,983,800 | cvvoririrncns 0.0030 | .oooovvererrernnes 3,891,913
20 2 [ HIGO QUANIEY. . .eeoeeeeeeeeeeseeeeei sttt | st ). 9.0 ST IS 0.0, G IO OTRRON | B IS 0.0019 | oo | s LO0[0157: 0 OO B IO 0.0090 | cveooueerreerererrereerennne 0
21 3 MEAIUM QUAIIEY. ..ot sese s | seesesesssesssesssenneesssenenes XXX v v XXX i [0 | i, 0.0093 | ..oocvevrrrrrincrrnenenen0 | s 0.0230 | ..ooeveerrrerrerrrernenen | s 0.0340 | .oooouvervrrreriririenein 0
22 4 LOW QUAIIEY. ...ttt | oeesstes et ee s ) 0.9, SO IRRRRINY 0, %, CHUIRI IRRRRRRRTRRIN | ) IR (007 X SRR | N I (00 SRR | I ISR 0.0750 [ oo 0
23 B [ LOWEE QUAIIEY.....cveeeereeicrierici it | cesseest et XXX evvvrerenn v XXX v [0 | i, 0.0432 | oo | s 0.1100 | cvoovvererrrerrireerrereenen | v 01700 | coverevererrerererreriereine 0
24 6 IN OF NEAM AEFAUIL........oveeeeeec s | crbeneene st nees XXX e KKK |0 [l 0.0000 | ..oovvvnrnrrcrininnnenend0 | i, 0.2000 | ..ovvvevernrneirrennnnnenc0 | 0.2000 [ .o 0
25 Total short-term bonds (sum of Lines 18 thrt 24)...........coocvncrrniincrnnninnsiinins | sereseeeones 1,464,800,156 ), S0, ST SR, 0,9, SRR PO 1,464,800,156 |.......c.. XXXeoooverwers | verensnnnnninnnnnnc 518,922 | i, ), 9.0, SRS (R 2,983,800 |........... ), 0.9, SRS (TR 3,891,913




Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
ASSET VALUATION RESERVE (continued)

Basic Contribution, Reserve Objective and Maximum Reserve Calculations

L€

Default Component
1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols.1+2+3) Factor (Cols. 4 x5) Factor (Cols. 4x7) Factor (Cols. 4x9)
DERIVATIVE INSTRUMENTS
26 EXChaNGE-ATAGEA. ......eueveececieiie ettt ssessntas | sessestessssssessesssssneessentenes | sesestenenn ) 0.9 G DR D90, GO (V1 IS 0.0004 | ..oooveiereeeeeeens (0} 0.0023 | ..o (V1 0.0030 | .o 0
27 1 HIGNESE QUAIIY......eeveeereceee ettt entns | ceesestenennsnnes 74,997,704 |............ ) 0.9 G D 99,9, N 74,997,704 | ..o 0.0004 10,0023 | e 172,495 | oo 0.0030 | .coovereeririreenne 224,993
28 2 HIGN QUAIEY ..ottt enes | seseesentensessestensnessessentenans | sresseeennen ) 0.9 G DR D90, GO (V1 S 0.0019 10,0058 | oo (1 0.0090 | .ooooveeerrereireereeereeeees 0
29 3 MEAIUM QUAIIEY. ...ttt et enses | eesessenssessessesseneessessessnns | sessesenens ) 0.9 G DR D90, GO (V1N S 0.0093 100e0.0230 | e (V1 0.0340 | .o 0
30 4 LOW QUAIIEY. ...ttt sentas | essessenssessessassansessessessnns | sessesssens ) 0.9 G D D90, GO (V1 IS 0.0213 10000.0530 | oo (V1 0.0750 | oo 0
31 5 LOWEE QUAIEY..... ettt | eeseenstessesnebessesessisssennnes | soeeesnnens ) .9 SO DO )90, SO RN (V1 IS 0.0432 01100 [ (1 0.1700 [ oo 0
32 6 IN OF NEAI EAULL...........cooeveicvee ettt | eressssessesssssssans 67,253 |............ D09, S 9,0 T [ 67,253 1002000 | i 13451 [ 0.2000 | .ooovovireririans 13,451
33 Total derivative INSITUMENTS.........cocviieiceecee e | ersrseeseneeens 75,064,957 |............ DY, S .. T 75,064,957 |........... XXX e , 0SS [N 185,945 |........... D 0SS 238,444
34 TOTAL (Lines 9 + 17 + 25 + 33)....cuisiersriirisississessisnesss e ssnssnssssssssenssnes | ennsssseans 10,210,410,819 |...cooovenne 0.0 T P .0, ST 10,210,410,819 |......o.... XXX oo D0,0 T [ 35,476,336 |........... 0.0 T [ 49,982,911
MORTGAGE LOANS

In good standing:
35 Farm mortgages....... ...26,610,482 |....
36 Residential mortgages-insured or qUaranteed............cccurveuerriiersiicreeiiesiiens | e
37 Residential mortgages-all other...............
38 Commercial mortgages-insured or QUArANtEEM............ccovvevevcveeerieieeeieieeiees e
39 Commercial mortgages-all other......
40 In good standing with restructured terms

Overdue, not in process:
41 Farm mortgages
42 Residential mortgages-insured or guaranteed.
43 Residential mortgages-all other.......................
44 Commercial mortgages-insured or guaranteed
45 Commercial mortgages-all other.

In process of foreclosure:
46 Farm mortgages
47 Residential mortgages-insured or guaranteed.
48 Residential mortgages-all other...........c.cccvun..
49 Commercial mortgages-insured or guaranteed
50 Commercial mortgages-all other.

Total Schedule B mortgages (sum of Lines 35 through 50)
51 (Page 2, Line 3, Net admitted @SSEt).........ccvvrrvrivreneinenenesnenennenesssniennes [ vennernennnenned90,226,901 | ovveievieneieienenn0 Lo XX e 490,226,901
52 Schedule DA MOrtgages........ocuvvererenisreeseesnnnnes I IR 0
53 Total mortgage loans on real estate (Lines 51 + 52)......ccccevvivrierieinisrierseieinniane | eenrrernneennend90,226,901 | vvivivivniisrieiiennned [ evviioeek XK [ 490,226,901

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




Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
ASSET VALUATION RESERVE

Basic Contribution, Reserve Objective and Maximum Reserve Calculations
Equity and Other Invested Asset Component

[4>

1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number [ nation Description Value Encumbrances Encumbrances (Cols.1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
COMMON STOCK

1 UNaffiliated PUDIC.........cveeieiieciei sttt sttt sstanns | seiseeisnsisnniad 6,683,337 | .coovvenne. ) .0 I IR ) .9 GO I 6,683,337 | .o 0.0000 | ooorverierriireiereiereeenad 0 [ ()i 0.2000 | ..overrierrienns 1,336,667 | (d)............. 0.2000 | ..oovierriireiennes 1,336,667

2 Unaffiliated PriVALE.........ccoriiirccs sttt sstsnias | eeieeeee s enes 3,680 [.coooreennee ) .0 O IR ) 0.0 TN IO 3,680 [ .o 0.0000 | oooeverrierriireieeieeeenad 0 [ i 0.1600 | oo 589 | .o 0.1600 | .ovoeveeirrereireeine 589

3 Federal Home LOAN BaNK...........c..oveirirnriiieiiieiieiseiiseisssissiesississeissssssssssnsssssess | svesssssssssnssssssssssssssssssssses | svsesssensens ) .0 R IR XXX | e (VN DA 0.0000 | ovorvererriireiereieennd 0 [ 0.0050 | oo (01 DO 0.0080 | oooovverrerririirerireii 0

4 Affiliated 1ife With AVR ... ssssssssssees | esessessesssssssssssssssssenssas | cossesssss ) .0 ORI IR XXX | e (VN DA 0.0000 | ovovverrrerirerireieeennd 0 [ 0.0000 | coooverririririeeiins (01 DO 0.0000 | cooovrerririrnirerirei 0

Affiliated Investment Subsidiary:

5 Fixed income exempt obligations

6 Fixed income highest quality.

7 Fixed income high QUAIIY.........c.ceverruriecrcresere et

8 Fixed income medium QUAIIY.........c.ovurerienrerrieeeseeeeese et eessenenes

9 Fixed inCOME I0W QUAIEY.......cvurveererieceeeireisee ettt

10 Fixed inCOME IOWET QUANILY.........coverrerrrerireirriseeseieeeseese s sresssneses

1 Fixed income in or near defaulf...............cocoeeinrerirninrneseeesee s

12 Unaffiliated COMMON SLOCK PUDIIC. ..........cuvveierieeiiiiiieisiieiississsssssesssssssssssesssens | nnisnnisnssinssissssssssssssssssns | censsssssssssssssssssssssssens | sossssssissssssssssssssnsssens | seesssesssesssenssesssesssnsens (VN DO 0.0000 | covoeveereeieiieieennd 0 [ (). 0.2000 | covoverrreririeieins 0 [ (d)ienn 0.2000 | cooovverreireiseieri 0
13 Unaffiliated ComMON STOCK PHIVALE........crvueierrieiirircscinrieesssise s issssesseeens | sevsessssesssssssssssssesssssssssnes | sesesessesssssessessessnssesss | sesessnssesssssssssessasssnssesss | sesesssesnssessssssessessansanes (U] IR 0.0000 | covoevereeireerneerreeees (V1N DS 0.1600 | coovvereeerrrereereereernnenns (0] IR 0.1600 | cooveerrrrrerrerreeerereneinns 0
14 MOMGAGE T0BNS......ceurerrircerieirisseiee st ssess st sssesssssssssesssssssssnssanss | sesesssssssssnssesssssnssessesssnsss | snnssessnssessssssessesssnssnssns | sosssessesssssssssssesssnsnsses | ssessssssessessssssnssessensnens (0 1 () R TSR (O () SRR ISR (0 () R OO 0
15 REAIESIAE......cvoevecictee ettt sss e snanes | ensessesesintessesssesssssesansns | seesesensessesssnstesesstenes | esterseseesnssnaessesetsntenes | seeberasseses st s s tenes 0 [(€)rreerereererrrreeree | e 0 [(8)errrerererrerrerereerens | crvrveereieeseses s 0 [(€)errrrrererrerreereee | e 0
16 Affiliated - certain other (see SVO Purposes and Procedures manual)...........ccccceeee | coveernenee 1,105,228,174 |............. ) 0.0, G IS )00 G [ 1,105,228,174 | .....vverenee. 0.0000 | ovvvererereierereand (01N IS 0.1300 | ceevreree. 143,679,663 |......ccvvvnead 0.1300 | .covvere 143,679,663
17 Affiliated = All OB .........oeveiiciiciieiee st enssensenes | ansssssssssssssssssssssssssssssssnes | crssssssees D O.0 I I XXX | e O P 0.0000 | oo 0 [ 0.1600 | oo (1 P 0.1600 | oo 0
18 Total common stock (sum of Lines 1 through 17)

(Page 2, Line 2.2, Net admitted @SSEt).......ooiiiiviiiiiiiiiiiisissi i | seneseneens 1,111,915,191 [ o (] I 0 [ 1,111,915,191 [ ... 00,0 S [ 0 [ D00, [ 145,016,919 |........... XXX | i, 145,016,919
REAL ESTATE

19 Home office property (General ACCOUNt ONIY).........ovueveieveeeeierieiiesiesseresesieseseenes | ceveeiresenenns 27,643,547 [ oo [ e | e 27,643,541 |..ocvvvvrerernn. 0.0000 | ovvverererereereennd (01N IS 0.0750 | coovvevrriirines 2,073,266 |.................. 0.0750 | coovvererrrrenes 2,073,266
20 Investment properties.........c.coceveeeeerriernnnns

21 Properties acquired in satisfaction of debt

22 Total real estate (sum of Lines 19 through 21).......ccceiiieriiciissieesisieseisseesennes | eeverenssnennens 27,643541 | oo, {1 I (L I 27,643,541 |........... DS S [ 0] DO S 2,073,266 |........... DO S 2,073,266

OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS OF BONDS

23 EXEMPL ODIIGALONS.......cooiieiireiieiieiieieecc et essesssessees | seissesssesssesssesssesssesssessenes | cessessssens ) 9,0 R IR XXX s | e (VN PR 0.0000 | ooorverrierierierienenad (1N R 0.0000 | cooovereereireireereeieens (1 DO 0.0000 | oooeerrerrirnireeireei 0
24 1 HIGhESE QUAITY......vevveeeeeeeieee ettt essessens | seiseesssesssesssesssesssenssensenes [ ceeesssnens ) 9,9 R IS ) 0.0 GOSN TN (V) DR 0.0004 | oo 0 [ i 0.0023 | oo (1 DO 0.0030 | oo 0
25 2 HIGN QUAIEY ...ttt estnnss | sebssesssesssssssesssens st aensenes | crecntseens ) 9,9, ORI IR ) 0.0 GO TN (VN DO 0.0019 | covoeeererrerierirerieinad (1N S 0.0058 | oo (1N DO 0.0090 | oo 0
26 3 MEAIUM QUANILY.......vveeieeiieiietec et ssssnns | seesesssesssesssessessesssessenes | cvsesiseens ) 9,9 R IS ) 0.0 ORI (V) DR 0.0093 | oo (1 R 0.0230 | cooeverereieieeieid (1N DO 0.0340 | cooverreereee 0
27 4 LOW QUAIIEY.....eo ettt sss s | esbssnssssssssssnsssssssesssensiens | sesbaneinnees ) .0 I IR XXX | e (VN DO 0.0213 | v 0 [ i 0.0530 | oo (1 DO 0.0750 | oo 0
28 5 LOWET QUAIIEY. ...ttt st | snisessssssesssssssesssssssssnnes | cveessssens ) 9,0 I IS XXX v | e (VN DO 0.0432 | oo 0 [ i 0.1100 | coooveeerrineiei (1 DO 01700 | covoeeeeieieireirei 0
29 6 [N OF NEAI ABIAUIE.........oooie sttt st | nnesene e snesnesnssnssnssens | cnnssesennes D ,0 I P XXX | e O 0.0000 | oo 0 [ 0.2000 | oo 0 [ 0.2000 | oo 0
30 Total with bond characteristics (sum of Lines 23 through 29).........cc.ccoevierirciieeien ]| coereeieiesiesessrsienians [V pO.0. S DS S [ 0. D0 S [ 0. DO S [ 0 ... D00 S [ 0
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY

ASSET VALUATION RESERVE (continued)

Basic Contribution, Reserve Objective and Maximum Reserve Calculations
Equity and Other Invested Asset Component

1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number [ nation Description Value Encumbrances Encumbrances (Cols.1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF PREFERRED STOCKS
31 1 HIGRESE QUAIEY.......eoeeeeeceeee ettt ensssssnes | snisessses s sses s sseessenssnnes [ creesstneens ) .0 O IR XXX | e (VN DO 0.0004 | oo 0 [ i 0.0023 | o0 e 0.0030 | cooooveereieeireie 0
32 2 HIGN QUAIEY....ovvee et s sttt entnnes | sessesssesssesssesssenssenssensenes | creentsnens ) 9,9, R IS ) 0,0 GO TR (V) PR 0.0019 | v 0 [ e 0.0058 | .ooovevvrnrrnernerninnen0 e 0.0090 | oooeerrreereiierireei 0
33 3 MEAIUM QUANIEY.......vveeieieeee s ensans | sessesssessnesssesssessssssssssnnes | cveeessneens ) O.0 O IR XXX | e (VN DO 0.0093 | oo (1N S 0.0230 | oo 0 0.0340 | cooovreeiriereie) 0
34 4 LOW QUAIIEY....eeveeeetttteit i ess s | fentsesssssssssssesssssssnnssnnsines | cesssneinneen ) 9,9 R IS ) 0,0 GOSN TN (VN DO 0.0213 | s 0 [eennnnd 0.0530 | cooovveerrnrrnrrnrrniirneend0 e 0.0750 | oo 0
35 5 LOWET QUAIIEY. ...ttt sstsntns | srssssssnsssssssssssssssssssssnnes | crssssneens ) 0.0 ORI IS XXX | e (VN DA 0.0432 | oo 0 [ 0.1100 [ cooeveverrrireireicrenn0 e 01700 | covoeeeeieerrererree) 0
36 6 [N OF NEAI ABIAUIE.........ooeee sttt sentenes | fenbessssisssssssssssessiensees | ceebineinnees ) .9 O IS ) 0.0 GO TN (VN DO 0.0000 | covoreerrierierierienenad 0 [riennnnd 0.2000 | cooovveneereernrirnernerneend0 e 0.2000 | oo 0
37 Affiliated 1ife With AVR ..o sssssssssens [ esisssssssssssssssssssssssssssssnssas | coasssasssas XXX | XXX | e O P 0.0000 | oo 0 [ 0.0000 [ o0 [ 0.0000 | oo 0
38 Total with preferred stock characteristics (sum of Lines 31 through 37).......cccceceic | coveveieiiiescisisand (U O PO S I 00 S [ 0], D00 S [ (U .00 ST [T |1 ISR D00 S [ 0
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF MORTGAGE LOANS

In Good Standing:
39 Farm MOMQAGES. ......c.evueeicieieeeicse sttt ss s bses s s ssesas | essessssssesssssesssssessesssssess | sresssssesssssaessessessaned .. IR R 0 1(@)ereererereereeireriens | e 0 [(@)erererrerereireees | ceveeireieiesse e (B)errereerrrerereriseriens | v 0
40 Residential mortgages-insured or QUAraNtEEA...........c.vvurerereerrerrereirerneeneieesneenes | oneereeseisssnssseeessssssnseeses | seesessessnsessesesssssnnennd A B (U] I 0.0003 | oo (V1 DS 0.0006 | ceeoverrererreirrenrnerennn0 i 0.0010 | cooveerereereerreeereeerein 0
41 Residential mortgages-all Other...........cccivieiicrieeeeseeeseeessssesesssssss | rvensenenssesesssssssssessesens | versernnsen XXX rernnenies [ verereere XX Koo [ e, (0] IO 0.0013 | oo (V1 IS 0.0030 | coooreeevreeveeeieeenen0 | 0.0040 | coeveeeeere 0
42 Commercial mortgages-insured or QUATANTEE. .........cc.ueuerrrerrrnrnrenreseinrnseseseess [ onernresesnsssnsessssnssssssneses | sesnsrnsnsssssssssnssssssessens | seeneeress XX Keerninnnnns | vevenrnnnrssmsnssssssssinnenn0 [ ronrirniinninnn0.0003 | o0 [0 0.0008 | oo [ eriniiee0.0010 | o
43 Commercial mortgages-all other....................
44 In good standing with restructured terms

Overdue, Not in Process:
45 Farm MOMGAGES. ......cvveererireireeinriseie sttt ss st . . .
46 Residential mortgages-insured or qUArANtEEd...........ccucueurieeieiieicseeieeiesienes [ e esnns [ crevesesssesessssesessssenss | esveseenns XXXt [ e (0] IO 0.0005 | oo (V1 IS 0.0012 | coereeevreeveeiieeenen0 | 0.0020 | coevereeeeeeean 0
47 Residential mortgages-all OthEr...........c.ceieieierceieeeeee et sessenees [ ervsssesiessssesesessessessssssns | sessessesssssessssssessessssenes | esvessenes XXX oevoeeveeeen | e (0] I 0.0025 | oveveeeereeereand (1N IS 0.0058 | .oooveveeveeeieeeiereenen0 | 0.0090 | cooevereereereean 0
48 Commercial mortgages-insured or QUATANTEEA............c.ceueiriurrereeneeneeeireeeneireeseees [ coretreieessessesesesssessessesss | seesssesesssessesssssesssssans | seesessnees 99,9 T IR (01 IR 0.0005 | coooovereeeeeeeees (V1 DS 0.0012 | covereerrrrrerneneennn0 0.0020 | s 0
49 Commercial mortgages-all Other...........cccvvveecieeeeeeeees e

In Process of foreclosure:
50 Farm mortgages.........ccoeeeverrerveveresissiienns
51 Residential mortgages-insured or guaranteed
52 Residential mortgages-all Other...........cvvvieenireeseee e . . .
53 Commercial mortgages-insured or QUATANTEEM. ..........o.ruerrrurreeienrenrersirnsereiseeseees [ crrereeeessessessesesssssssssesses | seesssesssssssssesssssssssessans | sessessnnes 90,9 TN IR (U] I 0.0000 | covoeverreeeeeereeeees (V1 PR 0.0040 | covvevrrerrrrerrneneeen0 [ 0.0040 | coovrereeererreeeei 0
54 Commercial Mortgages-all Other ... siesssssessenes | srsssssssssssssssessessessssssesses | eesessessessessessanssessessans | sessessnes XXX rrirenee | e (U 0.0000 | oo [V IS 01700 | o0 |, 01700 |t 0
55 Total with mortgage loan characteristics (sum of Lines 39 through 54)........c.ccocviis | v [0 0 | 0,0, N [ (U] I 0,0, SO [T 0 i D0, ST [ETRURRROOO |1 ISR XXXt | o 0




Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY

ASSET VALUATION RESERVE (continued)

Basic Contribution, Reserve Objective and Maximum Reserve Calculations
Equity and Other Invested Asset Component

1

Book/Adjusted
Carrying
Value

2

Reclassify
Related Party
Encumbrances

3

Add
Third Party
Encumbrances

4
Balance for
AVR Reserve
Calculations
(Cols.1+2+3)

Basic Contribution

Reserve Objective

Maximum Reserve

5

Factor

8

Amount
(Cols. 4 x7)

10

Amount
(Cols. 4 x9)

NAIC

Line Desig-
Number [ nation Description
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF COMMON STOCK

56 Unaffiliated PUBIC.........cveeeeeiecireee ettt
57 Unaffiliated Private.......cc.evurevererireieissesiseis st
58 Affiliated life With AVR.......c.ovrereiseeesreeneeesesessessesss s ssssesssssssssssssnees
59 Affiliated certain other (see SVO Purposes and Procedures manual)....................
60 Affiliated Other - all Other ..o
61 Total with common stock characteristics (sum of Lines 56 through 60).................

ve

62 Home office property (general account Only)...........ccccvveuerernereieseneissiesseiiennns
63 INVESIMENE PIOPEIHIES. .. ..o veereriererceeireee ettt sttt
64 Properties acquired in satisfaction of debt..........cccooeeivivcieisncseeeeces
65 Total with real estate characteristics (Lines 62 through 64)........c.ccocoverisiniinnennes

INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS OF REAL ESTATE

LOW INCOME HOUSING TAX CREDIT INVESTMENTS

66 Guaranteed federal low income housing tax Credit...........ocoeerveireneeneerrensenneneens
67 Non-guaranteed federal low income housing tax credit...........coocevcvrererernnnen.
68 State low income housing tax Credit...........cceeveereerresrceieseeseeee e
69 All other low income housing tax Credit...........ccoovvveenieiciessese e
70 Total low income housing tax credit (Lines 66 through 69).........ccccevveriiercrneee.
ALL OTHER INVESTMENTS

7 Other invested assets - Schedule BA............cooccrnernenereesereseinens
72 Other short-term invested assets - Schedule DA.............cccoocvncrncrnernenineniennnn.
73 Total all other (SUM Of LINES 71 + 72) ..o
74 Total other invested assets - Schedule BA & DA

(Sum of Lines 30, 38, 55, 61,65, 70 and 73).......covereereiirieicsecsereseseesnenes

a) Times the company's experience adjustment factor (EAF).

(

(b) Column 9 is the greater of 6.4% without any EAF adjustments or a company's EAF adjusted In Good Standing (IGS) factor plus 150 basis points. Columns 5 and 7 are 28% and 62% respectively of Column 9.
(c) Determined using the same factors and breakdowns used for directly owned mortgage loans.
(
(

d) Times the company's weighted average portfolio beta (Minimum .10, Maximum .20).
e) Determined using same factors and breakdowns used for directly owned real estate.
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY

ASSET VALUATION RESERVE (continued)
Basic Contributions, Reserve Objective and Maximum Reserve Calculations

Replications (Synthetic) Assets
1 2 3 4 5 6 7 8 9
NAIC Designation AVR AVR AVR
RSAT Description or Other Description Value of Basic Reserve Maximum
Number Type CUSIP of Asset(s) of Asset Asset Contribution Obijective Reserve

NONE




Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE F

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

1 2 3 4 5 6 7 8
State of | Year of Claim Amount Paid Amount Resisted

Contract Claim Residence | for Death or Amount During the Dec. 31 of Why Compromised

Numbers Numbers of Claimant [ Disability Claimed Year Current Year or Resisted
CLAIMS DISPOSED OF DURING CURRENT YEAR
Death Claims - Ordinary
LU2220044............ LU2220044............. | ... CAccccci | e 2008...... Material Misrep - Returned Premium.........ccovveveeieennenennns
LU2255056............ LU2255056............. | cee. CAvrr | o 2009...... Paid Suicide BEnefit...........coovurrvriereinrinesessse s
LU2505103.. .. [LU2505103.......cooooe. [ eeee. CAcccts [ e 2009...... Paid Suicide Benefit.
LU2600972.. .. [LU2600972.........co.. | e CA e [ e 2009...... Paid Suicide Benéfit...........ccc.coevenee.
LU2228165.. .. |LU2228165............. [ .....MO....... | ........ 2009...... Material Misrep - Returned Premium....
LU2229641............ LU2229641............. | ... Nt [ 12009, Material Misrep - Returned Premium...........cccocveeneenninenenennes
LT4866327............ LT4866327..............] ......CA......... | ........2008...... Material Misrep - Returned Premium........c.ccceeeevveeveveeiresiennnns
LT4838072... . |LT4838072..............| ....FL.......... | ........2008...... Material Misrep - Returned Premium....
V0L9382852.. VL9382852.............. | oo MT....... [ ......2009. ... Paid Suicide Benéfit..........cc..coeuune.
U01891858.. ..|U01891858............. | ....NC......... | ........2009...... | .... Paid Suicide Benefit.....
V09463448 \VL9463448.. VAL 2008 . | Material Misrep - Settlement.

0199999,

Death Claims - Ordinary..........cccoeeeecveeeneeencencsenee | 000 10,140,327 | ovivie00.238,575 | o0 L XXX.....

0599999. | Subtotal - Disposed-Death Claims........ccocooeeevecie | 0000 10,140,327 | 1ot 238,575 [0 | S ——
Additional Accidental Death Benefit Claims - Ordinary
AA0174640............ AA0174640............. [LA . | 2008 e 5,400

0699999. [dditional Accidental Death Benefit Claims - Ordinal.... ....5,400

1099999. Bubtotal - Disposed-Add'l Acc. Death Benefit Claim]..................... 5,400
Disability Benefit Claims - Ordinary
L10984014.............. L10984014............... Not an eligible debtor on loan............ccccvevieierenieiesieienens
LU1105479.. .. |LU1105479. Paid max benefit previously, no return to work.
LU1136514.. .. |LU1136514. Recovered during waiting period..............
LU1141246.. .. |LU1141246. Paid max benefit previously, no return to work.
LU1168559.. .. |LU1168559. Denied 1st claim, paid subsequent claim......
LU1199883.. .. |LU1199883. Excluded condition
LU2101121............ LU2101121 Not totally disabled
LU2145471............ LU2145471 Not working at onset of disability............ccccoeurrrrrrerrrneniren.
LU2173530.. .. | LU2173530. Not working at onset of disability..
LU2186496.. ..|LU2186496. Excluded condition
LU2504499.. .. | LU2504499. Not working at onset of disability, decision reversed.
LU2510819............ LU2510819 Not working at onset of disability...........c.cccvrrerrerrcriernirrennnn.
LU2511145............ LU2511145 Recovered during waiting period..........ccveereeenrereereeneennennenns
LU2146995.. .. |LU2146995. Not working at onset of disability..
LU1070571.. .. |LU1070571. Not totally disabled.............ccccrrvnnec.
LU2244224.. .. |LU2244224. Material Misrep - Returned Premium
LA0116681.. . |LA0116681.. Not totally disabled...........
LU1158721.. .[LU1158721. Recovered during waiting period......
LU2226478.. LU2226478 Material Misrep - Returned Premium
LU2215005.. LU2215005 Recovered during waiting period..........
LU2242464.. LU2242464 Material Misrep - Returned Premium........

AAD459978........... | AA0459978. Not Accidental Disability, decision reversed.
1199999. | Disability Benefit Claims - Ordinary.
1599999.  Subtotal - Disposed-Disability Bengfit Claims........

2699999. [Subtotal - Claims Disposed of During Current Yeay ...

10,360,139

5399999.

TOMAIS .o [....10.360,139

36




Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT

LE

Group Credit Accident and Other Individual Contracts
Accident and Health (Group and Collectively Guaranteed Non-Renewable for Other Accident
Total Health Individual) Renewable Non-Cancelable Renewable Stated Reasons Only Only All Other
1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18
Amount % Amount % Amount % Amount % Amount % Amount % Amount % Amount % Amount %
PART 1 - ANALYSIS OF UNDERWRITING OPERATIONS

1. Premiums WIN......c..ovverererreceeersereesessessenneees | ceveeeeonns 951,401 |...... )99, GO O B, 0,9, GO I [0, ,9, G IO BT, 0,9, GO IR B, 0,9, G I 951,401 |...... )9, 9,0 [ B, 0,9, GO IR BT, .9, GO IR XXX

2. Premiums €amed........cccouereeneeerernerenesesesesesssneees | severeneenes 957,700 |...... )99, GO O B, 0,9, GO I 0,0, G O BT, 0,9, GO IR B, 0,0, G I 957,700 |...... )9, 9,0 [ B, 0,9, GO IR BT, 0.9, GO IR XXX

3. Incurred Claims........cc.cvvveerernerenereecinereeseesessseenens | e 744374 | .......... TTT e | e 0.0 [ [ e 0.0 | [ e 0.0 744,374

4. Cost containment EXPENSES.........veevevvererereerensrssennienns | eonrverersnierierenres [ evinieeenn0.0 [ | o000 | e | e 0.0 | | e 0.0

5. Incurred claims and cost containment expenses

(LINES 3:aNG 4)...couvrreeiereeerieceineriseeeiseenssenssensneenens | ceveneeennne 744374 | .......... LA [ 0. (00 I 0. (00 (U I 0.0

6 Increase in coNtract rESErVES.........coouneueeneeneereeneeneerenns [ erveeneens (198,174 ......... (V2] 4 ) S I 0.0 | e | v (VRO SRR IS 0.0

7 COMMISSIONS ()....cvucvrevereerererereererseresessessnsessessssessssenes | cveeenseneessnrenee(TO) | vovereeeacd(0.0) | o | e 0.0 [ | e 0.0 [ | v 0.0 .

8  Other general iNSUranCe EXPENSES..........vveerrereereeeennes | coreereeeneens 24,051 | ............ 2.5 | | e 0.0 | e | v (VRO S ISR 0.0

9 Taxes, licenses and fees........covvrvirevervevereeereeeesiens | e, 20,653 | ...ccoucee. Y272 R N 0.0 [ | e 0.0 [ | e 0.0

10  Total other eXpenses iNCUMTEd.........overeerenrerrernereenesnne | ceeveerninnnes 44634 | ............ L/ A (/) (0 I 0] (VX0 I (V) 0.0

11, Aggregate write-ins for deductions..........ccccoeeereerrennnes [ corvrirrininnnninnd (N I (VX0 I (VN 0.0 | v 0] (VX0 I (V) 0.0

12. Gain from underwriting before dividends or refunds........| ............ 366,866 | .......... KT [ (V) (V0 I R 0] (VX0 T (V) 0.0

13, Dividends Or refunds..........cccceevereereenreneeneeneeecineeneens | cveveereereeneenens (VN 0.0 [ [ e 0.0 [ | e (VRO S IS 0.0

14.  Gain from underwriting after dividends or refunds........... | ............ 366,866 | .......... 383 [, 0f.... 0.0 | oo 0]... VRV [P 0f.... 0.0

DETAILS OF WRITE-INS
1101, sttt nsstnnes [ seeessseessnnsssnnsnns | seseseesenns (00} S [ (0] R IS (00 S (S (00} S [ (V0] S (S (00} ST [ (0] U IS (00} S [ 0.0
1102, e nentenes [ e | ererneeenns 0.0 | [ e 0.0 [ [ e 0.0 | [ e (U1 SR [ (U010 T (S (U1 PR [ 0.0 [ [ v (V2 PR [ 0.0
1103, st [ e | erereeenns 0.0 | [ e 0.0 [ [ e (02 SRR (S (U1 R [ (010 RO (S (U1 PR [ 0.0 [ [ v (U2 PR [ 0.0
1198. Summary of remaining write-ins for Line 11
from OVerflOw PAGE.......ceurvererrrieeierieesisenisensnenins | v (VN [P (001 I 0. 0.0 | oo 0. (001 I (U I (001 0f . 0.0 | oo 0. (001 I (VN [ 0.0 | v (U I (001 N (1 [ 0.0

1199. Total (Lines 1101 thru 1103 plus 1198) (Line 11 above). | ...ccovvrwnsreennce, [V 0.0 | s 0] ... 0.0 | i, 0. 0.0 | s 0] ... 0.0 |, 0. 0.0 | s 0] ... 0.0 | 0 ... 0.0 | i, 0] ... 0.0 | i 0. 0.0

(@) Includes §.......... 0 reported as 'Contract, membership and other fees retained by agents.'
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT (continued)
1 2 3 4 Other Individual Contracts
Group Credit Accident and 5 6 7 8 9
Accident and Health (Group and Collectively Guaranteed Non-Renewable for Other Accident
Total Health Individual) Renewable Non-Cancelable Renewable Stated Reasons Only Only All Other

PART 2 - RESERVES AND LIABILITIES

Premium Reserves:

1. UNEAME PrEMIUMS.......vvivuiviieieiseteie ettt bbb
2. AQVANCE PIEMIUMS....cuvvereererierrsreeeseessssssessessessssssessessssssessessessssssessessassssssessassansssssessanens
3. ReServe for rate Credits...... ..ot
4. Total premium reserves, current year.
5. Total premium reserves, prior year.....
6. Increase in total PremiUM MESEIVES..........iviviiiieeies it s s nssnsenans

Contract Reserves:
1. AdAIIONA] TESEIVES (Q)......cvreeeverircrreeiie ettt tes sttt b s seenes
2. Reserve for future contingent benefits....
3. Total contract reserves, current year......
4. Total contract reserves, prior year......
5. INCrease in CONract FESEIVES. ...

A

......................... 102,141
...791,468 | ...
....893,609 |....
091,783 |....
....................... (198,174)

Claim Reserves and Liabilities:
1. Total current year.
2. Total prior year...
3 IMCTBASE. ..ttt ettt ettt sttt ettt

..................... 3,852,041
4,414,962 | ....
....................... (562,921)

3,852,041

....................... (562,921)

4,414,062 | ..

PART 3 - TEST OF PRIOR YEAR'S CLAIM RESERVES AND LIABILITIES

1. Claims Paid During the Year:

1.1 On claims incurred prior to current year....
1.2 On claims incurred during current year.
Claim Reserves and Liabilities, December 31, Current Year:
2.1 On claims incurred prior to current year.
2.2 On claims incurred during CUITENE YEAI............vuvererereeenrersisnesssesesessssssssssssssesssnssnes
Test:

3.1 LINES 1.1 AN 2.1
3.2 Claim reserves and liabilities, December 31, prior year.
3.3 Line 3.1 MiNUS LiN€ 3.2......ccuiiiiiiiiiisi e

...................... 3,491,548

...988,203 | ...
319,093

319,093

..................... 3,491,548

..................... 4,479,751

988,203 |..

..4,414,062 | ..

Reinsurance Assumed:

1. Premiums WIHHEN.........cvevcvieeicce et
2. Premiums @aNEG. ..ottt bees
3. INCUITEA ClAIMS......ocvieieicecc ettt
4. Commissions

Reinsurance Ceded:

1. Premiums WIHHEN........coieiiieiecesie ettt
2. Premiums earned...
3. Incurred claims...

4. Commissions

Includes §.......... 0 premium deficiency reserve.



Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY

SCHEDULE H - PART 5 - HEALTH CLAIMS
1 2

4
Medical Dental Ot?\er Total
A.  Direct:
1. INCUITEA ClAIMS.......oveoeieeece e reseesssnens | seresssesssrens s essssesssesssses | erseessenssesssnessesssssesssssssneses | vsessnessessseeseeseenns TTTT81 | e 777,781
2. Beginning claim reserves and lIabilities.............ccovveeevevreriereees [ | s | e 4414963 | ..ovovercen 4,414,963
3. Ending claim reserves and Iabilities.............cocevvevevcreiciecenies [ | e | e 3,852,041 | oo 3,852,041
4, ClaMS PaIG.......ooreereeerrieieceieeieeeise et sesss s essssnssnes | serisesss st (U [ (U 1,340,703 [ coovoocceiens 1,340,703
B.  Assumed Reinsurance:
5. INCUITEA ClAIMS......ouvoiiiiiriiririririririner e | oresrissnssnss s enssnssnssnes | sessisssisssis s ssessseens | crebnssnis s enss s enssnssnees | sosssisssiss s 0
6.  Beginning claim reserves and lIabilities..........ccoeureierniniinnens [ | s | s | e enes 0
7. Ending claim reserves and abIlIIES. ..o | e sssseses | cteneseississe s ssssssesesssessssssess | revesssiesesssesessssssesesssesessssesesens | stssissessssssesssissesessssesessssesennn 0
8. ClAIMS PAIQ.......cciveereriiererieiierese et sssesesenss | coevessisssese st ese s s snes [0 U (01 (0 U 0
C.  Ceded Reinsurance:
9. INCUITEA ClAIMS.......cvoivieeiciereicietese ettt bsssesens | evresssessssessssssessssssessessssessens | stessesissessessssssssessssstessessssesses | sesesesssssssssesssssseesnsas 33,407 | e 33,407
10.  Beginning claim reserves and liabilifIes. ..o | reveeineireieiseiseieesseessssessieses | et ssesssssesens | cessesissesessesssssssssessessesssessssenss | sessesssssnsssessessassessesssssasseens 0
11. Ending claim reserves and liabilities.............cccovvieeiriieieiiieiien | e [ ceveiesssiesessssese s sesesssssssssens | sresessssessesssssssesssssssesssssssessesses | veviesissessesissesssssesssssssesessnsen 0
12, ClAIMS PAIG.....ceoucrerrricriierrieeeiesreesieni s essssessseessesssenns | seseesiessssessesesssessessssesenns (U (RO (O RN 33,407 [ v 33,407
D. Net:
13, INCUITE ClAIMS.......ooieiirrirrrrrr s | s (U 0 [ TAA3T4 | s 744,374
14.  Beginning claim reserves and liabilities.............cccoevveerveervcieiens | covevereieeeeseee e 0 [ oo (01 [PORR 4,414,963 [ oo 4,414,963
15.  Ending claim reserves and liabilities...........c..ccvuvrverieriereeriens | oo (01 U (01 I 3,852,041 | oo 3,852,041
16 ClAIMS PAI... . veooeerereerecerrrereeereees s ssssssssessssssssssessnees | eesmesssessssssssssssssssssassssnssssns (U (U 1,307,296 | oo 1,307,296
E.  NetIncurred Claims and Cost Containment Expenses:
17.  Incurred claims and cost containMeNt EXPENSES.........ccevvveriies | veverreirireieieieee e | e sssssens | covsresiesis s TA43T4 | oo 744374
18.  Beginning reserves and liabilities............c.cccoeerieieiisisieiins | e sessssenns | ereseis e sssssssens | seeseseesssesesssennes 4414963 | ..oooovevecas 4,414,963
19.  Ending reserves and abilitIES..........ccoeuiriveeiieiecieeieiesiieies | vereresresiesisssesssssessessssenss | cenresessssesessssessesesssssssesssssssens | sosesssssssssesessssennes 3,852,041 | oo 3,852,041
20. Paid claims and cost containment eXpenses..........coocerevrceinnes | oo 0 ] oo [ I 1,307,296 [ .oovoviivrercienn, 1,307,296
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE S - PART 1 - SECTION 1

Reinsurance Assumed Life Insurance, Annuities, Deposit Funds and Other Liabilities
Without Life or Disability Contingencies, and Related Benefits Listed by Reinsured Company as of December 31, Current Year

1 2 3 4 5 6 7 8 9 10 11 12
Reinsurance Funds
NAIC Federal Type of Amount of Payable on Modified Withheld
Company D Effective Reinsurance In Force at Paid and Unpaid Coinsurance Under
Code Number Date Name of Reinsured Location Assumed End of Year Reserve Premiums Losses Reserve Coinsurance
General Account, Non-Affiliates
65080.......... 41-0999752.... 104/01/2001 | John Alden Life Insurance Company..........ccccvvererrerereerernne. Wisconsin

65080.......... 41-0999752.... 104/01/2001 | John Alden Life Insurance Company.
65080.......... 41-0999752.... 104/01/2001 | John Alden Life Insurance Company.

. | Wisconsin....
. | Wisconsin

................... 3,956,613 | ..o | v 194,422,021

...32,465,993

65676.......... 35-0472300.... |08/01/1987 [ Lincoln National Life Insurance Company (The).... ..|Indiana.... . A, . 232,912 [ | e
65676.......... 35-0472300.... |01/01/1965 | Lincoln National Life Insurance Company (The)..........c.ccc.uun. Indiana.... . . .
65676.......... 35-0472300.... |03/01/1977 | Lincoln National Life Insurance Company (The)............ccc.uun. Indiana....

69477.......... 39-0658730.... |04/01/2001 | Time Insurance COMPANY..........cc.evuveveererrrerereriesssesessesesesens Wisconsin
69477.......... 39-0658730.... |04/01/2001 | Time Insurance Company | Wi i

70408.......... 81-0170040.... | 04/01/2001 | Union Security Insurance Company.. . .1,724,556,691 | ....
70408.......... 81-0170040.... {04/01/2001 [ Union Security Insurance Company.. . RSN [ 272 477,015 |

0299999. | Total - General Account, Non-Affiliates..........cccvervirircsisrisisienns e ..8,411,068,916 | .... . .226,888,014 | ....

0399999, | TOtal = GENEIAI ACCOUNL.........cvueveiitsisseisistiisiessesseessessessesssssessessesssssessessssssesseesessees s sesseesaessees _ oeEsessessssssessessanssessoeseesae s ee st o s s st e s e e estee s b sesesb et s st st s st enssnssessensantanssens | srssasssses 8,411,068916 {.............912,663,501 | ................78,024,277 | .................8,119,389 | ............... 226,888,014 [ ..o 0
Separate Accounts, Affiliates

AA-1120089....| 08/31/2005 | Hartford Life Insurance KK............cccoeeverernerrcrersrneiseiesenene
AA-1120089....| 09/30/2007 | Hartford Life Insurance KK....
AA-1120089....|02/29/2008 | Hartford Life Insurance KK....
AA-1120089....| 10/01/2008 | Hartford Life Insurance KK

0499999. | Total - Separate Accounts, Affiliates
Separate Accounts, Non-Affiliates
70408.......... 81-0170040.... |04/01/2001 [ Union Security Insurance Company............cccoeeeeeveervereererereeres | KBNSS..ueciuvericerreiciesveeeeiiesessseseesesssssessssssesssssssssesss | eereeied MCO Lt | et [ oo, | evveeieissieeians 5,859,451 | ...ooeveeeereeeerseeerseees | e 945,296,400
70408.......... 81-0170040.... | 04/01/2001 | Union Security Insurance Company.. . .708,398,256

0599999 | Total - Separate Accounts, Non-ARIALeS......................... ... 11.828.587 841 - 75.625.053 | .. 1,653.604,656
0699999. | Total - Separate ACCOUNTS................ N 11.828.587 841 254.482.134 | ... ....1.653.694.656
LA LY JO 20.239,656,757 332,506,471 | oo 8,119,389 [ ........ 1.880,582.670




(34

Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY

SCHEDULE S - PART 1 - SECTION 2

Reinsurance Assumed Accident and Health Insurance Listed

1

NAIC
Company
Code

2

Federal
ID
Number

Effective
Date

Name of Reinsured

5

Location

Type of
Reinsurance
Assumed

Premiums

Unearned
Premiums

by Reinsured Company as of December 31, Current Year
6 7 8

9
Reserve
Liability Other Than
for Unearned
Premiums

10
Reinsurance
Payable on
Paid and Unpaid
Losses

11

Modified
Coinsurance
Reserve

12
Funds
Withheld
Under
Coinsurance

NONE




Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE S - PART 2

Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7
NAIC Federal
Company D Effective
Code Number Date Name of Company Location Paid Losses Unpaid Losses
Life and Annuity - Affiliates
12855.......... 32-0181180.... [ 11/01/2007 [ Champlain Life Reinsurance Company..........c...ccowreeesreenreescreens JVEIMONE......oveeveeeesiessreessesssseesneens Lernersssesessssssssessssensses | ersessssssssesanes 8,530,482
0199999, | TOHAI = AFfIIALES. ..o reeteee ettt et ee e eee e eee e eee ek seE ek ek E e E 8 eeEeeEeeEeeE e E e b eef b eeb et et eeb bttt snbtenbtenbiens | sebinissssssnssassssssssnstased 0 e, 8,530,482
Life and Annuity - Non-Affiliates
AA-3194154....[10/01/2002 | Ace Tempest Life Reinsurance Ltd...........cccocvererverccrernrirennnn. Bermuda
... |AA-3194154....104/01/2004 | Ace Tempest Life Reinsurance Ltd.. .. |Bermuda.
... |AA-3194154....106/02/2003 | Ace Tempest Life Reinsurance Ltd...... .. |Bermuda.
..|35-0145825.... |01/01/1993 | American United Life Insurance Company... . |Indiana...

35-0145825....
35-0145825....
35-0145825....

04-2729166....
04-2729166....

06-0303370....
48-1024691....
48-1024691....
48-1024691....
48-1024691....
35-0472300....
35-0472300....
35-0472300....
58-0828824....
58-0828824....
58-0828824....
58-0828824....
58-0828824....
58-0828824....
43-1235868....

62-1003368....
75-6020048....
75-6020048....
23-2038295....
43-1178580....
43-1178580....
84-0499703....
84-0499703....

84-0499703....
84-0499703....

06-0839705....
...|06-0839705....
.. |AA-3190773....

10/01/1998
07/01/1997
12/01/1994

35-0145825.... |07/01/1994
35-0145825.... | 02/03/1986
35-0145825.... [04/01/1999
04-2729166.... [04/01/1999

03/13/2000
10/01/2000

04-2729166.... |05/08/2000
04-2729166.... [ 10/01/1999
04-2729166.... [05/01/2000
38-0397420.... |09/01/2004

04/01/1996
10/01/1998
10/15/1999
07/01/1997
12/01/2000
12/01/2000
07/01/1997
04/01/1985
11/01/2002
04/01/1999
12/01/2000
04/01/1999
10/15/1999
12/01/2002
11/01/2002

43-1235868.... [ 09/01/2004
43-1235868.... | 04/01/1997
43-1235868.... [ 05/01/1995
43-1235868.... [ 12/01/2002

06/01/2000
07/01/1997
10/15/1999
09/01/2004
12/01/1994
03/01/1994
08/01/2002
01/01/2003

84-0499703.... |07/01/2003
84-0499703.... | 12/01/1994
84-0499703.... |07/01/1997
84-0499703.... |01/01/1988

10/15/1999
05/01/1999

84-0499703.... | 12/01/2002
06-0839705.... | 11/01/2002
06-0839705.... [07/01/2003
06-0839705.... [01/01/1985
06-0839705.... [08/01/2002
06-0839705.... [10/15/1999
06-0839705.... [12/01/2000
06-0839705.... |05/01/1998
06-0839705.... [12/01/1994
06-0839705.... [05/01/1998
06-0839705.... [01/01/1999
06-0839705.... |07/01/1997
06-0839705.... |05/01/1997
06-0839705.... |09/01/2004
06-0839705.... | 12/01/2002

12/01/1994
05/01/1998
12/01/2000

American United Life Insurance Company...
American United Life Insurance Company... .
American United Life Insurance Company..........cccocvveveereernnnnns
American United Life Insurance Company..........ccccceveveeveennnnnn
American United Life Insurance Company...
American United Life Insurance Company...............

AXA Corporate Solutions Life Reinsurance Company.
AXA Corporate Solutions Life Reinsurance Company.....
AXA Corporate Solutions Life Reinsurance Company.....
AXA Corporate Solutions Life Reinsurance Company.....
AXA Corporate Solutions Life Reinsurance Company.....
AXA Corporate Solutions Life Reinsurance Company.
Canada Life Assurance Company............cccveereureenne

Connecticut General Life Insurance Company.
Employers Reassurance Corporation...........
Employers Reassurance Corporation...
Employers Reassurance Corporation...
Employers Reassurance Corporation...............
Lincoln National Life Insurance Company (The)..
Lincoln National Life Insurance Company (The)..
Lincoln National Life Insurance Company (The)..
Munich American Reassurance Company.......
Munich American Reassurance Company...
Munich American Reassurance Company...
Munich American Reassurance Company...
Munich American Reassurance Company...
Munich American Reassurance Company... .
RGA Reinsurance Company..........cocveeeereneenmeeenesnssssensesessnsens
RGA Reinsurance Company...........cocvereeremrenseeesesnssnsensesssneens
RGA Reinsurance Company....
RGA Reinsurance Company....
RGA Reinsurance Company...........ccccoereureeneeneeneenne
SCOR Global Life Re Insurance Company of Texas
SCOR Global Life U.S. Re Insurance Company......
SCOR Global Life U.S. Re Insurance Company..
Scottish Re (U.S.), INC...ovvvrvereeeicccica

Scottish Re Life Corporation
Scottish Re Life Corporation............cccccvuene.
Security Life of Denver Insurance Company....
Security Life of Denver Insurance Company....
Security Life of Denver Insurance Company....
Security Life of Denver Insurance Company....
Security Life of Denver Insurance Company....
Security Life of Denver Insurance Company....
Security Life of Denver Insurance Company....
Security Life of Denver Insurance Company....
Security Life of Denver Insurance Company....
Swiss Re Life & Health America, Inc........
Swiss Re Life & Health America, Inc....
Swiss Re Life & Health America, Inc....
Swiss Re Life & Health America, Inc....
Swiss Re Life & Health America, Inc.... .
Swiss Re Life & Health America, INC........cccccevvvverereriereceicienn
Swiss Re Life & Health America, INC........cccccevevvvererercreceieienn
Swiss Re Life & Health America, Inc....
Swiss Re Life & Health America, Inc....
Swiss Re Life & Health America, Inc....
Swiss Re Life & Health America, Inc....
Swiss Re Life & Health America, Inc....
Swiss Re Life & Health America, Inc....
Swiss Re Life & Health America, Inc....
Swiss Re Life & Health America, Inc....
Swiss Re Life & Health America, Inc....
Transamerica Intl Re (Bermuda) Ltd....

.. | Indiana...
. | Indiana...

Indiana...
Indiana...

.. | Indiana...
.. | Indiana...
.. | Delaware....
.. | Delaware....
.. | Delaware....
.. | Delaware....
.. | Delaware....
. | Delaware....

.. | Kansas...
.. | Kansas...
.. | Kansas...
.. | Kansas...
...|Indiana...
...|Indiana...
...|Indiana...
...| Georgia..
...| Georgia..
...| Georgia..
...| Georgia..
...| Georgia..
..| Georgia..

Missouri.
Missouri.

... |Missouri..
... |Missouri..
.. | Missouri..

.. | Delaware....
.. | Delaware....
.. | Colorado
.. | Colorado.
.. | Colorado.
.. | Colorado.
.. | Colorado.
.. | Colorado.
.. | Colorado.
.. | Colorado.
.. | Colorado.
... | Connecticut
...| Connecticut....
...| Connecticut....
...| Connecticut....
..| Connecticut....
Connecticut
Connecticut
...| Connecticut....
...| Connecticut....
...| Connecticut....
...| Connecticut....
...| Connecticut....
...| Connecticut....
...| Connecticut....
...| Connecticut....
... | Connecticut
..|Bermuda

.. 39-0989781.... |04/10/2006 | Transamerica Life Insurance Company .. |lowa....
39-0989781.... | 11/01/2002 | Transamerica Life Insurance Company.... IOWaL e | e 1,098,563 |
39-0989781.... |07/01/2003 | Transamerica Life Insurance Company.... [OWE. vttt venessessisnees | cereeienisseesiesenes
39-0989781.... | 10/01/1989 Transamerica Life Insurance Company JOWA..vecieeeseeeenssenesssnes L evesienesssessssenssssseneses | eeeseessseenesssssenans
0299999. | Total = NON-AFfIIAEES........cvsrsieeieeeiesie s sssess s esseesssnsens s ssens s snssessens st s st enssnsnssnsanssnses .46,973,065 |.
0399999, | Total = Life AN ANNUILY........cvivitiit ittt sttt ee st cs st es et sb s st ensess et snseetes et b s s s snsesssssnsensessnsansesnsensessnsansessnsans | seseessssansones 46,973,065
Accident and Health - Non-Affiliates
61883.......... 42-0884060.... [01/01/1970] Central United Life Insurance COMPaNY.......ccccoovosvscerererceeecrcnne: | T Y [ 8,023
0599999, | TOtAl = NON-ATIIALES. .. ..u. vttt e s ssees st essesessssens s st ens et eesseeses e sseesnssesesesenssns s st ensansansesssensanssnssnssensansansanes | snsessssssessnsansansans 8,023
0699999. | Total - ACCIAENT NG HEAIN. ...ttt ettt ettt sttt s eeE st et sns st sef et sns et ems et nnmssnsentsntnes | snsssssssensssssnssscsns 8,023

0799999.

Totals - Life, Annuity and Accident and Health

R 46,981,083
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities
Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

44

1 2 3 4 5 6 7 Reserve Credit Taken 10 Qutstanding Surplus Relief 13 14
8 9 11 12 Funds
NAIC Federal Type of Amount Modified Withheld
Company D Effective Reinsurance In Force at Current Prior Current Prior Coinsurance Under
Code Number Date Name of Company Location Ceded End of Year Year Year Premiums Year Year Reserve Coinsurance
Authorized General Account, Non-Affiliates
60895.......... 35-0145825.... [09/01/1996 | American United Life Insurance Company.............. INdIANA.......ccvvererrerereiereeerereesesenessessnesessenenes | YR L | e, 352,084,477
60895.......... 35-0145825.... | 10/01/1998 [ American United Life Insurance Company.... clIndiana....eceeeeeeeeeseseeeseeseseeienes | YR L | e 272,886,303 | ...
60895.......... 35-0145825.... |02/03/1986 | American United Life Insurance Company.... SIndiana......cccseeeeeeeeeeeeseesssseeeeeens | YRT i | e 243,337,267 |...

.194,622,539 | ...
...95,220,817 |...

.|Indiana....

60895.......... 35-0145825.... |04/01/1999 [ American United Life Insurance Company.... .
.|Indiana....

60895.......... 35-0145825.... |07/01/1997 | American United Life Insurance Company....

60895........ 35-0145825.... |01/01/1995| American United Life Insurance Company. Indiana o 44525 871
60895.......... 35-0145825.... |01/01/2002 | American United Life Insurance Company INdiana........cooeververeereriererseiesiessesessssessesenees | YR T D | 42,293,267
60895.......... 35-0145825.... |07/01/1994 | American United Life Insurance Company.... .|Indiana.... ...32,614,522 | ...

....16,598,071

.. |Indiana....
.. |Indiana....
.. |Indiana....
.. |Indiana....
.|Indiana....
Indiana....

60895.......... 35-0145825.... |06/15/2001 | American United Life Insurance Company....
60895.......... 35-0145825.... |01/01/1993 | American United Life Insurance Company....
60895.......... 35-0145825.... | 12/01/1994 | American United Life Insurance Company....
60895.......... 35-0145825.... | 12/01/2000 | American United Life Insurance Company....
60895.......... 35-0145825.... |06/01/1991 | American United Life Insurance Company....
60895.......... 35-0145825.... |04/01/1993 | American United Life Insurance Company

68365.......... 04-2729166.... | 04/01/1999| AXA Corporate Solutions Life Reinsurance Compar Delaware. ... |YRT........... e —————— . .89,105,878
68365.......... 04-2729166.... | 10/01/2000 | AXA Corporate Solutions Life Reinsurance Compar Delaware..... .. |YRT........... ...21,899,984 | ... 18,298,204
68365.......... 04-2729166.... | 03/13/2000 | AXA Corporate Solutions Life Reinsurance Compar Delaware..... ... |YRT........... 12,908,947 |... 11,139,568

68365.......... 04-2729166.... | 05/08/2000 | AXA Corporate Solutions Life Reinsurance Compar Delaware..... ... |YRT........... . 7,128,950
68365.......... 04-2729166.... | 10/01/1999| AXA Corporate Solutions Life Reinsurance Compar Delaware..... ... |YRT........... . ..4,281,900 |...
68365.......... 04-2729166.... |05/01/2000 | AXA Corporate Solutions Life Reinsurance Compar Delaware. YRT Loovevees | e 174,670
80659.......... 38-0397420.... [ 10/01/2008 | Canada Life Assurance Company Canada.... .| YRT/L.......... reeeeeen307,601,375 | oo
80659.......... 38-0397420.... [09/01/2004 | Canada Life Assurance Company. ..|Canada.... | YRT | e 152,577,427 | ... .2,308,943 |...
80659.......... 38-0397420.... |01/01/2005 | Canada Life Assurance Company. ..|Canada.... YRT/........... 229,797

80659.......... 38-0397420.... | 04/01/2003 [ Canada Life Assurance Company. Canada....
62308.......... 06-0303370.... | 04/01/1996 | Connecticut General Life Insurance Company........ Connecticut.
68276.......... 48-1024691.... 1 10/01/1998 | Employers Reassurance Corporation Kansas....

68276......... 48-1024691.... | 12/01/2000| Employers Reassurance Corporation... Kansas.... 591,393,129 [ 7,991,332 | .
68276.......... 48-1024691.... |01/01/2002 | Employers Reassurance Corporation.... Kansas.... revernnene | e 329,586,618 |...ccceevnee. 890,498 |...
68276.......... 48-1024691.... |07/01/1997 | Employers Reassurance Corporation.... Kansas.... LCOM] e 285,455,305 |... ..1,840,469 |...

68276.......... 48-1024691.... | 10/15/1999 | Employers Reassurance Corporation.... Kansas.... | YRTIL.......... ..231,535,260 |... ..2,904,708 |...
68276.......... 48-1024691.... | 06/15/2001 | Employers Reassurance Corporation.... Kansas.... |YRTI...........| ............80,650,209 [ .........c..c... 776,745 | ...
68276.......... 48-1024691.... | 06/15/2001 | Employers Reassurance Corporation.... Kansas.... | YRTIL.......... .240,350 |...
68276.......... 48-1024691.... | 11/01/2002 | Employers Reassurance Corporation.... Kansas.... | YRTIL..........
68276.......... 48-1024691.... | 12/01/2002 | Employers Reassurance Corporation.... Kansas.... | YRTIL..........
68276.......... 48-1024691.... 101/01/1988 | Employers Reassurance Corporation ..|Kansas.... | YRTIL..........
86258.......... 13-2572994.... [09/01/1992| General Re Life Corporation...... . | Connecticut. YRTI...........

86258......... 13-2572994.... |01/01/1987 | General Re Life COrporation........................ Connecticut........oooo \NRT M

86258.......... 13-2572994.... | 11/01/1969 | General Re Life Corporation CONNECHCUL. ..o YRTI...........
86258.......... 13-2572994.... [10/01/1986 | General Re Life Corporation. . | Connecticut..... .| YRT...........
86258.......... 13-2572994.... [ 05/01/1986 | General Re Life Corporation. . | Connecticut..... .| YRT...........

86258.......... 13-2572994.... [05/01/1982| General Re Life Corporation Connecticut. .| YRT...........
88340.......... 59-2859797.... |07/01/1987 [ Hannover Life Reassurance Company Of America | Florida.....
65676.......... 35-0472300.... | 12/01/2000 | Lincoln National Life Insurance Company (The)..... Indiana
65676.......... 35-0472300.... | 10/01/1996 | Lincoln National Life Insurance Company (The)..... Indiana
65676.......... 35-0472300.... | 04/01/1985 | Lincoln National Life Insurance Company (The)..... Indiana....
65676.......... 35-0472300.... | 10/15/1999 Lincoln National Life Insurance Company (The)..... | Indiana....
65676.......... 35-0472300.... |07/01/1997 | Lincoln National Life Insurance Company (The)..... Indiana....

(

(

(

..5,559,868 |...
.2,374,195 |...
65676.......... 35-0472300.... | 06/15/2001 | Lincoln National Life Insurance Company (The)..... Indiana.... 1,165,119 |...
65676.......... 35-0472300.... {01/01/1993 | Lincoln National Life Insurance Company (The)..... Indiana....

65676.......... 35-0472300.... |01/01/1995 | Lincoln National Life Insurance Company (The)..... Indiana

118668293 | ..
............ 89,881.743 | . 74729
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65676.......... 35-0472300.... |07/01/1996 | Lincoln National Life Insurance Company (The)..... INAIANA. ..o 47,985,819
65676.......... 35-0472300.... |07/01/1989 | Lincoln National Life Insurance Company (The)..... Indiana.... ....41,105,058 |...
65676.......... 35-0472300.... | 06/15/2001 | Lincoln National Life Insurance Company (The)..... Indiana.... ....38,995,175 |...
65676.......... 35-0472300.... |07/01/1994 | Lincoln National Life Insurance Company (The)..... Indiana....
65676.......... 35-0472300.... |01/01/1986 | Lincoln National Life Insurance Company (The)..... Indiana....
65676.......... 35-0472300.... |05/01/1990 Lincoln National Life Insurance Company (The)..... Indiana....
65676.......... 35-0472300.... | 10/01/1981 | Lincoln National Life Insurance Company (The)..... INIANG. ...
65676.......... 35-0472300.... |08/01/1981 | Lincoln National Life Insurance Company (The)..... INIANG. ...
65676.......... 35-0472300.... |07/01/1983 | Lincoln National Life Insurance Company (The)..... Indiana....
65676.......... 35-0472300.... |07/01/1994 | Lincoln National Life Insurance Company (The)..... Indiana....
65676.......... 35-0472300.... |05/01/1981 | Lincoln National Life Insurance Company (The)..... Indiana....
65676.......... 35-0472300.... | 11/01/1944 | Lincoln National Life Insurance Company (The)..... Indiana.... .
65676.......... 35-0472300.... |07/01/1989 | Lincoln National Life Insurance Company (The)..... Indiana.... 21,754 .
66346.......... 58-0828824.... | 12/01/2000 | Munich American Reassurance Company.... . | Georgia... 1 .15,936,797
66346.......... 58-0828824.... | 10/15/1999 | Munich American Reassurance Company.... . | Georgia... .
66346.......... 58-0828824.... | 11/01/2002 | Munich American Reassurance Company.... . | Georgia...
66346.......... 58-0828824.... |01/01/2002 | Munich American Reassurance Company.... . | Georgia...
66346.......... 58-0828824.... |01/01/2005 | Munich American Reassurance Company.... . | Georgia... .
66346.......... 58-0828824.... | 12/01/2002 | Munich American Reassurance Company.... . | Georgia... 544,030 |...
66346.......... 58-0828824.... | 11/18/1974 | Munich American Reassurance Company.... . | Georgia... 402,081 |...
66346.......... 58-0828824.... |06/15/2001 | Munich American Reassurance Company.... . | Georgia... .388,490 |...
66346.......... 58-0828824.... [02/01/2000 | Munich American Reassurance Company.... .| Georgia... 140,354 ...
66346.......... 58-0828824.... |01/01/1994 | Munich American Reassurance Company.... .| Georgia... .
66346.......... 58-0828824.... |01/01/1993 | Munich American Reassurance Company.... .| Georgia...
66346.......... 58-0828824.... |07/01/1983 | Munich American Reassurance Company.... .| Georgia...
66346.......... 58-0828824.... |04/01/1999  Munich American Reassurance Company.... . | Georgia... ..6,833,411
66346.......... 58-0828824.... |05/01/2000 | Munich American Reassurance Company.... . | Georgia... 175,071
66346.......... 58-0828824.... | 10/06/1969 | Munich American Reassurance Company. .| Georgia...
93572......... 43-1235868.... | 11/01/2002 | RGA Reinsurance Company.................. ..|Missouri... ..722,780,018 |...
93572......... 43-1235868.... |03/01/2004 | RGA Reinsurance Company..........cccceeuvvveveerrennnnns Missouri... 537,255,573 |...
93572......... 43-1235868.... |09/01/2004 | RGA Reinsurance Company..........cccceeuvvveveerrennnnns Missouri... 477,824,109 |...
93572......... 43-1235868.... | 10/01/1996 | RGA Reinsurance Company..........cccceeurvvereerrernnnns Missouri... 402,454,767 |...
93572......... 43-1235868.... |05/01/1995 | RGA Reinsurance Company..........ccccceeurvereerrennnes Missouri... 188,706,555 | ...
93572.......... 43-1235868.... [01/01/2005| RGA Reinsurance Company..........cc.oevereereeereeneennes Missouri... .
93572.......... 43-1235868.... [12/01/2002 | RGA Reinsurance Company..........ccc.eeereereeeneeneenees Missouri...
93572.......... 43-1235868.... [10/01/1996 | RGA Reinsurance Company.........ccc.eeereereeeneeneenes Missouri...
93572.......... 43-1235868.... [05/01/1990 | RGA Reinsurance Company..........ccc.oewereereeereeneennes Missouri...
93572......... 43-1235868.... |01/01/1995| RGA Reinsurance Company..........cccceeurerererrernnas Missouri 35,271,612
93572.......... 43-1235868.... | 11/01/1978| RGA Reinsurance Company Missouri 28,772,782 279,407
93572.......... 43-1235868.... |01/01/1995| RGA Reinsurance Company Missouri... ...28,010,485 |... 319,085 |...
93572.......... 43-1235868.... |01/01/1993| RGA Reinsurance Company Missouri... ....25,301,903 |... 244951 ...
93572.......... 43-1235868.... |07/01/1985| RGA Reinsurance Company Missouri... ...17,947,853 |... 481,664 |...
93572......... 43-1235868.... |06/15/2001 | RGA Reinsurance Company Missouri... ....15,598,071 .
93572.......... 43-1235868.... [04/01/1997 | RGA Reinsurance Company Missouri
93572.......... 43-1235868.... [02/01/1999| RGA Reinsurance Company Missouri
93572.......... 43-1235868.... [06/15/1984 | RGA Reinsurance Company Missouri...
93572.......... 43-1235868.... [06/01/1984 | RGA Reinsurance Company Missouri...
93572.......... 43-1235868.... [01/01/1992 | RGA Reinsurance Company Missouri...
93572......... 43-1235868.... |03/01/1974 | RGA Reinsurance Company Missouri...
93572......... 43-1235868.... |108/01/1985 | RGA Reinsurance Company Missouri
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87017.......... 62-1003368.... |01/01/2002 [ SCOR Global Life Re Insurance Company of TeXag TEXaS.........ccceeevereeeerrereeeresrenssnenennsesssesenssnessenes | YR v [ e 331,551,266 566,970
87017.......... 62-1003368.... | 06/01/2000 [ SCOR Global Life Re Insurance Company of Texaq Texas.. 151,597,325 |... ..1,676,201 |...
87017.......... 62-1003368.... | 06/15/2001 [ SCOR Global Life Re Insurance Company of Texaq Texas.. ....60,487,702 |... 582,560 |...
87017.......... 62-1003368.... |01/01/1996 [ SCOR Global Life Re Insurance Company of Texaq Texas.. ....53,256,057 |... 372,065 |...
87017.......... 62-1003368.... | 06/01/2000 [ SCOR Global Life Re Insurance Company of Texaq Texas.. ....50,297,102 | ... 149,169 |...
64688.......... 75-6020048.... |07/01/1997 | SCOR Global Life U.S. Re Insurance Company..... | Texas.. v 118,379,951 992,121
64688.......... 75-6020048.... | 10/15/1999[ SCOR Global Life U.S. Re Insurance Company..... | TEXaS........ccccvvrrerrererrrevereresssessessessssssessesesssnens | YR Lvevvciiis | o 19,777,811
87572.......... 23-2038295.... |09/01/2004 | Scottish Re (U.S.), INC.....corvvmveireerircrierierisiinenenas Delaware........cccvenennenneeneerneenneenneeneenennssinenens | YR L | e 330,105,443
90670.......... 43-1178580.... [10/01/1996 | Scottish Re Life Corporation.. Delaware ..105,038,787 |...
90670.......... 43-1178580.... {01/01/1995| Scottish Re Life Corporation.. Delaware 51,197,356
90670.......... 43-1178580.... [07/01/1994 | Scottish Re Life Corporation.. Delaware 23,876,007
90670.......... 43-1178580.... {02/01/1989 | Scottish Re Life Corporation.. Delaware ...21,281,067 |...
90670.......... 43-1178580.... [05/01/1990| Scottish Re Life Corporation.. Delaware ...19,054,610 | ...
90670.......... 43-1178580.... {01/01/1992 | Scottish Re Life Corporation.. Delaware .. 14,226,674 | ...
90670.......... 43-1178580.... {01/01/1993 | Scottish Re Life Corporation.. Delaware
90670.......... 43-1178580.... {01/01/1993 | Scottish Re Life Corporation.. Delaware
90670.......... 43-1178580.... [12/01/1994 | Scottish Re Life Corporation.. Delaware
90670.......... 43-1178580.... {01/01/1988 | Scottish Re Life Corporation.. Delaware
90670.......... 43-1178580.... [06/01/1988 | Scottish Re Life Corporation.. Delaware
90670.......... 43-1178580.... [07/01/1991| Scottish Re Life Corporation.. Delaware
90670.......... 43-1178580.... [03/01/1994 | Scottish Re Life Corporation.. Delaware
90670.......... 43-1178580.... |09/01/1987 | Scottish Re Life Corporation.. Delaware
90670.......... 43-1178580.... {01/01/1992 | Scottish Re Life Corporation.. Delaware
90670.......... 43-1178580.... [03/01/1988 | Scottish Re Life Corporation.. Delaware
90670.......... 43-1178580.... {01/01/1995| Scottish Re Life Corporation.. Delaware
90670.......... 43-1178580.... [05/01/1985| Scottish Re Life Corporation.. Delaware
90670.......... 43-1178580.... {01/01/1996 | Scottish Re Life Corporation.. Delaware.........cccoveevevneneneernenenennenenennneineeneinee | YRT Leiiiiit | v 145,448 |
90670.......... 43-1178580.... [01/01/1988 | Scottish Re Life Corporation...................... Delaware s .
68713.......... 84-0499703.... |07/01/2003 | Security Life of Denver Insurance Company. Colorado.........coeveuveenereirneneeneereensnneeneessenenenes | COMiiiiniii| e 2,400,073,423 | ... 24,228,788 | ..
68713.......... 84-0499703.... | 10/01/1996 | Security Life of Denver Insurance Company..... Colorado N . 1,145,587,678 |... ...8,239,140
68713.......... 84-0499703.... |08/01/2002 | Security Life of Denver Insurance Company..... Colorado........ccoeveeeeeneeneeneneeneineerseeneeseessnessnenes | OTH Lo | i 432,811,330 | ... 65,187,173
68713.......... 84-0499703.... |01/01/2003 [ Security Life of Denver Insurance Company..... Colorado.........ccovverevereeervereeeeeneensessesesssseseenes | OTH e | i 430,441,443 ...
68713.......... 84-0499703.... [ 10/15/1999 [ Security Life of Denver Insurance Company..... Colorado 338,082,134 |...
68713.......... 84-0499703.... |07/01/1997 [ Security Life of Denver Insurance Company..... Colorado 325,227,697 |...
68713.......... 84-0499703.... |01/01/2002 [ Security Life of Denver Insurance Company..... Colorado 230,292,968 |...
68713.......... 84-0499703.... | 02/13/2004 [ Security Life of Denver Insurance Company..... Colorado ,780,
68713.......... 84-0499703.... | 05/01/1999 [ Security Life of Denver Insurance Company..... .. | Colorado 219,
68713.......... 84-0499703.... | 12/01/2002 | Security Life of Denver Insurance Company........... Colorado 183,147,762
68713.......... 84-0499703.... | 11/01/2002 | Security Life of Denver Insurance Company........... Colorado 182,038,396
68713.......... 84-0499703.... |01/01/1995 | Security Life of Denver Insurance Company. .. | Colorado.. 127,940,076
68713.......... 84-0499703.... |06/15/2001 | Security Life of Denver Insurance Company. .. | Colorado.. 60,487,702
68713.......... 84-0499703.... |07/01/1997 | Security Life of Denver Insurance Company. .. | Colorado.. 55,017,349
68713.......... 84-0499703.... | 06/15/2001 [ Security Life of Denver Insurance Company .. | Colorado.. 31,196,116
68713.......... 84-0499703.... |09/01/1987 | Security Life of Denver Insurance Company........... Colorado.........ccoveeververreereereeresrnseseeneessnseneenes | COMuiii [ 31,027,228
68713.......... 84-0499703.... |01/01/1986 | Security Life of Denver Insurance Company........... Colorado........ccovvrrenenrreernennennereesssnsessessssennnnes | YR Levveois | e 24,545,586
68713.......... 84-0499703.... |01/01/1988 [ Security Life of Denver Insurance Company .. | Colorado.. ..21,729,615 |... 191,747 ...
68713.......... 84-0499703.... |01/01/1993 [ Security Life of Denver Insurance Company .. | Colorado.. ...17,753,306 |... 120,416 |...
68713.......... 84-0499703.... [ 12/01/1994 [ Security Life of Denver Insurance Company | Colorado.........coceeevereverieeeeeeeeeseeeeesesseneeisnes | YR e [ 9,083,158 ..1,004,504 | ...
68713.......... 84-0499703.... |07/01/1991 [ Security Life of Denver Insurance Company .. | Colorado.. 5,066,620 |...cccovrvrrerenneee. 2,526
68713.......... 84-0499703.... | 10/01/1985 [ Security Life of Denver Insurance Company .. | Colorado.. .3,727,533 40,569
68713.......... 84-0499703.... |01/01/1997 | Security Life of Denver Insurance Company Colorado........cccovveerreererreeeeereeeeeresseeesesseeenee | YR e f e 3,189,919 | .o 1,150
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82627.......... 06-0839705.... |07/01/2003 | Swiss Re Life & Health America, Inc COoNNECICUL........coereerrerererserreressnisensenssnssessenees | COMrinian | e 7,525,436,903 |...........72,230,461 |............ 63,484,283 11,341,424
82627.......... 06-0839705.... | 12/01/2000 | Swiss Re Life & Health America, Inc CoNNECICUL........coeveerreeererrerreressnisessesssnssensenees | COMinians | e 1,426,314,028 |... .18,678,483 ..2,173,502
82627.......... 06-0839705.... | 10/01/2008 | Swiss Re Life & Health America, Inc COoNNECICUL........coererrerererrerreressnisessessnssensenees | YR T L | e 1,360,713,262 |...
82627.......... 06-0839705.... | 11/01/2002 | Swiss Re Life & Health America, Inc Connecticut 991,766,056 |...
82627.......... 06-0839705.... |01/01/2002 | Swiss Re Life & Health America, Inc Connecticut 837,505,764 |...
82627.......... 06-0839705.... |08/01/2002 | Swiss Re Life & Health America, Inc CoNNECICUL........coervrreerrererirerserensersesessnsseneenees | OTH L | i 638,147,579
82627.......... 06-0839705.... | 10/01/1996 | Swiss Re Life & Health America, Inc ConNECtiCUL........coevverveerrererrrerverensersesesssssessenees | YR T Lt | i 619,864,266
82627.......... 06-0839705.... |09/01/2004 | Swiss Re Life & Health America, Inc ConNECiCUL........coeverveervererrrerrerenserseresssssesssnees | YR T L | i 552,396,749
82627.......... 06-0839705.... | 12/01/2002 | Swiss Re Life & Health America, Inc ConNECtiCUL........cccvevveerrererrrerserensersesesssssesssnees | YR T L | i 304,545,044 |..............1,906,720 |..............1,886,671 | ..............1,149,866 |.....
82627.......... 06-0839705.... |01/01/2005 | Swiss Re Life & Health America, Inc ConNECtiCUL........coevverveerrerenrerseriensersesessnssessenees | YR T L | i 292,104,5% |................518,397 | .................313,689 | .................168,826 | .....
82627.......... 06-0839705.... |07/01/1997 [ Swiss Re Life & Health America, Inc ConNECiCUL........coevverreerererirerserensersesessessessenees | COMiiain | i 202,246,812 |..............1,300,921 |..............1,181,939 | .................522,554 | ...
82627.......... 06-0839705.... | 10/15/1999 | Swiss Re Life & Health America, Inc Connecticut ..158,749,566 | ..............2,436,308 |.............2,482,041 | ..............1,143,450 | .....
82627.......... 06-0839705.... |01/01/1985 | Swiss Re Life & Health America, Inc ConnectiCut.........ocoevveevererneserensssesensssssssnee | YR | 1000000..80,705,361 | oo 38,513 | 37,731 | 413,819 |,
82627.......... 06-0839705.... |01/01/1995 | Swiss Re Life & Health America, Inc ConnectiCut........cccveveeverereeseriercsssesensssssiseens | YR | ee.....62,894,694 | ...............578,062 | .................658,882 | .................390,633 | .....
82627.......... 06-0839705.... |04/01/1985 | Swiss Re Life & Health America, Inc ConnectiCut.........cceeveevererncrereeeseseeesssssesnen | COMnn | . 58,049,729 | ...............25,021 | 27,982 | e..294,363 | .
82627.......... 06-0839705.... |06/15/2001 | Swiss Re Life & Health America, Inc Connecticut..........ccoeeeeververeeseiseesesesessessesnens | YR/ | ... 40,336,567 | ................ 388,462 | ................377,557 |................239,686 |.....
82627.......... 06-0839705.... |07/01/1994 [ Swiss Re Life & Health America, Inc Connecticut ....28,804, v 132,136 | e 149,893 |l 123,595
82627......... 06-0839705.... | 06/15/1994 [ Swiss Re Life & Health America, Inc. Connecticut ..16,753,345 | .o 5,516 | 5,344 116,146
82627.......... 06-0839705.... | 06/15/2001 [ Swiss Re Life & Health America, Inc. Connecticut ...15,598,071 |..................84,872 | ...................69,365 | ...................35,262 | .....
82627......... 06-0839705.... | 07/01/1985 [ Swiss Re Life & Health America, Inc. Connecticut ...11,198,610 |.................188,006 |.................170,069 [.................304,781 | ...
82627.......... 06-0839705.... | 07/01/1992 [ Swiss Re Life & Health America, Inc. Connecticut 9,601,806 |...ccoevveererern 6,798 | 7,256 | .......89,088 | ...
82627......... 06-0839705.... | 12/01/1994 [ Swiss Re Life & Health America, Inc Connecticut 8,146,102 |.................892,144 | .................850,501 [ .................495,487 | .....
82627......... 06-0839705.... |01/01/1991 [ Swiss Re Life & Health America, Inc Connecticut ..7,799,638 JESORSTITTRUUUIRTRTR IUURTURPTSUSURRRIRRTUOTI) (UVIRURIRRRTTRRRRIPRRTR DTN
82627.......... 06-0839705.... |08/01/1981 | Swiss Re Life & Health America, Inc Connecticut 7,213,046 | ... 57,533 [ oo 73,350 | o 44,312 |
82627.......... 06-0839705.... [10/01/1981 | Swiss Re Life & Health America, Inc Connecticut .4,822,669 | ... 35974 ... 36,922 | ... 49,753 | ...
82627.......... 06-0839705.... |08/01/1980 [ Swiss Re Life & Health America, Inc. Connecticut ..3,785,804 | ... 20173 | .o 30,110 |l 25,425 |
82627......... 06-0839705.... |09/01/1987 [ Swiss Re Life & Health America, Inc Connecticut 2,653,053 | ..oviriireiennnd 9184 |....................8,553 | ..................10,530 [ .....
82627......... 06-0839705.... [02/01/1992| Swiss Re Life & Health America, Inc Connecticut ..2,030,981 16,591 | v 15,279 | 7,672 |
82627......... 06-0839705.... | 12/01/1994 [ Swiss Re Life & Health America, Inc ConNECICUL......c.cveveercreeeiereresieeerseeseeeveeenes | YRT L 36,902 |.....cce..... 32,493 | 27,531 |
82627.......... 06-0839705.... |01/01/1987 [ Swiss Re Life & Health America, Inc Connecticut 2,870 | oeieiieeennn2,598 | . 5,247 |
82627.......... 06-0839705.... |03/01/1977 [ Swiss Re Life & Health America, Inc ConNECiCUL........ccveveerereereiercireseeeesereseseesesenes | COMii [0 167,952 | 179 [ e 779 [ 3521 |
82627.......... 06-0839705.... [ 07/24/2008 | Swiss Re Life & Health America, Inc CONNECHICUL........cveereerceereeeeeereereeeeseeieesensesseesees | GOl | e 3474572 |.........37142.412 | ............ 7,133,633 | ..... 7,714,191 8
82627.......... 06-0839705.... | 05/01/1998 [ Swiss Re Life & Health America, Inc. Connecticut 1,025,800 |.............. 1,445,638 [ .....cc0e0e0e. 33,844 | oo
82627.......... 06-0839705.... |01/01/1999 [ Swiss Re Life & Health America, Inc. CoNNECICUL........cveveercreerereresesveeerseeseessesesenes | YRT Do [ [ e 605,025 |.................514,733 | ..................46,023 | .....
82627......... 06-0839705.... | 05/01/1998 [ Swiss Re Life & Health America, Inc Connecticut 394,373 |..............1,048,036 | .................138,979 | .....
82627.......... 06-0839705.... | 05/01/1998 [ Swiss Re Life & Health America, Inc Connecticut 18,042 |..................83,554 | ...................3,438 | .....
82627.......... 06-0839705.... | 05/01/1997 [ Swiss Re Life & Health America, Inc..........ccccoevneeee CoNNECHICUL......c.cvveererereierereseereesereseeessssnes | YRT Do [ e 6,216 | ..ooeeeeeen20,729 | o T7,847 |
70688.......... 36-6071399.... |08/01/2002 [ Transamerica Financial Life Insurance Company... INeW YOrK..........ccccoeeververeeereereeseveneesereneenvesseienes | COMliiiii [ e 61,494,130 |............98,632,938 | ...........8,487,408 | ....coovevvvverererrrrrnne.
86231.......... 39-0989781.... | 04/10/2006 | Transamerica Life Insurance Company ....35,761,033,307 | ......... 204,313,702
86231.......... 39-0989781.... |07/01/2003 [ Transamerica Life Insurance Company............cccoce. | IOWaL....cviveicvcrriiicccsececeeeeieeeeseeseesssseenees | COMiin| e 6,523,039,829 |... 61,474,298 |...
86231.......... 39-0989781.... [ 11/01/2002 [ Transamerica Life Insurance Company............ccoce. [ IOWaL....cviveicvireiecciesieceseeeeeeeeeeseeeesssneeens | YRT i | 706,813,597 |... L9.411,721
86231.......... 39-0989781.... | 10/01/2008 | Transamerica Life Insurance Company..........cccoee | IOW@..eovericirincinernncnenersennseeessseeseessennenees | YRT L | e 470,174,118 | oo 157,568
86231.......... 39-0989781.... |01/01/2002 | Transamerica Life Insurance Company ..363,767,923 | ... 1,056,544
86231.......... 39-0989781.... |01/01/1993 [ Transamerica Life Insurance Company..........cccoeee | IOW@..ovievireieinereininenrreisssnsesnsnsssseesseinnennes | YR L | e 42,301,604 | ... 1,054,425
86231.......... 39-0989781.... | 10/01/1989 [ Transamerica Life Insurance Company...........cccoce. | IOWa....cvrveevcvrerevceceneeeeseeeeeeeseseeeeesesneneens | YRT i [ . 38,569,739 | .. 392,214
86231.......... 39-0989781.... | 04/01/1994 [ Transamerica Life Insurance Company. 187,720 |...
86231.......... 39-0989781.... |01/01/1995 [ Transamerica Life Insurance Company. ..80,165 |...
86231.......... 39-0989781.... | 11/01/1997 [ Transamerica Life Insurance Company. 189,052 |...
86231.......... 39-0989781.... |03/01/1990 [ Transamerica Life Insurance Company. ...38,555
86231.......... 39-0989781.... | 08/01/1985 [ Transamerica Life Insurance Company...........ccccoe. [ IOWaL..ocvvvercvcrieieecsceeeeeeseseeeessesseensssneenens | YRT oo [ 819,261 | 5,333
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Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities

Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 Reserve Credit Taken 10 Qutstanding Surplus Relief 13 14
8 9 11 12 Funds
NAIC Federal Type of Amount Modified Withheld
Company D Effective Reinsurance In Force at Current Prior Current Prior Coinsurance Under
Code Number Date Name of Company Location Ceded End of Year Year Year Premiums Year Year Reserve Coinsurance
86231.......... 39-0989781.... |07/01/1971| Transamerica Life Insurance Company................... [IOWaL .o esseseessessssssseessssesssssenenns N[ F— 32,078 | oo LYAT I 72 N 1o 1 TN PO
0299999. | Total - Authorized General ACCOUNt, NON-AFfIIALES. ... .o i i ...82,392,653,214 | ...... 424,384,310 ,609,154,348 114,191 8,131,174
0399999. | Total - AUthOTiZEA GENEIAI ACCOUNL. ......ouueuiueiieiiecieeiesereeiestresenesenes e sressre e e oeebeee s eee ettt ...82,392,653,214 | ...... 1,424,384,310 | ...... 1,609,154,348 | ........ 242,188,544 7,714,191 8,131,174
Unauthorized General Account, Affiliates
12855.......... 32-0181180.... [ 11/01/2007 | Champlain Life Reinsurance Company................... VEIMONL. ...t COFWIL....... ..16,708,777,774 | ...... 1,990,676,751 | ...... 1,437,603,838 | ........ 562,378,827 | ......... 186,098,032 | ......... FCRIGENK N [ I 1,416,763,515
.................... 80-0480864.... [ 10/01/2009 [ White River Life Reinsurance Company ..|Vermont... v 137,554 674 [ oo | .. 4,242 366,496 ......3,894,955,972 | .........737,554,674
0499999. | Total - Unauthorized General ACCOUNE, AFIIBEES. ........cvuuiuuiieieie it ittt .. 16,708,777,774 | ...... 2,128,231,425 | ...... 1,437,603,838 | ...... 4,804,745,323 | .........186,098,032 | .........193,458,061 | ...... 3,894,955,972 | ...... 2,154,318,189
Unauthorized General Account, Non-Affiliates
AA-3194154....104/01/2004 | Ace Tempest Life Reinsurance Ltd...........ccccccunnee. Bermuda.........ccoeveeeninieeee e YRT oo [ eeveeieerececeseenens | e 64,439,697 |............ 74,399,706 |............ 14,682,555
AA-3194154....(10/01/2002 | Ace Tempest Life Reinsurance Ltd............ccccceuevnee. Bermuda.. YRTI........... ...53,201,814 | ............ 65,679,547 |...... ..20,685,998
AA-3194154....106/02/2003 | Ace Tempest Life Reinsurance Ltd........ Bermuda YRT Lo | e 19,788,600 |... 26,025,461 |......
AA-1440076....[01/01/2001 | Sirius International Insurance Corporation Sweden [ YRTIL.......... ..8,604,528 |...
AA-3190773....[12/01/2000 | Transamerica Intl Re (Bermuda) Ltd..... ..|Bermuda COl....c..... ..667,883,372 | ...
AA-3190757....112/01/2002] XL Re Ltd.....cooiiveireiiisiisiisicsiissisississsciseies Bermuda........cccoovininninninninninnissinsinssnssensnes | YR b [ 1,027,771

0599999. | Total - Unauthorized General ACCOUNt, NON-AFfIIAES. ... iuiuiieiitiiiiiiteiisiiiiiieies coiesiessisssssesssssssessssssessessessessessses st et sssssenssessessensassssssassensssssassens | sssassans
0699999. | Total - UNQUthONZEA GENEIAI ACCOUNL...........iiuiuieieessiitieseesssseesessesseeseessesssessesssess _essessessassessessass s essess s e ss et E bt ee st s st eeb et b s s bbb see sttt ssb s ....17,386,293,445 186,098,032 193,458,061 | ...... 3,804955972 | ...... 2,154,318,189
0799999. | Total - Authorized and Unauthorized GENETAl ACCOUNL...........ci.uiiuiieiiieiieseeiieieies ceuestesssssessessssssesessess s sess s st ssessess s ssess et ssess s s b sss st s ssnbes ...99,778,946,659 | .....3,700,210,296 | .....3,222512,249 | .....5,088,675,348 | ......... 193,812,223 | ........ 201,589,235 | ...... 3,8049550972 | ...... 2,154,318,189

Authorized €

eparate Accounts, Non-Affiliates

60895.......... 35-0145825.... |05/14/1997 | American United Life Insurance Company.............. INIANG......oovrice et

68276.......... 48-1024691.... [05/14/1997 | Employers Reassurance Corporation.... ..|Kansas....

65676.......... 35-0472300.... |05/14/1997 | Lincoln National Life Insurance Company. Indiana

65676.......... 35-0472300.... [08/01/1998 | Lincoln National Life Insurance Company..... Indiana

65676.......... 35-0472300.... | 12/01/1999 | Lincoln National Life Insurance Company. Indiana

93572.......... 43-1235868.... [05/14/1997 | RGA Reinsurance Company........c..cccoeveneenee Missouri

68713.......... 84-0499703.... | 05/14/1997 | Security Life of Denver Insurance Company. .. | Colorado

80802.......... 38-1082080.... | 11/18/1996 | SunLife Assurance Company of Canada.. . | Michigan......

82627.......... 06-0839705.... |08/01/1998 [ Swiss Re Life and Health America Inc... ..| Connecticut.

82627.......... 06-0839705.... |05/14/1997 | Swiss Re Life and Health America Inc...........cccc..... Connecticut.

86231.......... 39-0989781.... |05/14/1997 [ Transamerica Life Insurance Company................... lowa.........
0999999. | Total - Authorized Separate Accounts, Non-Affiliates.........cccoiirniininisiinisisiine v
1099999. [ Total - AUhOTZEA SEPArAtE ACCOUNES. ... .. ieieireeieeie st see e sees st see e eee et se e setseessessee e eesees e see s et see s sb st sttt snb s

Unauthorized Separate Accounts, Affiliates

12855.......... 32-0181180.... [ 11/01/2007 | Champlain Life Reinsurance Company................... Vermont.........ccoceeveeeeevereeeneeeeseeneesssnenseenies | MCOFWILL | 101iii0330,217,831 | oo | e | e 4,869,249 [ ....oonoverieeeeieeies [ [ e 8,182,192

.................... 80-0480864.... [ 10/01/2009 [ White River Life Reinsurance Company.... ..|Vermont... .| ...54,090,142,596 .]...54,994,492,353 |...
1199999. [ Total - Unauthorized Separate ACCOUNES, AffIIALES. ........ciiiiiiiei ettt ettt sttt ettt es st a s s s e st b st bbbt ns st enanas ....54,095,011,845 ....55,002,674,545

Unauthorized Separate Accounts, Non-Affiliates

67423.......... 22-3219879.... [01/01/1994] UBS Life Insurance Company USA.........cccoooceeoneees [California........ccooovveeerrreeennreeneriessssseeesersssssssess JAMCO i [ | eevessessssssessssssssesssss |essssessssssssssssssssseeneess | cossesssesssseneees FRICKHI [ IO 80,852,830 [ ..o,
1299999. [ Total - Unauthorized Separate Accounts, NON-AFfIlIAtES. ......oiiiiiiiiii i ittt sse s sssesse e ssssnsenesssnsensesssnsensenssssnsanee | seneesensensesesenseneneesd | eorensenereesenssneneerensQ | eerersereerensneneesenrens0 | eeereerensesereens RN I o 1 I 1 80,852,830 | ..o, 0
1399999. [ Total - Unauthorized SEParate ACCOUNES. .........iiiuiii ittt st sttt sesss eostessssesssesssess st sess st st st st ees sttt ens et ensensssnssesssenssanns | snssssees 330,217,831 ....54,095,065,376 ...55,083527,375 [ oo 0
1499999. [ Total - Authorized and Unauthorized Separate Accounts... e eteeeeeeheiseese et sttt et eet et ee e ss et et es st es s s bt st neesntentensenntenaenes | nbesaess 418,145,326 ....54,095,902,816 ....55,083,527,375 | oo 0
LI T T LT ..100,197,091,985 ....59,184,578,164 ...58,978,483,347 | ...... 2,154,318,189
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE S - PART 3 - SECTION 2

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 9 Qutstanding Surplus Relief 12 13
Reserve Credit 10 11 Funds
NAIC Federal Unearned Taken Other Than Modified Withheld
Company D Effective Premiums for Unearned Current Prior Coinsurance Under
Code Number Date Name of Company Location Type Premiums (estimated) Premiums Year Year Reserve Coinsurance

Unauthorized General Account - Non-Affiliates
61883.......... 42-0884060.... [01/01/1970] Central United Life Insurance Company.
0599999. | Total - Unauthorized General Account - Non-Affiliates
0699999. | Total - Unauthorized General Account..........c.occovvienecnes
0799999. | Total - Authorized and Unauthorized General Account...




Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE S - PART 4

Reinsurance Ceded To Unauthorized Companies

1 2 4 5 6 7 8 11 12 14
Paid and Funds Deposited Sum of Cols.
NAIC Federal Reserve Unpaid Losses Total by and Withheld 9+10+11+12
Company ID Credit Recoverable Other (Cols. from +13 But Not in
Code Number Name of Reinsurer Taken (Debit) Debits 5+6+7) Reinsurers Other Excess of Col. 8
GENERAL ACCOUNT, LIFE AND ANNUITY
Affiliates
12855.......... 32-0181180.. Champlain Life Reinsurance Company...........cccocueeeeenerevnernereeens | cevenns 1,990,676,751 | ...............8,530,482 | .oooverrreeceeieenes 1,999,207,233 | ...........583,848,010 | ...ceoerrvrrrreerrercererans | crree 1,416,763,515
.................... 80-0480864.. White River Life Reinsurance Company.. ... 137,554,674 | ... .209,571,962 347,126,636 | .. .. 737,554,674 | ....
0199999. | Total - General Account-Life and Annuity - Affiliates........ccooeieriseeiiiiscei e | e 2,128,231,425 209,571,962 2,346,333,869 | ...........583,848,010 | ..ccoeoevreererecreeneen0 [ 2,154,318,189
Non-Affiliates
AA-3194154.. Ace Tempest Life Reinsurance Ltd...........cccoeveeieverecencccccsien | o 64,439,697
AA-3194154.. Ace Tempest Life Reinsurance Ltd...........cccoevevcnnincnnnncncncnnne | oo 53,201,814
AA-3194154.. Ace Tempest Life Reinsurance Ltd...... 19,788,600
AA-1440076.. Sirius International Insurance Corporation.............cceeeereneneneennes [ coveeeeeneinnennd 640,704
AA-3190773.. Transamerica Intl Re (Bermuda) Ltd...
AA-3190757..{12/01/2002| XL RE Ltd......oveireeirerieieiiiceieececeeseceesenessiessesessssssesssensenssesees | eenrenresnensensess 90,949 e

0299999.

Total - General Account-Life and Annuity -

...6,412,083

0399999.

Total - General Account - Life and Annuity

14,942 565

. ..2.154.318.189

GENERAL ACCOUNTS, ACCIDENT AND HEALTH
Non-Affiliates

42-0884060.. [01/01/1970] Central United Life Insurance Company.

0599999.

Total - General Account-A&H - Non-Affiliates..........coceeeiiiirennnns

0699999.

Total - General Account - Accident and Health........................

0799999.

Total - General Account - Life, Annuity and Accident and Health

SEPARATE ACCOUNTS

Affiliates

32-0181180..
80-0480864..

Champlain Life Reinsurance Company
White River Life Reinsurance Company..

0899999.

Total - Separate Accounts, Affiliates

Non-Affiliates

22-3219879.. ]01/01/1994 ] UBS Life Insurance Company USA

0999999.

Total - Separate Accounts, Non-Affiliates.

1099999.

Total - Separate Accounts

1199999.

Total (General Account and Separate Accounts Combined

T....2.075,825.986

- .2.500,348.536

-....2.154.318.189

-..0.495.607,060




Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE S - PART 5

Five-Year Exhibit of Reinsurance Ceded Business

(000 Omitted)
1 2 3 4 5
2009 2008 2007 2006 2005
A OPERATIONS ITEMS
1. Premiums and annuity considerations for life and accident and health
CONACES.....cevovvvsceeseeserts st nensenssnnes | crsnesessnens 59,184,583 | ...ovvverrrinnns 831,321 | oo 973,307 | covvoevererenne 303,845 | oo 251,264
2. Commissions and reinsurance expense allowances............ccoceveveveeveerienes | cevvevereriernns 210,712 | coeveereernae 229,723 | oo, 333,674 | oo 94,873 | oo 84,961
3. CONrACE CIAIMS......ouvecreerreerecereeerseeeseeeseees st ssssesssessssssssssssessssnss | sevssssessssseenas 135,526 | ..oovvveerrrernnes 200,179 | cooveervrerenens 101,185 | oo 83,322 | oo 49,707
4. Surrender benefits and withdrawals for life contracts............cccccoevverecviciveveies | veveieienans 2,041,820 | ...ccoovrrnnne 125,658 | .....ccouc... 1,877,209 | ..o 1,704,125 | ............... 1,640,813
5. Dividends t0 POICYNOIAETS. .......c.cviverieieriiieiie et sssssseses | svvesssssssesessssessessssessens | siesiesissesesssssssssessssssss | ossessesssssssesssssssessesssss | sevessesessessssessessssessesies | srsessssesesissessesesessassens
6.  Reserve adjustments on reinsurance Ceded...........oovuurereiereerereeresssseesienns | ceereninens 56,553,042 | ..covvrrrrennn. (18,161) ccvvrernne (1,710,405)| ....coveee (1,659,418) .....concee. (1,552,540)
7. Increase in aggregate reserves for life and accident and health contracts...... | .......ccccvev... AT7,698 |....oveee. 1,173,209 [ oo 896,368 | ...ccoovrrinnn 119,808 | ..o 84,599
B. BALANCE SHEET ITEMS
8. Premiums and annuity considerations for life and accident and health
contracts deferred and UNCOIIECEE............cveuereervirerieriererenreiseriens | eeevererieeseeneons 1,425 | o 1,237 | e 1,460 | oo 2,196 | oo
9. Aggregate reserves for life and accident and health contracts...........cccocoveeeres | cevvrrernnnes 3,700,210 | .coocvereneee 3,222,512 | oo 2,049,303 | ...ccoeevneee 1,152,935 | oo 1,033,128
10.  Liability for deposit-type CONrACES........c.vvurerrrrrenrerineinrissieesssssessessesssesessnns | cvevseesssssssseennes T4 N [N 10,491 [ | e (16,114)
11, Contract claims UNPEIG...........evuemreerrermreeereneeesseeesseesseessnessesessssssssssssssssssnees | seeesesssnsssnnes 31,367 [ s 32,693 | oo 30,399 [ .o 32,773 [ e 5,885
12. Amounts recoverable 0N reINSUFANCE............ceuiveieerereeieieeeeeeesssessessssesens | cevesesessssnanns 46,981 | o 69,082 | ..covvvirieia 21577 | v, 11,213 | o 14,593
13.  Experience rating refunds due or UNPaIQ...........cccceveiiirieieiieieieissieeiieinins [ e | coverisiesesissssssessessssens | cresesisssssesssssssesiesssssnss | eesesesessssessessssessesseses | seseesessesssssssssessssssesses
14.  Policyholders' dividends (notincluded in LiN€ 10)........cc.cveiueeiciereriseiieiiesinns [ [ e | e ssesens | vevesssesssssssessssssssens | sossssesissessssssesessenes
15.  Commissions and reinsurance expense allowances UNPAid...........ccocveveeiens [ eeveesieiesieiieieresieins | e | cnvresiesssesessssesississenes | erssssssssssesessesessesieses | seveesesesessesssssssssssesens
16.  Unauthorized reinsurance offSet...........ccoocrrrrinecnneeersessessssseesenns | ceesneessressnenenns AT41 [ s 10 [ s 569 [ e KT (P 192
C. UNAUTHORIZED REINSURANCE
(DEPOSITS BY AND FUNDS WITHHELD FROM)
17.  Funds deposited by and withheld from (F).........cccccovueuneemernnecnsenncennecnnens | oveeeeneeenns 2,154,318 | oo 1,013,639 | .o 646,001 [ .oeooverereerereenireeerees [ e
18, Letters Of Credit (L).......vcvereeererirerirecieerinseeisesisecsiensessiesssessesessssnsssessnes | coeessessssnesenns 652,024 | oo 452,201 | oo 339471 | oo 8,783 | v 7,542
19, Trust agreBMENtS (T)......ccvevvcveeierieeieeie ettt s sssbss s ssenes | soessessesaessenens 81,677 | coovveverennne 199,213 | [ e | e
20, OtNer (O).uuiisiiii s | e | e | ceneeere s | s | e
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Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE S - PART 6

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restatzement Res?ated
(Net of Ceded) Adjustments (Gross of Ceded)
ASSETS (Page 2, Col. 3)
1. Cash and invested assets (LINE 10)........ccccvereieeieiereeeiieiese et sssse s sssesssesseses | evessessesessssssseses 12,958,212,920 | ...c.cvevevirereresieereeeenseeisnsniens | e 12,958,212,920
2. REINSUIANCE (LINE T4).....oouiieuiririiicriiiiesisessiessses sttt sestesians | serissesssessssssssesssaes 707,005,966 | ...coouvermerererireerireseeressessnerins | ceeereeesesensssessenenens 707,095,966
3. Premiums and considerations (LINE 13).........ceiiurireiciiieieieisiie et esse s ssssessssssssssens. | srevessissssssssssssessssssses 55,089,453 | ....coviiieieein 1,424,756 | oooeveeeeeeeees 56,514,209
4. Net credit for ceded reiNSUANCE..........ccceivriiririii s | s ) 0,9, R NTIN IO 3,730,164,901 | oo 3,730,164,901
5. All other admitted assets (DAIANCE)............ciuiueieiieieicsie et esiens | eresestessesssssssssesneand 606,909,888 | ... | e, 606,909,888
6. Total assets excluding Separate ACCOUNLS (LINE 24)...........cocvvevererrererereceseeeeiseesessesesesissens | ceverssseesisssssesennas 14,327,308,227 | ...covveverrcrerernes 3,731,589,657 | ....occoevervrrirernn 18,058,897,884
7. Separate ACCOUNt ASSELS (LINE 25)........cuiiiveiieiiirieiieiee et sees | sressnsesssssssessasanes 59,079,204,091 | ..eieoiiieiiesteie e serssisnenns | enreniersniene i 59,079,204,091
8. TOtal @SSELS (LINE 26)......c.ucvveiircrieeiereieie ittt s sse s bessesnses | evesssssessssssesnnan 73,406,512,318 | ..coccvevereririan 3,731,589,657 | ...ovvevirireiirnns 77,138,101,975
LIABILITIES, CAPITAL AND SURPLUS (Page 3)
9. Contract reServes (LINES 1 aNd 2).......c.cvcueieiciiesicicsieieiseie ettt ssenaens | sressessssessessssssesas 8,133,754,924 | ......cooevvervrerae. 3,700,222,215 | oo 11,833,977,139
10.  Liability for deposit-type CONtracts (LINE 3).......ccovuerrrirrirrinrinriresieiississisisssssssssssssssessssssensns | sessessnssssssssessessnssees 70,613,275 | oo | e 70,613,275
11, Claim reserves (Line 4).... 33,982,634 65,350,076
12.  Policyholder dividends/reserves (LINES 5 throUGh 7)..........c.ocururinincnrnrinensneieessinssssenees | eesesesseeesssssssssesesssssesens 935,743 | ..ot | s 935,743
13.  Premium & annuity considerations received in advance (LiNe 8)..........ccoceveeieeniveeieeeiiies | e 065,292 | ..o | e 665,292
14.  Other contract liabiliieS (LINE 9).......ccvueiiviieieieiee et ssssnaens | sresetessesssssesaesssad 405,003,947 | ..ooeeeveeeeeee e | e 405,003,947
15.  Reinsurance in unauthorized companies (LINE 24.2).............cceueveveervereesiesieesesesessessessnns | sonveessssssessssssesssessenes BTATATOE | oo enes | ceieie et 4,741,476
16.  Funds held under reinsurance treaties with unauthorized reinsurers (Ling 24.3).........ccccoevvveis | covrverveenenreniennns 2,154,318,189 | ..o | e 2,154,318,189
17, All OtNET EADIIHES (DAIANCE)... .. .evveeseseeeeeessesseereeesessseeseessessseeeeesssssseeeesssesssssessssssseeessssrs | eesssssssesesessssneseee (R ) T [ (562,307,768)
18. Total liabilities excluding Separate AcCOUNtS (LINE 26)..........cccoveveviireieiieisierceiseieeeseresenies | everesesssesesesinns 10,241,707,712 | coeveeeeceene 3,731,589,657 | ....ccvvervrrirernnns 13,973,297,369
19.  Separate Account li@biliieS (LINE 27).......cc.cvevivierieicsieicseie ettt ssbensens | sressssessesssessesaees 59,079,204,001 |...oovoeeeeeeeeeeeeeeeeeeeeeeeeeeees | e, 59,079,204,091
20.  Total liabiliies (LINE 28)........ovurereirerinrirrisrissiesissessisessesssssseesesssssssssessesssssssssessssssssssssessessasssnssns | sessssessesssssnssessa 69,320,911,803 | ..coovoveveririreenes 3,731,589,657 | oo 73,052,501,460
21, Capital & SUIPIUS (LINE 38).......cvumrveruerirerererierisesisessseessessseesssessseess s sessesss s sesssssnsns | sossssssssssssssssseses 4,085,600,515 |....coovevvenncns )88, SRR [TPRTORRR 4,085,600,515
22. Total liabilities, capital & SUPIUS (LINE 39)........oveiuieierrieiierirereiecrseieiseissiesessiseseessseseessesests | eesessensesssseessesans 73,406,512,318 | ..ovverrnae 3,731,589,657 | .oovvvveeirrirrinene 77,138,101,975
NET CREDIT FOR CEDED REINSURANCE
23, CONMrACE TESEIVES. .....ouverieriiiiii bbb | sebisssiss bbb 3,700,222,215
24, Claim reserves
25, POlicyholder diVIABNAS/TESEIVES. .........cuueiiieiieieieiieieisie st ssssessess | sesssssssessessssessessssessessessnsessessnsns 0
26. Premium & annuity considerations received in @QVANCE............oeuerrrerirrinirnrenrieininsensiseeinies | cereeressessssssesssesssssssssessessssssnenn 0
27.  Liability for depoSit-lype CONMIACES.........cviveireiciiieirseees et snsenns | ebsssssessessssessessssessesesnsessessnsns 0
28, Other CONMraCt ADIIIHIES...........cvuuevirrireriericrierirerie et eniens | seriesinesine s i 0
29, ReINSUANCE CEUARH @SSBLS........cuuvuerriieiireriiieriseeie ittt | ferensesset s s e s nerese 0
30. Other ceded reinSUraNCe reCOVETADIES......... ..ot | trisess s 0
31. Total ceded reinSUranCe reCOVEIADIES.............coeuirerriirceeirieieisicieies ettt sssesenns | sssssesessssesesssnsesens 3,731,589,657
32. Premiums and considerations
33.  Reinsurance in Unauthorized COMPANIES............cceueviieieiiiiesie ettt sans | evesssssessessssesse s sesses s sesse s ssnsns 0
34. Funds held under reinsurance treaties with unauthorized reinsurers
35.  Other ceded reinsurance payables/OffSELS. ... | ersssssseses st essessssessesssssssensessans 0
36. Total ceded reinsurance payables/offsets 1,424,756
37. Total net credit for ceded reiNSUIANGCE.............covuuririiiiriri e | e 3,730,164,901
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Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Allocated by States and Territories
1 Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active | Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations 2 through 5 Contracts
1. b [ 00000000.9,325,986 | ...........394,355 | ..o 3,891 | 32,828,122 | ......... 42,552,353
2. L ...2,418,932 ..2,314,597 A4
3. SO SR IO 28,168,326 40,039,984
4. ARl | e 12,569,554
5. California. CAl.. L | . 162,313,118
6. Colorado..... CO|lvi | e 31,448,356
7. CONNECHCUL........cveeveviceetereeec ettt CT|beos | e 28,929,291
8. DElAaWArE........cooveeceeeeeeeeeee s DE|..Lo| e 11,125,362
9. District of Columbia...........ccceeurrvrrereereeeiieeeeecee e DC|.loe | e 4,618,799 ....11,201,452
10, FlOTdA. ...cececeeecce e FL ool | e 87,942,917 157 259830 253,331,473 | ...
11, GBOIGIB.e.eecveceecveeeeeeeete e sees sttt rens GA|.looi | e 35,900,341 | ........1,830,837 |..cccoorrvirennnn 11,297 | 67,629,692 | ........ 105,372,168
12, HAWal..ovecveeiecice et HE ol | e 5,579,780 | ...........259,232 | ..ovirvrreirieennn. 1,850 | 13,896,691 | .......... 19,737,553 | ..o,
13.  lIdaho... Dl | 5,617,790 | ......... 189,746 |....ccccoovvrvvieeen 3,031 | i 14,978,740 ...20,789,307 |...
14.  lllinois bl | 78,013,478 | ........3,546,701 |....cccoceoovereennn. 46,451 | . 119,549,228 ..201,155,858 |...
15. Indiana VANl [ 21,805,372 | .......1,170,481 |.......ccceeuoue... 15,809 | e 32,868,319 ...55,859,981 | ...
16. lowa AL | 14,478,848 ....36,606,612 .52,125122 | ...
17. Kansas KS |l | 18,812,356 ...24,022,107 ...43,587,620 |...
18.  Kentucky.. KY Ll | 17,422,781 ....17,450,465 ....35,426,934 | ...
19.  Louisiana. AL | 32,891,223 ..48,723272 | .........82,018,471
20, MaiNE....cerreerrrereirereriesissieienessssssssessessssssesssssessesssnssessessME [ o Lo | e 1,890,461 | ..........531,853 | ..ccovvviinrirrrinnnnn 054 | 13,614,530 | .......... 16,037,397
21. Maryland vl | e 28,710,446 | ...........966,622 |.....ccoervrivrirereinnenn T4T | 61,078,028 | .......... 90,755,837
22. Massachusetts ol 22,336,794 ....49,544,630 ....12,602,846 |...
23.  Michigan Mi L 35,977,593 ....56,137,567 | ..........93,837,933 |...
24, MINNESOA........everereererceersseesesnsessesssessssssssssessssssssensennees MIN [ IR IO 51,510,187 | ........1,971,041 | ....cccceeveeen........82,305 | ... 65,161,219 | ........ 118,724,752
25.  Mississippi... el | e 10,769,133 | ...e0.ee. 532,414 | oo 6,183 | 17,385,502 | .......... 28,693,232
26. Missouri... el | s 46,533,001 ..105,089,763 |...
27. Montana.. OO ENRE S 2,615,274
28. Nebraska. OO ISR ISP 12,812,138
29. Nevada............ b | e 12,283,404
30.  New Hampshire.........ccocueieieueeeieieseeeseese s vl 4,811,191
31.  New Jersey..... Nl | 32,959,808
32.  New Mexico. el | 6,878,280
33.  New York N 11,792,275 JT1,
34, North Caroling..........ccceeveveeiniieieeeseeiese e NC|..Lio | 00 77,193,227 | ........3,166,090 |.........c............... 45,383 | ... 63,293,175
35.  North Dakota... ND|. ..3,959,294
36. Ohio............ .OH
37, OKIAhOMAL.......coeveievcieieieese s OK|...loooi | 00022,207171 | ...........545,961 | oo 9,649 | i, 26,470,182
38, OBGON.....eiiciireericie ettt OR]|.... 30,923,079

39. Pennsylvania...
40. Rhode Island...
41.  South Carolina
42.  South Dakota..
43, Tennessee...

94,435,670
.3

..72.958776 | .

E)
iaial el el ol o o o

44, Texas.. ..269,026,494 |...

45, v 18,487,163 | ... ..
48, VEIMONL.....ocoeveeevcierereereeeeeeesneeensssesesssssesesssnsesssseerense VT | el | 3,712,433 | 00 248,273 [ | 008,119,413 | 12,080,119 | .oveveererrree
A7, VIFGINIB. ..o VA|..L...][....31,189,193 | ......2,245,030 |.....cccoeerrerrrreren.. 4,559 | ........74,218,633 | ........ 107,657,416

48.  Washington. WAL ....65,425,770 ....93,928,610 |...

49.  West Virginia... WVl | 9,443,468 ...14,848,162 | ..........24,954,701

50, WISCONSIN......ovievcriieicteie et nes W ol | e 30,256,980 | .......2,212,954 |........................263,883 | ........ 71,403,204 | ........ 104,137,020

51, WYOMING...oiecteceeie ettt WY |l | e 2,724,027 | .......... 140,036 |......cccoevvvereennc.n 1,660 | 4,645,910 | ............ 7,511,632 | oo
52.  American Samoa.

53. Guam..............

54.  Puerto Rico.....

5. US Virgin Islands....
56.  Northern Mariana Islan

398 |
956,334

58. Aggregate Other Alien.
59. Subtotal.......cccceue..
90. Reporting entity contributions for employee benefit plan:
91. Dividends or refunds applied to purchase paid-up

additions and aNNUILIES............ccrverrrerinenesceeseseeeisnens XXX | e 4113 | e 2,729 | oo e | e 6,842 | .o,
92. Dividends or refunds applied to shorten endowment or

Premium paying PErod...........ccceeeierereeererssee e XXXt | et | e | eeerern e ssserens | sesssseresnsnssesssnrenns | ereseresnsissessssrenns () TR
93.  Premium or annuity considerations waived under

disability or other contract provisions...........c.coeveuveveererienenns XXX

94.  Aggregate other amounts not allocable by State

95. Totals (Direct Business)...... o LWXXXL | ..1,404,385,758 | ... 65,373,877 |. 2270 513,765 | ..... 3,741,231,735
96. Plus reinsurance assumed.. XXX 131,471,592 | ... 66,142,175 | ..o | v 135,936,654 | ........ 333,550,421
97. Totals (All Business)........... ... XXX... | ...1,535,857,350 | ....131,516,052 |. ...958,334 |...2,406,450,419 | ..... 4,074,782,155
98. Less reinsurance ceded.............cceveveruennnnns XXX 763,355,858 |......ccovvevrnnnn . ..4,499 | .58,421,034,254 | ..59,184,394,611 |...
99. Totals (All Business) less reinsurance ceded. SXXX ] e 772,501,492 | ....131,516,052 | (b). ...953,835 | (56,014,583,835) | ..(55,109,612,456) | ...
DETAILS OF WRITE-INS

5801. Other FOrBIgN..........cceveeiueeieiecieseereise et ssesaas D XXX | e 5,761,698 438,681 | ............ 6,200,778

5802. ... .

BB03. e

5898. Summ. of remaining write-ins for line 58 from overflow page... |...

5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)..........

40T, et

9402, ot

9403, st .

9498. Summ. of remaining write-ins for line 94 from overflow page... | ...

9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above).......... ..

Explanation of basis of allocation by states etc., of premiums and annuity considerations.
Individual Life Premium, Annuity Considerations and Other Con3|derat|ons are allocated to the jurisdictions based on the residence of the policyholder, insured or payer.
Group Life and Group Accident & Health Premium are allocated to the jursidictions based on the residence or worksite location of the insureds. A group policy
covering less than 500 lives may be allocated to the jursidiction where the greatest number of members reside or are employed or to the situs of the contract.

(@) Insert the number of "L" responses except for Canada and Other Alien.
(b) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4 and 16.4, Cols. 8, 9, and 10, or with Schedule H, Part 1, Column, Line 1. Indicate which:
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Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE T - PART 2

INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only
1 2 3 4 5 6
Life Annuities Disability Income | Long-Term Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals

1. AIBDAMAL ..t AL .o 9,325,986 | ...cocovvennee 394,355 | ..ooviriiis 3,891 | [ | s 9,724,232
2. AIESKA. ... AK] e 2,418,932 | oo 7,199 | i 384 | e [ s [ e 2,426,514
30 ANIZONA. .o AZ| ... 28,168,326 | ... 922,537 | covverrrirerenas 21,596 [ ..o | e | i 29,112,459
4. ATKANSES......oieiiiiieie e AR| oo 12,569,554 | ...ccovvvnnee 520,062 | ..oovovvririnnn 3,649 | [ | s 13,093,264
5. California.......ceeeereereeeeee s CAl .. 162,313,118 | ............ 6,780,947 | ..o 113,928 [ oo [ e | s 169,207,593
8. C0l0ra00. ..o COJ e 31,448,356 | ....cocovnn. 863,357 | covvererirerirens 5,192 | oo [ | e 32,316,906
7. CONNECHCUL.......vvereeeteeteeieeietee bbbttt (O3 1 I 28,929,291 | oo 1,255,992 [ oo 210 | oo [ s | s 30,185,493
8. DEIAWENE.......cooeieeeie e DE|.......... 11,125,362 | ..oovvvrrenene. 52,781 [ ooeeeeeeeeeeieriiens | e | e | cevvenens 11,178,143
9. District of COUMDBIA.........ccoervrrirerierieees e (DO I 4,618,799 | oo, 179 | e85 | [ | e 4,620,659
10, FlOMAA. ...oveeececececseeseresessseseessssssisssississsssssssssssssssen P L | i 87,942,917 | ............ 8,083,849 | ..ooveeeee A BTT [ e [ | e 96,071,643
11.  Georgia.... WGA 35,900,341 | .. .1,830,837 | .. . . 37,742,475
12, HaWalc.ooccceeeseesessessessessssesssssssssessnesnn A | s 5,579,780 | .oovvrrienne 259,232 | v 1,850 e [ | 5,840,862
13, 1daN0...eceeeeenseeseesesnesnssnssnsene D | e 5617,790 | oo 189,746 | .oooovvveenen. 3,031 | [ | 5,810,567
14, THNOIS.....ccveeereireireeineieeireeieeiseeeeeesseeseeisssesesssssssesssenssenssenssenssenseell | oviinies 78,013,478 | ............ 3,546,701 81,606,630
15, Indiana.......cccvvinerrireieeeeeesesseseseessesessssssssenseseeed N | s 21,805,372 | .. .1,170,481 22,991,662
16, OWA....icccceceeeeeeesesesseissesesssssnsssssssssesene A | s 14,478,848 | ............... 986,270 15,518,510
17, KANSES....cviieieiiseiiessississississssisssssssssssssssssssssssneeno KO | oviinins 18,812,356 | ..cocovvennce 750,312 19,565,513
18, KENUCKY.....cvvcvreereireircnenenenenenensensensenensensessensennen KY | i, 17,422,781 | oo 537,074 17,976,468
19.  Louisiana. welAf 32,891,223 | .. 389,445 | .. . 33,295,199
20, MaiN.....ovveeriieeieeeeseeeisesssssssssesssssnssssssssssssssnseesse s ME | i, 1,890,461 | ..oocvvvvnnee 531,853 | ovvvernireennee DA | [ | e 2,422,868
21, Maryland.........cocoeceeveeineiscisesesessssesssssssssssssssssssssssessMD | e 28,710,446 | ... 966,622 29,677,809
22, MaSSAChUSELLS..........ccoueivieeieiiici st MA[ .......... 22,336,794 | .ccoovvrnnn. 720,342 23,058,216
23, MIChIZAN.....c oottt MIf ... 35,977,593 | ..coovenene. 1,685,434 37,700,365
24, MINNESOA......evoierieie ettt MN]| .......... 51,510,187 | cccvvenenee 1,971,041 53,563,534
25, MISSISSIPPI. vvvvvrreseesieseeeseessessseesesssesss s sssssssss st esssenees MS| ... 10,769,133 | ..ovvvrvenee. 532,414 11,307,730
26, MISSOU.....eoieeieeieitiec sttt MO ... 46,533,001 | ............ 1,237,606 [ ..ccoovrrnne 16,684 | oo [ | s 47,787,291
27, MONANA. ... MT]| oo 2615274 | oo 564,431 | covvvriers 3,102 | [ | i 3,182,807
28, NEDasKa........oooiieiiie s NE| .......... 12,812,138 | .o 468,846 | ...ooovveenee 12,742 | oo [ | e 13,293,725
29, NEVAGA. ...t NV|....... 12,283,404 | ............... 204,801 | oo 7,392 | oo [ e | e 12,495,596
30, New Hampshire.........cocuvrieiieieieineiseenee e NH| ..ccoenn. 4811191 [ s ATT 984 | oo | e [ | e 5,289,135
31 NEW JBISEY...ooiieii s [\ [ 32,959,808 | ....cccoone. ABTAT5 [ o820 | e [ | e 34,117,604
32, NEW MEXICO.....cvverrrrrrirrireerneirneirneisneenneesseesseeseesesseessenssenneee NM [ i, 6,878,280 | ...ccvvrenne 407,659 | .ovrverirerren 2,998 i [ | e 7,288,935
33, NEW YOrK.ocececrecrecnecnernecnecnecnesinecsseesneesseesssssssssnssssesneeennsNY [ i 11,792,275 | c.ovvvrinnee 265,758 | wvveveerernen 1,826 | [ | e 12,059,860
34.  North Carolina. WNC . 77,193,227 | .. ..3,166,090 | .. . . .80,404,700
35. North Dakota.........ccovvuvevvervrieeieeseierieniernseinenisenisenssenesenneneedND [ i, 7,061,673 | coovevrernnne 42,230 | covvvreneenB,047 [ | e | e 7,109,950
36. OO PPOPOYPOTTSOTTTRTTTTROVPPRRO O f ISPROPPOON 52,293,614 | ....ccco..c. 1,913,205 | .ovvviieeee 20,415 | e [ v | e 54,227,234
37, OKIAhOMA........ovvvrvrririeierieeiseeeeesiessessssssesssenssssssesssensenss OK [ i, 22,207,171 | oo 545,961 | oovvvreeeeenn 3849 | [ | e 22,762,781
38. OR| . 10,827,721 | .. AM3175 | . 11,947,482
39, PeNNSYIVANIA.........covueeieie e PA|....... 59,731,615 | cccvonvne 2,679,330 | cooevvnrreneenn 1,395 [ [ | ) 62,412,339
40.  RhOE ISIANG.........ieeieeicici e (U I 5,452,264 | ...ovveveernrnrenns | e 267 [ | e | e, 5,456,531
41, South CaroliNg.........cccoveeveierrineinnereiseessesseseseiseisesssessesees s SG [ i 19,054,745 | ............... 967,813 | oovevrreeeeeni 2,576 | [ | e 20,025,133
42.  South Dakota... SD e 11,530,212 120,462 | .. . 11,659,151
43, TENNESSER......oteierrirneineineineineeseiseeseissessessssssssssssssssnsesssnn IN [ coveiis 22,075,486 2,108,790 | covvereeeen 14,122 [ e [ e | e 24,198,398
B4, TOXAS oo reuierrererieiieste sttt bbbttt TX| oo 109,561,439 | ............ 4,287,069 113,867,504
A5, B8N UT| s 5,581,672 | .oovveriennnd 668,468 | ...ovvvrreeen 2493 | [ | 6,252,633
4B, VEIMONL.....vtuiieiieiiiteeisreesieetees bbb AV I [P 3,712,433 | oo 248,273 | cvovveneneenneeineinsinns | e [ s | e 3,960,706
A7, VIFGINI.ceorveriiieieieeiissiese bbb VA| .. 31,189,193 | e 2,245,030 | covverieniinns 4559 oo | e | i 33,438,783
48, WashiNGLON........ccvuiviiieiieiiceieeisieseeriesie sttt neeneas WA[ ... 25,973,892 | ..coovevenes 2,519,837 | v G | [ e | e 28,502,840
49, WSt VITGINIa.......cooueveericrieeieiesieses e WV . 9,443,468 | .......cee.nu 657,528 | ..ovveerirerires 5,542 | oo [ | e 10,106,539
50, WISCONSIN.....oovieiierierieiiesissses sttt ssses WL ... 30,256,980 | ............ 2,212,954 | ...covverenne 263,883 | ..ovveereerierrereniens | e | v 32,733,816
51, WYOMING...iiirieiieceeiessse ettt es WY | ..o 2,724,027 | ccovvvenne. 140,036 [ ...cccvvevrrnnn. 1,660 oo | e | i 2,865,723
52, AMENICAN SAMOA........curererererreeireesesssseseessssessssesessessessssssessesseseans AS | e | e e [ e | s | e 0
53, GUAM. ..ot (C1U) IS 1427 | oo | oo [ | e | e 11,427
54, PUEHO RICO......ouiueiiiiriieiiecieetseiseis ettt ssnees PR oo 96,193 [ ..o | e [ e [ s | e 96,193
55.  US Virgin ISIands...........ccocoeiereireirniiriieeeseessseeeeeeseses AV/ | I 11,670 | oo | e e | e | e 11,670
56.  Northern Mariana ISIands............cccoeurneneeneinineeneneeneseieies MP | oo [ s | e [ s | e | e 0
57, CANAGA. ... CN Y s 8,002 | .o [ e | s [ e, 8,002
58.  Aggregate Other AlIEN............cc.eveecvereeserieiieieses e (O N (DS 5,761,698 | ..covvrerererrrerierien | cvveveiieisieeins 398 [ .o | e | s 5,762,097
59, TS | e 1,403,022,417 | .......... 65,371,148 | ...cvvven. 958,334 | oovvrcrcriene (] [ 0f... 1,469,351,899
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

NORTH AMERICAN PROPERTY/CASUALTY OPERATIONS

*Hartford Fire Insurance Company 06-0383750/NAIC #19682/CT
(100% of common stock owned by The Hartford Financial Services Group, Inc. 13-3317783/DE)

*Hartford Underwriters Insurance Company 06-1222527 /NAIC #30104/CT
*Twin City Fire Insurance Company 06-0732738/NAIC #29459/IN
*Hartford Insurance Company of lllinois 06-1010609/NAIC #38288/IL
*Hartford Lloyd’s Insurance Company 06-1007031/NAIC #38253/TX

Four Thirty Seven Land Company, Inc. 13-2852356/DE (37.5% owned)

*Hartford Accident and Indemnity Company 06-0383030/NAIC #22357/CT
*Hartford Casualty Insurance Company 06-0294398/NAIC #29424/IN
Four Thirty Seven Land Company, Inc. 13-2852356/DE (62.5% owned)

Specialty Risk Services, LLC 20-0730592/DE

HARCO Property Services, Inc. 06-1107677/CT
HRA, Inc. 06-1185090/CT
HRA Brokerage Services, Inc. 06-1126749/CT

Access CoverageCorp., Inc. 56-2160819/NC
Hartford Underwriters General Agency, Inc. TX
Hartford Texas General Agency, Inc. TX
Catalyst360, LLC 20-5807941/DE

*Nutmeg Insurance Company 06-1032405/NAIC #39608/CT
(100% of common stock owned by Hartford Holdings, Inc. 22-3866674/DE)

*Hartford Financial Products International Limited (United Kingdom)
Hartford Management, Ltd. (Bermuda)

*Hartford Insurance Ltd. (Bermuda)
HartRe Group, LLC 06-1032405/CT

*Fencourt Reinsurance Company, Ltd. 06-1323788 (Bermuda)
Trumbull Services, LLC 02-0665394/CT
Hartford Residual Market, LLC 74-3112496/CT
Trumbull Flood Management, LLC 88-0517612/CT

*Hartford Insurance Company of the Midwest 06-1008026/NAIC #37478/IN
(100% of common stock owned by The Hartford Financial Services Group, Inc. 13-3317783/DE)

*Hartford Insurance Company of the Southeast 06-1013048/NAIC #38261/CT
(100% of common stock owned by The Hartford Financial Services Group, Inc. 13-3317783/DE)

*Trumbull Insurance Company 06-1184984/NAIC #27120/CT
(100% of common stock owned by The Hartford Financial Services Group, Inc. 13-3317783/DE)
Hartford Technology Services Company, LLC 06-1552692/DE
Horizon Management Group, LLC 06-1526449/DE

*Property and Casualty Insurance Company of Hartford 06-1276326/NAIC #34690/IN
(100% of common stock owned by The Hartford Financial Services Group, Inc. 13-3317783/DE)

*Pacific Insurance Company, Limited 06-1401918/NAIC #10046/CT
(100% of common stock owned by The Hartford Financial Services Group, Inc. 13-3317783/DE)

*Sentinel Insurance Company, Ltd. 06-1552103/NAIC #11000/CT
(100% of common stock owned by The Hartford Financial Services Group, Inc. 13-3317783/DE)

LIFE OPERATIONS

Hartford Life, Inc. 06-1470915/DE
(100% of common stock owned by Hartford Holdings, Inc. 22-3866674/DE)

*Hartford Life Insurance K.K. (Japan)

*Hartford Life and Accident Insurance Company 06-0838648/NAIC #70815/CT
*American Maturity Life Insurance Company 06-1422508 /NAIC #81213/CT
*Hartford Life Insurance Company 06-0974148/NAIC #88072/CT

Hartford Hedge Fund Company, LLC 06-1597414/DE
*Hartford International Life Reassurance Corporation 06-1207332/NAIC #93505/CT

*Hartford Life and Annuity Insurance Company 39-1052598/NAIC #71153/CT
*Hartford Life, Ltd. 27-0008332 (Bermuda)

Woodbury Financial Services, Inc. 41-0944586/MN

Hartford Financial Services, LLC 52-2137766/DE
HL Investment Advisors, LLC 06-1534085/CT
Hartford Investment Financial Services, LLC 06-1629808/DE
Hartford Investments Canada Corp. 99-0219177 (Canada)
Hartford-Comprehensive Employee Benefit Service Company 06-1120503/CT
Hartford Life Alliance, LLC 20-2065725/DE
Hartford Retirement Services, LLC 26-1589907/DE
Hartford Equity Sales Company, Inc. 06-0896599/CT
Hartford Securities Distribution Company, Inc. 06-1408044/CT
Hartford Advantage Investment, Ltd. (Bermuda)

Hartford Life International, Ltd. 06-1293360/CT
*Hartford Life Limited (Ireland)
*Icatu Hartford Seguros S.A., (50% owned) (Brazil) (1)
Icatu Hartford Capitalizacao S.A. (Brazil)
The Hartford International Asset Management Company Limited (Ireland)
Hartford International Global Distribution (Bermuda) Ltd. (Bermuda)
Hartford Europe, Ltd. (United Kingdom)
Hartford Life Private Placement, LLC 01-0573691/DE
Hartford Administrative Services Company 41-0679409/MN
Planco, LLC 20-3944101 /DE
Hartford Life Distributors, LLC 20-3944031/DE

*White River Life Reinsurance Company 80-0480864/VT
(100% of common stock owned by The Hartford Financial Services Group, Inc. 13-3317783/DE)

*Champlain Life Reinsurance Company 32-0181180/VT
(100% of common stock owned by The Hartford Financial Services Group, Inc. 13-3317783/DE)

(1) Hartford Life International Ltd. has 50% voting rights.

OTHER OPERATIONS OWNED BY THE HARTFORD FINANCIAL SERVICES GROUP, INC.
Hartford Holdings, Inc. 22-3866674/DE

Hartford Investment Management Company 06-1472135/DE
Hartford Strategic Investments, LLC 20-5814558/DE

Heritage Holdings, Inc. 06-1442285/CT
*First State Insurance Company 04-2198460 /NAIC #21822/CT
*New England Insurance Company 04-2177185 /NAIC #21830/CT
*New England Reinsurance Corporation 06-1053492 /NAIC #41629/CT
*Heritage Reinsurance Company, Ltd. 98-0188675 (Bermuda)
*Excess Insurance Company, Limited (United Kingdom)

*New Ocean Insurance Co., Ltd. 98-0188674 (Bermuda)

Federal Trust Corporation 59-2935028/FL
Federal Trust Bank 59-2807546/FL
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY

PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 1 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Federal Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company ID and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)
Affiliated Transactions
13-3317783.............. The Hartford Financial Services Group, INC........cccoeveeveevereenes | voerrrerennn. 242,437,732 | ... (2,236,169,982) | ...oovurerreeereeresereienaens | eeveeesieeieesesiessesseesenannes | ereeeseesaenens 212,929,892 |[....ooveeeerereeeereeiienes | ereeies | eereeeieesesessessessssesseens | erreeienians (1,780,802,358) | ....ccvverrrerrere e
06-0383750.............. Hartford Fire Insurance Company...........ccoeoveuveervereeneerecnnns | coverenennnnn312,000,000 | .. 142,808,299 |[....cooveeirerieriieereiieeiens | eveeereseeees e sseneees | ereresennenens (445,815,500) o e | e 8,992,799 |............. 2,720,669,274
... |06-1222527.... ... | Hartford Underwriters Insurance Company... ...(27,276,211) | .. L . , s 912,452,061
.| 06-0732738... .. | Twin City Fire Insurance Company...........ccccoeneeeeneeneerneereennes | eeeereereneenense(38,000,000) | covoioiencereirriiniineieineinees e | eeeeseesessessssesesesssssssssesnes | seseseeseessssesens (8,812,325)| .. L .1,625,205,720

............... (188.910,328)| ......... (2.030,963.,673)
.................. 94,006,122

06-10106009.............. Hartford Insurance Company of lllinois
06-1007031.............. Hartford Lloyd's Insurance Company.
... [13-2852356... ... | Four Thirty Seven Land Company, Inc......
... | 06-0383030... ... | Hartford Accident and Indemnity Company... SOV DUVIRTTRTRRRR PR . .

.106-0294398... .. | Hartford Casualty Insurance Company...... ettt | e sens | s ....(31,227,804) | ..

542,005,375)| .

(6,507,487,377)
530,025,981

(

... | 20-0730592... ... | Specialty Risk Services, LLC..... SRRV DRVISPIRRRRSRPRIOR IO 2121214 ..

... |06-1107677... ... |HARCO Property Services, Inc.. SRRV DOVIRTRRTORROPRIORN POV ..(1,305,925) | ..

... | 06-1185090... o [HRA NG SO TUSPU OTOTOPOT PSRN DRSS (361, 710) .
. |06-1126749... .. |HRA Brokerage Services, Inc.

56-2160819.............. Access CoverageCorp., Inc
00-0000000.............. Hartford Underwriters General Agency, Inc
... |00-0000000... ... | Hartford Texas General Agency, Inc......

.120-5807941... ... | Catalyst360, LLC........cocovrrrrrernns
06-1032405.............. Nutmeg Insurance CoOmMPaNY.........cvuererreeerrernresresesesenseeesens
00-0000000.............. Hartford Financial Products International Limited(United Kingd
... |00-0000000... ... | Hartford Insurance Ltd. (Bermuda)..........cccocevevuveviverrerrirenenne
... |06-1323788... ... | Fencourt Reinsurance Company, Ltd
... |02-0665394... ... | Trumbull Services, LLC..................
... | 74-3112496... ... | Hartford Residual Markets, LLC.....
... |88-0517612... ... | Trumbull Flood Management, LLC........
... |06-1008026... ... | Hartford Insurance Company of the Midwest.
... |06-1013048... ... | Hartford Insurance Company of the Southeast.. s esnsesnssseseninns | eevesiesssesessseseessssessesens | sressenississsssssssssesssssnsessens | eeeerenssseeenss( 20002,017) [esveeeseeeseesieieees | oo [ Lo (7,002,017) | v (31,831,692)
... |06-1184984... ...| Trumbull Insurance Company........ (8 000 000) . LR . 113,199,828
... | 06-1552692... ... | Hartford Technology Services Company, et nannaenes | reresenreses et es s tesaesens | eeresesesensesee s . s
... |06-1526449... ... | Horizon Management Group, LLC...........cccccovveveunnen.

. |06-1276326... .. | Property and Casualty Insurance Company of Hartford ..(17,000,000) | ....
06-1401918 Pacific Insurance Company, LIMited........c..cccovererrerrenieernnnes | covvrernireinnens (22,000,000)
06-1552103 Sentinel Insurance Company, Ltd..........ccccoovervneienininnnns ,000,000) [ oo | cerrereissensenesnenesnnens [eonnensennennene(4,258,829) | covvieiveeiesesesieienns [
... |06-1470915... ... |Hartford Life, INC......ccovvvvcrircirinnnee .

. 100-0000000... .. | Hartford Life Insurance K.K. (Japan)................. |
06-0838648 Hartford Life and Accident Insurance Company..........cccceeeveves | vevvereereiennns 18,000,000
06-1422508 American Maturity Life Insurance COmpany........c..ccovevevenns [ covveeiereinsssesessienennnns
... |06-0974148... ... | Hartford Life Insurance Company.............. e .
... |06-1597414... ... | Hartford Hedge Fund Company, LLC.................... [OOSR e | s nens | arees
... | 06-1207332... ... | Hartford International Life Reassurance Corporation | ..(10,000,000) et | ereses e nens | ees
... | 39-1052598... ... | Hartford Life and Annuity Insurance Company.. - e | ereenes e nens | oees .
... |27-0008332... ... |Hartford Life, Ltd. (Bermuda)...........c.c....... ettt ssinses | et | ettt
... |41-0944586... ... | Woodbury Financial Services, Inc. ,700, et | v nens | arees
... |52-2137766... ... | Hartford Financial Services LLC.... s ettt | ettt | feea sttt .
... |06-1534085... ... |HL Investment Advisors, LLC.... o ..(18,000, ettt | serese st nennes | aeees ...(16,883,429)| ..
... | 06-1629808... ... | Hartford Investment Financial Services, LL . et | e nens | ees (22 365,089) ..
... 199-0219177... ... | Hartford Investments Canada Corp. (Canada)..........cccoccvuveves | coverereiieirieieieisiieseenns et | v nens | arees

. 106-1120503... ... | Hartford-Comprehensive Employee Benefit Service Co e | et nens | s
20-2065725.............. Hartford Life Alliance, LLC

..1,306,500,457

A 639,052,083
(28,984,696) | ..o (277 ,428,484)
(12,258,829) | orcerrn 581,358,255

..4,656,000,070

...(990,962,043)
(1,978,891,419)
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SCHEDULE Y

PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
4 5 6 7 8

1 2 3 9 10 1 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Federal Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company ID and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)

L'LS

26-1589907.............. Hartford Retirement Services, LLC
06-0896599.............. Hartford Equity Sales Company, Inc
06-1408044.............. Hartford Securities Distribution Company, Inc...........ccccovveuee. ,
... |06-1293360... ... | Hartford Life International Ltd 713,097,422 | ...
.|00-0000000... .. | Hartford Life Limited (Ireland) .356,015,510 |...

00-0000000.............. The Hartford International Asset Management Company Limit{
00-0000000.............. Hartford International Global Distribution (Bermuda) Ltd. ( Ber|
... |00-0000000... ... | Hartford Europe, Ltd. (United Kingdom)..........cccovvvvurrirninienns
... 101-0573691... ... | Hartford Life Private Placement, LLC........
... |41-0679409... ... | Hartford Administrative Services Company...
... [20-3944101... ... |Planco, LLC.....c.coceovvnrrrininne
. 120-3944031... .. | Hartford Life Distributors, LLC...............

1,200,000,000 |...
82,000,000 | ..

White River Life Reinsurance Company

...| 80-0480864..........
.. | Champlain Life Reinsurance Company.

. |32-0181180...

22-3866674...........:.. Hartford Holdings, Inc ....357,000,000
06-1472135.............. Hartford Investment Management Company.
. 120-5814558... .. | Hartford Strategic Investments, LLC

04-2198460... First State Insurance Company.........

04-2177185...........:.. New England Insurance Company..........cccoeeeeenrereneeneenenens
06-1053492.............. New England Reinsurance Corporation
. 198-0188675... .. | Heritage Reinsurance Company, Ltd. (BEMMUAA)..........cccevvee | covevereriesieeseeseiieienes | evresesesesssssssssssesessnsens | oo

 100-0000000........... | Excess Insurance Company, Limited (United KIngdom)........ | oo . . i N (28,258,000)

. |98-0188674...

. ...|New Ocean Insurance Co., Ltd. (BEMUAA).........ccocvvererrerers [ | ceveesessssessssesesssessesesseens ..198,206 et ———————
... 159-2935028... ... | Federal Trust Corporation.. ..20,833,085 |.... ...20,833,085 | ...
. |59-2807546... .. |Federal Trust Bank................ 175,000,000 |.... .175,000,000 |...
33-0608333... XDimensional Technologies, Inc. ...832,107 |.... .
9999999, | CONrOl TOAIS.........verecesirieresiecississeseesessenssseses s ssssesssssesssnssessenssssssssessasssssssssassansns | ansssssessessssssessassasssnssases 0

Pooling Information
Column 10 - See Notes to Financial Statements, Note 25, Intercompany Pooling
Arrangements, for the pooling percentages for the Hartford Fire Insurance Pool

First State Insurance Group Pool:
21822 First State Insurance Company 98.00%
21830 New England Insurance Company 1.00%
41629 New England Reinsurance Company 1.00%
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The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

domiciliary state waives the filing requirement, your response of WAIVED 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.

MARCH FILING
1. Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 1?
2. Will the confidential Risk-Based Capital Report be filed with the NAIC by March 1?
3. Will the confidential Risk-Based Capital Report be filed with the state of domicile, if required, by March 1?
4. Will an actuarial opinion be filed with this statement by March 1?

APRIL FILING
5. Will Management's Discussion and Analysis be filed by April 1?
6.  Will the Life, Health & Annuity Guaranty Association Model Act Assessment Base Reconciliation Exhibit be filed with the state

of domicile and the NAIC by April 1?

7. Will the Adjustment Form (if required) be filed with state of domicile and the NAIC by April 1?
8.  Will the Supplemental Investment Risk Interrogatories be filed by April 1?

JUNE FILING
9. Wil an audited financial report be filed by June 1?
10.  Will Accountants Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 1?

Responses
YES
YES
YES
YES

YES
YES
YES

YES

YES
YES

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.

1.
12.
13.
14.
15.
16.
17.
18.
19.

20.
21,
22.
23,
2.
25,
26.
2.
28.
2.
30.
31,

32.
33.

MARCH FILING
Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1?
Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1?
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 1?
Will the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 to Exhibit 5 be filed by March 1?
Will the actuarial opinion on non-guaranteed elements as required in interrogatory #3 to Exhibit 5 be filed by March 1?
Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 1?
Will the actuarial opinion on Separate Accounts Funding Guaranteed Minimum Benefit be filed with the state of domicile and electronically with the NAIC by March 1?
Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by March 1?
Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically with the NAIC
by March 1?
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 by March 1?
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 by March 1?
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 by March 1?
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 by March 1?
Will the C-3 RBC Certifications required under C-3 Phase | be filed with the state of domicile and electronically with the NAIC by March 1?
Will the C-3 RBC Certifications required under C-3 Phase |l be filed with the state of domicile and electronically with the NAIC by March 1?
Will the Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance for Equity Indexed Annuities be filed with the state of domicile and
electronically with the NAIC by March 1?
Will the Workers' Compensation Carve-Out Supplement be filed by March 1?
Will Supplemental Schedule O be filed with the state of domicile and the NAIC by March 1?
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 1?
APRIL FILING
Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 1?
Will the Interest-Sensitive Life Insurance Products Report Forms be filed with the state of domicile and the NAIC by April 1?
Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1?
Will the Accident and Health Policy Experience Exhibit be filed by April 1?

52

NO
YES
NO
YES
YES
YES
WAIVED
WAIVED

WAIVED

WAIVED

WAIVED

WAIVED

WAIVED
YES
YES

YES
NO
YES
NO

NO
YES
NO
YES
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED 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.

EXPLANATIONS: BAR CODE:
1.

" D00 00 AL O
* 7115 3200 94200000 0 =
) D000 D RO
* 71153200 949000000 =

20.

21.

22.

23.

24.

25.

26.

i D00 00 O 0 OO
* 71153200 949500000 =

28.

* D0 I 0 O AT

N mwmmmwmmmwwmmmmmmmm

31.

* 0000 AR RO R
* 7115 3200 923000000 =

33.

52.1
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Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year
2504. Interest On Policy Or Contract Funds Due Or Accrued

............................ 317,613
2505. Miscellaneous Liabilities............cceveriercirerereseiennen. ...34,326,052
2597. Summary of remaining Write-ins for LINE 25...........oiiieieiiiisi ittt ssessssssessssssnsesessssesessssnsessssssssnsesssssnsesess | sensenesessnseneessn 200089 | trivriviiiirivciinnas 34,643,665

53P
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SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
Investment Categories Amlunt Percezntage Am?)unt Perce4ntage
1. Bonds:
T ULS.rBASUMY SECUMTIES. ......vucveieieeieci ettt ettt bbb st et es s bensenas | sensise 666,409,028 | ................ 51 666,409,028 |................ 51
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. gOVEMMENE QQENCIES..........cvevuiveieiieeieie ettt ssessss e ssssss s ssesssssens | sevsesisssesssssisssssssanss | oeseesessessns 0.0 [ | e, 0.0
1.22 Issued by U.S. government SPONSOrEd @GENCIES. ..........rurrereererererrreireisesnessseessessssseessssssssessessessssssessessanes | sesssessssessnssssssesssssanes | sessessessnsens 0.0 [ | e, 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUrties)...........ccooevvervrrereneereerinreeens | covvernn. 11,521,996 | ................ 01 | 11,521,996 | ......cooe.. 0.1
1.4  Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general 0bligations.............ccevevcveeeeiereieeesee e | ceveeieens 11,529,921 | ... 01 | 11,529,921 [ ..o 0.1
1.42 Political subdivisions of states, territories & possessions & political subdivisions general obligations........ | ............. 3,844,339 | .coerinnnd 0.0 [ 3,844,339 | .ccvirirnns 0.0
1.43 Revenue and assessSment OblIGAtioNS............cccuevcvieiciieicese et sesae s | creverens 75,046,238 | ...cocovevee 06 |....... 75,046,238 | .....ccvvvee. 0.6
1.44 Industrial development and similar obligations
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA ..ottt sses s saenes | eesesaens 74,504,332 | covvvrrirnn 06 |.coene 74,504,332 | c.ovvvrrrnns 0.6
1.512 Issued or guaranteed by FNMA and FHLMC............ccocoiieerieeeeceeeeee e sssesessens | cvvvvenns 423,554,408 | .....covvvnee. 33 423,554,408 | .....ccooveee. 33
1513 AL OTNET ...ttt sssstsnnnns | senenssisnsnsssensstnnenens | cereeseeis (001 ORI IR 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC 0F VA.......c.ooiiieeeseseeeeesesesessesessssssssssenes | ceveeienns 51,894,674 | ................ 04 |, 51,894,674 | ................ 04
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-backed
securities issued or guaranteed by agencies Shown in Line 1.521.........cccooieieienisieninieieseeniens | eoveiesssesesseieens | eveneiisinnnns 0.0 [ | e 0.0
1,523 Al OTNET ..ottt sessssssnnnssanes | nnees 1,666,011,786 | ............. 129 |..... 1,666,011,786 | ...ccoreee.e. 12.9
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid SECUtieS)..........cccceveeveeevereerereiersieees | e 2,720,475,597 | ............. 21.0 |...... 2720475597 | .............. 21.0
2.2 Unaffiliated non-U.S. securities (including Canada).........cccovueureieinieneieieiississeesesssssesssssessssssessessesssssesseses | seees 1,423,042,869 | ............. 11.0 |...... 1,423,042,869 | .............. 11.0
2.3 AFfIlIAEEA SECUMHES..vvureeverueeeeesseeeeseessseesessseessseesess st ses s ees st es st sst st | s 1,468,809,904 | ............. 1.3 ... 1,468,809,904 | ............. 1.3
3. Equity interests:
3.1 Investments in MUUAIFUNDS..........ooiii s | st 6,672,287 | ..coovirinn. 0.1 [ s 6,672,287 | .cocoovernen. 0.1
3.2 Preferred stocks:
3.21 Affiliated
322 UNGFIIALEA. .. ..eooeeecereeiceieierei ettt sttt ensssnnsnns | seseeeenns 73,900,614 | ....cocvvvnvvn (30 I 73,900,614 | ...coovvvvnven. 0.6
3.3 Publicly traded equity securities (excluding preferred stocks):
33T AFFIIBTEA. .. veeeeveerceeseeees ettt et | sesesinesntnenesnesstnns | serneserinnees (001 ORI IR 0.0
3.32 UGB, ... oottt sess st sess st essssesssssssssnns | sessssassssnnsssnsssnessnns | sesssenessneens (001 SOOI ISR 0.0
3.4 Other equity securities:
31 AFFIIBEE. ..ottt ettt enntnns | seneeeenas 14,988,643 | ...ovvvorevenne. (1 14,988,643 | ...cocvoevenne. 0.1
342 UNGFIBLEA. .o vvvveveveei sttt | seenen s 14,729 | oo 0.0 | oo 14,729 | oo, 0.0
3.5 Other equity interests including tangible personal property under lease:
35T AFFIIBIEA. ..vveoovvereereeit ittt | eessseeesne s enenins | e 0.0 [ eoervereenriecreeneeens [ e 0.0
352 UNGFIALEA. . evvvveereerseeeiseeciieesi ettt ssss et | sesssisessssnenessesstnns | sennesesineens (001 ORI IR 0.0
4. Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUTAL.....ceereeeeeeereeecseee e
4.3 Single family residential PrOPEITIES..........ccuevcvcveee ettt sttt aenes
4.4 Multifamily reSidential PrOPEIIES. ... ... ruuirrureririereereie ittt sse sttt et srenia
4.5 COMMETCIAI IOBNS....... ettt s st st s sttt renn
46  Mezzanine real €State I08NS...........cocuuiviiiiii e
5. Real estate investments:
5.1 Property 0CCUPIEA DY COMPANY........cciiiveieiiteiieiee ettt bbb bbb s st es e s ssnnebenans | evesaeaens 27,643,541 | ..o 02 |, 27,643,541 | ................ 0.2
5.2 Property held for production of income (including $.......... 0 of property acquired in satisfaction of debt)..........cc.. | oo [ v (V01 TR (SR 0.0
5.3 Property held for sale (including $......... 0 property acquired in satisfaction of debt)..........cccoevveevevevcecesiieeens f e | e, 0.0 [ | e, 0.0
B, CONACE I0BNS. ....cveevereerseeeessee et sesse et es et e8RS sn e | crtreees 352,829,193 [ .covveveeene 27 | 352,829,193 [ .covvvvceeenne 2.7
7. RECEIVADIES fOr SECUIMHIES.........ocveevieesciceeie ettt ettt st sa s s bense s ssssssenes | eesesesans 92,867,623 | ...coovvnenn 0.7 |.......... 92,867,623 | ....cevvvee 0.7
8.  Cash, cash equivalents and short-term INVESIMENLS...........ccccueieiveieiiiceeisee et senes | eeens 1,582,478,790 | ..ccovvrnene 122 |...... 1,582,478,790 | ...ccvvvneee 12.2
9. Other INVESIEA @SSEES......veueverreerierreeieeesress sttt sess s ess ettt esess s senssnssesssenssennes | srsens 1,721,436,547 | ......cc.... 133 |...... 1,719,945,507 | ....cc.co.... 13.3
10, TOtAl INVESIEA @SSEES. ....rvuerrreserisssiters ettt ....12,959,703,960 | ............ 100.0 |....12,958,212,920 | ............ 100.0

Sio1
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10.
1.

© ® N o

10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDEE 31 Of PIIOT YBAI..........c.ccviieiie ettt sttt bt a ettt bt s et s s et s et et a st st 27,284,717
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........c.ccuevuereurirereieires sttt st ae s benes
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........c.ccvveuiveiereieese sttt 0
Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13.......eceeeeteee ettt sttt bt sa st s st 1,482,147
3.2 Totals, Part 3, COIUMN 1. ..ottt et bbb se ettt 1,482,147
Total gain (105s) 0N diSPOSAIS, Part 3, COIUMN 18..........ouriieieeieie ettt ettt s et s s E s8££k 8 E bbb et
Deduct amounts received on diSPoSalS, Part 3, COIUMN 15.........c.ii ettt ettt s b £ s bbb s bbbt brennas
Total foreign exchange change in book/adjusted carrying value:
8.1 Totals, Part 1, COIUMN 15, ...
8.2 Totals, Part 3, COIUMN 13, ...ttt bbb 0
Deduct current year's other than temporary impairment recognized:
74 Totals, Part 1, COIUMN 12. ... ess s s
7.2 Totals, Part 3, COIUMN 10........vviriereieeiiereiesiesess st essseess sttt 0
Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt e s s bbb ss e bt s bt 1,123,323
8.2 Totals, Part 3, COIUMN O....c.oueieicte ettt st bbb bbb bbbt 1,123,323
Book/adjusted carrying value at end of current period (LINES 142+ 3+4-56-T-8).........ccrrurrurrerriiinrirsirisesssissessesssssssse st sss e ssess s ess st essss e ssessss s ssessasssenne 27,643,541
Deduct total NONAAMIMEA BMOUNLS.........c.oiiriiriiiriti ettt bbb
Statement value at end of current period (LINE 9 MINUS LINE 10)........cuuriuiuiuriiieieieereiseeeseeset e ees st ss sttt bbb bbbttt 27,643,541

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHOT YEAN. ..ottt enssssssssessas 611,371,431
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........cviueieieieieieeree ettt 50,801,497
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........oiriiirririenreeee et eees 876,312 51,677,808
Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12, ... 10,006
3.2 Totals, Part 3, COIUMN 11 ...ttt bbb 10,006
ACCTUBI OF QISCOUNL. ..ottt 8 484848 100,237
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN ...t
5.2 Totals, Part 3, COIUMN 8.t 0
Total gain (10ss) 0N diSPOSAlS, Part 3, COIUMN 18.........cociiiieiieiiiree ettt sttt b a s e a s s s s et s bbb bt st s et st s st et n s s benen (5,911,080)
Deduct amounts received on disposals, Part 3, COIUMN 5.ttt sttt se ettt s st es e s s sa et a st es st en e sees 124,749,183
Deduct amortization of premium and mortgage interest points and COMMITMENE FEES.........ruuririerriririnir ettt nssnsnes 60,067
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.......oiiicceieete ettt et bbb bbbt b bbbt nae
9.2 Totals, Part 3, COIUMN 13........coieeceete ettt ettt ettt ettt ettt s et b ae bt ettt s st et es e st b st et es s seee 0
Deduct current year's other than temporary impairment recognized:
10,1 T0talS, Part 1, COIUMN 11 ..ottt bbb
10.2 Totals, Part 3, COIUMN 10.......ccuimreiriiereieeis e eess s seess st bbb 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccceuvrrerrrerreiiessssssesssessessss s 532,439,151
TOLAl VAIUGLON GIIOWEANCE.........cooveieiiieeitciieie ettt sttt st b b b es s e e bbbt et s s e s b s b e b s s e bR b e b st et e bt s b st e s e b e st es bbb st st n e s s bt s tenas (42,212,250)
SUDEOLAI (LINE 11 PIUS LINE 12)....u.viieieciceeieeiietee ettt sttt sttt e e s bbb bt s s bbb s s A e b st e b st s s b st s s e bt n b e bt st s e bt en s s st st ensesansanea 490,226,901
Deduct total NONAAMIEA @MOUNLS............veruereriiieiiresee et ss et es s SRsRE e enes
Statement value at end of current period (LINE 13 MINUS LINE 14)........vueirrerririninrinsinsiscsssessseeessessssssssssssssssss s ssess st ssassssssessessessssssessessasssssssssessassssssessessssanes 490,226,901
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Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEI 31 Of PHIOT YEAI........c.cvuiueiiiesieie ettt s st s bttt 10,488,653
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.oeueirererriieieeires et tes st ae s benes 11,254
2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........ccvirirrrrierenrrs et eees 297,096,439 297,107,693
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.........cvieieeiiisieeeetete ettt bbb bbb bbbttt s bnann
3.2 Totals, Part 3, Column 12.... 0
4. ACCTUAL OF GISCOUNL. ...t bR+ttt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13.......oiii sttt 433,969
5.2 T0tals, Part 3, COIUMN O.....couivirriiriririeiceiresie sttt 254,708 688,677
6. Total gain (I0ss) on disp0sals, Part 3, COIUMN 1.ttt ettt bbb bbb s bbb a bR bbb bbb bbbt
7. Deduct amounts received on disposals, Part 3, COIUMN 1B..........cc.ccuiieiiuirieiseieie sttt ettt bbbt s bbbt en 1,348,171
8. Deduct amortization of premium @nd ABPIECIALION............cceveviveieeiiete ettt bbbt s st st s s bbb s b st s s e s s s s es st et es et et en s st n s sae s s e neenans
9. Total foreign exchange change in book/adjusted carrying value:
9.1 T0talS, Part 1, COIUMN 17 ...ttt
9.2 Totals, Part 3, COIUMN 14 ...ttt sttt b s bbbt s sttt es et en s e s nsnn 0
10. Deduct current year's other than temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........oiiiiieieiesie ettt ettt ettt bbb bbb e se bt nes
10.2  Totals, Part 3, COIUMN 11 ...ttt sttt bbb bbbt bbb e s st 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).......c.euurrurrerirriereireieireeireie sttt et bbb srenea 306,936,852
12.  Deduct total nonadmitted amounts 1,491,040
13. Statement value at end of current period (Line 11 minus Line 12). 305,445,812
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA........cc.rureririeeiereie ettt ee et es sttt £ e8RS s sttt 8,638,565,584
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7..........c.iueieiiiieeiiiieie ettt s bbb st s bbb bbbt 8,799,476,094
3. ACCIUAL OF BISCOUNL........ceuieiieeie ettt b bbbttt 6,474,909
4. Unrealized valuation increase (decrease):
A1 PAMET, COIUMN 121ttt (5,961,981)
4.2 Part2, SECtON 1, COIUMN 15....... it
4.3 Part2, SECHON 2, COIUMN 13 ..ottt ettt sttt b s st s s a st es st st s e st n s sentanaen (22,901,827)
44 Part4, Column 1. 755,410 (28,108,398)
5. Total gain (108S) 0N diSPOSAIS, Part 4, COIUMN 1. ....c.cuiieiiceieeei ettt ettt et et s et a et et s b b e e a b s st et s bt n bbbt s s ses e st nse st 6,827,905
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.ceieieiiiieiciseesetietes st sse st s s s ae st s s st s st es e saes 7,407,149,910
7. Deduct amOortiZation OF PIEMIUM..........cevcveiee ettt st b st et s st bee s e s st s st bes s st s b s b s s s ba et s st st s s s bt s e b e e et ne et st en s 63,652,346
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15, ces ettt 16,503,092
8.2 Part2, SECHON 1, COIUMN 1. ...ttt et bbb bbbttt nee
8.3 Part2, SECHON 2, COIUMN 16......c.iuieiieie ettt st sttt
8.4 Part 4, COIUMN 15, .ottt (45,382,720) (28,879,628)
9. Deduct current year's other than temporary impairment recognized:
9.1 P 1, COIUMN T4ttt 110,581,239
9.2 Part 2, SECHON 1, COIUMN 17 ...ttt 9,503,735
9.3 Part 2, SECHON 2, COIUMN T4.......ouivirririeriiierieceiessie ettt 534,504
0.4 Part4, COIUMN 13 ..ottt 20,473,836 141,093,314
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cccoviierierieicieerieiictess e b st es b s st s 9,782,460,898
1.
12.  Statement value at end of current period (LiNE 10 MINUS LINE 11)......cuu ettt sttt st ss st sttt et ssessessensssssnssessssanes 9,782,460,898
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Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ...740,913,360 .722,055,993 ...7140,435,878 .1,442,212,185
Governments (Including all obligations 2. Canada........ccoooevevnerieneies | e, 6,336,100 | cooovererrrrernan 6,617,348 | ..ocovvvere 6,336,183 | .coocvevererenes 6,339,000
guaranteed by governments) 3. _Other Countries.......coeveiienes | covereriseicieiins 5,185,896 | ..ocovviririinn. 5,399,088 | ....coooriiiinas 5,233,529 | oo, 5,039,000
4, TotalS...cooiiesiiiiniii | v, 752,435,356 | oooovvcinenne. 734,072,429 | v, 752,005,590 | ..oovvcrieenee. 1,453,590,185
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....ocooveeeiieiiceeieiees | v 11,529,921 | oo 11,516,301 | .o 11,572,650 | ..o 11,395,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....cooooreeeiiieeiiiseeies | e 3,844,339 | oo 3,657,191 [ oo, 3,844,819 | oo, 3,700,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oocreiicrinssrissssriinins | i 584,172,422 | ..., 590,996,103 | ...ccooovvsrreenee 585,735,830 | ..ooocrvesiineen. 574,644,844
Industrial and Miscellaneous, Credit Tenant 8. United States......cccccoevevvveees | cevevereine. 4,192,470,313 | covevrrrnnn 4,099,424,626 | ................ 4,476,864,743 | ................ 4172117614
Loans and Hybrid Securities (Unaffiliated) 9. Canada.......ccccccovevereerverienns | cevereieienins 258,391,944 | ......coevnee. 270,399,761 | .covvevvrrerrnne 258,341,013 | oo 257,341,000
10._Other Countries.. ....1,324,990,893 ..1,330,948,636 ....1,338,712,239 ..1,339,016,620
11. Totals.......ccconenns ....5,775,853,150 ..5,700,773,023 ....6,073,917,995 ..5,768,475,234
Parent, Subsidiaries and Affiliates 12. TotalS...cooooveriiescicniiiccess | i, 1,468,809,904 | ..o 1,413,868,634 | ..o 1,468,809,904 | .......cooec..e. 1,468,809,904
13. Total Bonds.....ccouuseesssseenssss | v, 8,596,645,092 | ................ 8,454,883681 [ ............... 8,895,886,788 | ................ 9,280,615,167
PREFERRED STOCKS 14. United States........ccovmvereeenes | cevrneeririreciiennns 26,182,408 | .....ccovvvrcrrrnnee 21,352,506 | ...ovvvvvvrrncrrenne 26,182,408
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......veeeerierirrieieinnes | cerrerireieiesssisieiesssnsenns | s | s
16. Other Countries.......coovvrnreee [ cornvrrnnrinsninnes 47,718,206 [ ..oovoovveersrernnes 46,368,245 | .....coooeririnnes 47,718,206
17, Totals....ooveeserersnressreenssinsnees | v, 73,900,614 | .o 67,720,751 [ oo 73,900,614
Parent, Subsidiaries and Affiliates 18, OIS, | ereieiisieieiesiesiesissiesessenns | creresesssesesssssessssssesesessessens | sesessesisssssesisssssesesssssseesessas
19. Total Preferred Stocks.......| ..ccoovoviennnnen. 73,900,614 | oo 67,720,751 | oo, 73,900,614
COMMON STOCKS 20. United States........coocevverernees | ceververirnrernneeennn. 6,687,017 | covvoveverricnenne 6,687,017 | covveoeererrrrennne 5,441,115
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA........coeieicieirieiiens | e | e | e
22. Other COUNMMES.......ocvevniiees | aorversssmenssiiessssessssnisssnes | soreessssssssssessssessssssessness | sonesssssse s ssssessssees
23, TOtalS....cooniiressiissiissiies | v, 6,687,017 | oo, 6,687,017 | oo 5,441,115
Parent, Subsidiaries and Affiliates 24. 1,105,228,174 1,105,228,174 | ..oooccvvvennce 1,123,632,098
25. 1,111,915,191 .1,111,915,191 1,129,073,213
26. ....1,185,815,805 ..1,179,635,942 ....1,202,973,827
27. Total Bonds and Stocks.... | ............... 9,782,460,897 | ......ooveveens 9,634,519,623 | .........cc... 10,098,860,615
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments
1.1 Class 1. 177,420,008 | .... 215,431,447 | .... .198,600,052 6,080,874 .1,247,970,681
1.2 ClASS 2.ttt sssesse s ssssesse e sssssns | srestesesiesssssssessessssessesins | sissessesessssessesesssssssesses | sriesissesesissestes s sessesaes | sreesessese st enae
1.3 ClASS 3.ttt es e e | srestesesesssssssessssssessesns | cisiesiesie st sssssseses | s essesseseses | s sessssesessssssesees | seessssessessssesssssssesssenes | oevesesssseessssssesssnnsens0. | eveevesiesiesensnennenen 0.0 | e
T4 ClASS 4.ttt sess s snans | sressessesissssssssessessssessesins | cessesesissessesesssssssseses | snsenesessssesssssseseses | sesesssesessesessssssesees | seessessessssesssssssesssenes | sevssvessessesssssesnnssen0. | evneveeienieensinnenen 0.0 |
1.5 ClASS Dottt sese s snans | sristessesisssssssesessssessesins | cissesiesiesessesesssesssseses | seensesessssesesssseseses | sresesssesesssesessssssesees | seessessesssssssssssesssenes | oo 0. | evveveeienieenssnnenen 0.0 |
1.8 ClASS B...ovoveeveeeicee ettt sssss s senans | srsssessesesssssessessssssessesins | cressessesiesessensesssssnsassesses | crsesessassessnsensesesensessasns | sresressesesesssnsensessnsanseses | cressensesesssensessassssnanes | enrssressensesensensessnsenrensQ | evesrenenisnesssneneereess0:0 | erverisiesesissesseseseessssanees
1.7 TOtAIS. vttt nssssssnensenes | snsasianeaas 177,420,008 |............. 215,431,447 |............. 198,600,052 | ...coovrennen 6,080,874 |.............310,876,890 | .............908,409,272 | ......cccoeeveveeeeee.9.0 [,
. All Other Governments
2.1 ClASS 1ottt ss s saenaas | sevsestssssae st saessensnses | crerseseesinnees 6,476,175 | oooeeeeereeeeeereeeeereeens | ceeveeiereninns 5,045,821 | oo | e 11,521,996 | ool 01 |
2.2 ClaSS 2.ttt sssnns | eerensnssese e tese s sessese s | seveeresese st sesssessenas | nereetessesessessesse s sssssssenas | seveesessesesissessessesessessenes | sereesensssesssssnsesessssensenss | seesnssressssssensesesensesQ e 0000 [
2.3 ClaSS 3...oueeeeceee ettt snns | eeresssse e bes s s | sereeresese st sessssessenas | sereetessesesses s sesssnsenas | seveesessesesissessessessssessenes | sereesenssnesssssssesessnsensenss | seeenesenessssensesesense0 e 0000 [

.......... 1,853,824,52

3.1

37

U.S. States, Territories and Possessions, etc., Guaranteed
ClIASS 1.ttt

ClASS B.vovvvoverrrerrisieisessesiss sttt
TOHAIS ..o

............... 10,395,000
................. 1,145,130

............... 10,395,000
................. 1,134,921

4.1
4.2
43
44
4.5
46
47

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
ClASS T.vuiirieieisriere sttt

Totals

5.1
5.2
53
54
5.5
5.6
5.7

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

ClASS T.ouiieeeieieitee et
ClASS 2.uivvreicieriesie e
ClASS 3..oiviieiereree s

TOHAIS. ..t

............... 86,239,846

............... 57,837,819

............... 62,819,629

............. 609,035,51

............... 25,000,000
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

9.4
9.5
9.6

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
B.1 ClasS 1.ttt | neeees 1,559,076,004 | .............970,315,246 | .......... 1,179,821,860 | ............. 274,918,785 | ............. 758,856,064 |.......... 4,742,987,959 | ...oooiioiiiinnn 471 |, 5,019,736,108 | ...ovverrvrrirriann. 476 | ... 3,646,909,588 |.......... 1,096,078,371
6.2 Class 2 113,557,355 | .... 729,478,785 | .... 160,943,051 281,354,191 .1,945,063,803 |. .1,624,185,823 . .1,088,655,761 ....856,408,042
8.3 Class 3.ttt stsntnns | eestensiennienees 2,663,109 | .............105,087,853 | ............... 71,858,333 [ .o 15,277,666 | ............... 16,896,933 | ...cccouce.. 211,783,894 | ..o 21 | e 134,681,924 [ .o 1.3 | 78,237,528 133,546,366
B4 ClasS ..ottt sstnns | eestenssensienees 2,153,375 | ....cce........ 10,806,433 | oo 691,584 | oo 40,169 | oo 63,583 [ ..o 13,755,145 | oo 01 | ) 63,173 [ .oooiiiiienn0.0 | 2,603,591 | oo 11,151,554
B.5 ClasS B....uevuierireiireiieise ettt sttt st snsanns | esseessenssenst e 25,166 | .....ccoe.... 4,784,598 | ... 2,060,402 | ..oooverrreeerieeieein | e 34,375 | oo 6,904,541 | o0 [ 27,026,883 | ...coovvrirrirriirnnn0.3 | o 3,163,988 | .coovvierinnes 3,740,553
B8 ClaSS B.....evueeriecireiieiise ettt sttt | eiserssenis it 11,726 | cooiiiieeen86,119 [ 64,907 [ .o 79119 [ 13511 |, 235381 | .00 | 1,457,742 0 s 216,785 | oo 18,597
B.7 TOtAlS. ..ot | s 1,677,486,735 |.........1,750,790,671 | .......... 1,983,975,871 [ ..ccovonv. 451,258,790 | ......... 1,057,218,657 | .......... 6,920,730,724 | ..o 688 [ 6,807,151,654 | ..o, 646 |...... 4,819,787,240 | .......... 2,100,943,484

. Credit Tenant Loans

T4 ClaSS Tttt ettt ssssnns | ersesssssssssssssssssssnnsiens | serineesse st | eeeeeeeieeeieeees 8,017,770 | oo [ v | e 8,017,770 | coveevevernreenen 01 [ 8,870,563 | el 01 [ | s 8,017,770
7.2 ClASS 2.t ssssssssss s stsss et ssssssessessessassansns | sessessessessessanssssessassnnsss | oessesssesssssssssssnssessessnnes | susesnssessssssssessasssssessans | seeseesssessansessessessessesss | sesssssessessenssssessensnnssesss | sesesesssesestensassessesens 0 {00 [ L errrrririeeee0.0 | | e
7.3 ClASS 3uoiiieeeeieicieeeetee ettt sttt sse st ss s sestensas | nesestessessestenssessessesssnnns | essestnseesestessnsssessessnens | sueeesessestenesessessassessessans | setesesessestanesessessensessesans | sentesessestenesessestentsessenns | eeseseeees st e ssenens 0 [ orerrrremrneneeend0.0 [ L errreieeen0.0 | | e
T4 ClASS 4.ttt sse st s ssessessestensns | seesesssssssssessenssssessassnsss | oessesssnssssssssessnssessessnnes | susnssessessnsssssessasssssessans | seeseenssessansessessensessesss | sesssesessessensessessenssnssenss | sesesessensestensnssessesens 0 [ orrrrrmrnrnereeend0.0 [ L errrrrririeeen0.0 | | e
7.5 ClASS 5ottt sss ettt ssessessestansns | sessessssssessestenssssessassnnsss | ressesssnesssssssensnssessessnnes | suseeessesssnssssessassssssessans | setseeessessansessessensessesss | sesssesessestenssssestenssnsenes | seseseeseesestensnssessesens 0 [ orrrrrnemrnrneeend0.0 [ L errrrrririeeen00 | e | e
T8 ClASS B..ouverereeceeereereereeeseeiseesnsissessssssseessssesssssssssessessssssessessessonsns | ossssssssssessessonsssssssssnssnsss | oessanssssssssssssnsssssessenssnss | sssmsssssnssnsssssensansssssessans | snssssssssensanssessessenssnssesses | oassssssessessenssnssensenssnssenss | sesesssssssssssnsssssssseseas 0 {00 [ L 000 | |
7.7 Totals... 8,017,770 |. 8,017,770

Hybrid Securities
8.1 ClaSS 1ottt ssens | sstessnssessessesssesssensiens | sersssnsssessenss s sssessnssas | sressessenssesssenssenssenssenss | enssesiesiens 4,190,857 | ccovovrernn. 78,599,890 | ............... 82,790,747 | ..oovveverieriencenn08 | [ e, 0.0 | 34172,339 | oo 48,618,408
8.2 ClaSS 2....uvveieeiiereiiiesse ettt ssssenns | srsesssessessessssssssssssssens | sessessss st esssssaas | sreessessessssssessesssssssenns | srsesssesss s ssesssssses | sreesiensines 55,198,39% | .............. 55,198,394 | ...cocovvveriiriieeinnnni05 | [ e, 0.0 | 41,101,806 | .....ccoov.... 14,096,588
8.3 ClasS 3u..ouoiieieisesieise sttt ssnns | sssesssssss st ssesssenssens | serssessssnssessnssessnssessas | sressiesssesss s stesssenstnns | sessessessessess st sss s | crreeseensensens 6,419,759 | ccovverrrrnnn 6,419,759 | .covoevvererineieneen 01 e e 0.0 | 3,304,190 | ccooevrrrrnnes 3,115,569
8.4
8.5
8.6 .
8.7 TOtalS. ... | s | s [V (] 4,190,857 | ....coccenuee 140,218,043 | ............. 144,408,900 ... 14 | i, (1 0.0 [ 78,578,334 [ ....covvvnnee 65,830,565

Parent, Subsidiaries and Affiliates
9.1 ClASS 1.t ssensens | crtensesss st | et | onrenees 1,468,809,904 | ......ovovveririrrnrirneirnens | cerrerierinenienieniessesins | v 1,468,809,904 |.....coooorvvirvririiirnee 146 | oo [ v, (00 ORI R 1,468,809,904
0.2 ClASS 2.ttt snssssnnns | ertestensensenssssessestens | nreesseesee e nseniae | ettt sssenes | serseni st ent st entes | oerieee ettt | nesiest s (U 0.0 | oo [ e, 0.0 | [
9.3
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
10. Total Bonds Current Year
101 ClASS 1ottt sttt (d).....1,863,371,518 | .......... 1,442,622,491 | .......... 2,941,489,432 | ............. 348,074,156 |.......... 1,225,391,813 | .......... 7,820,949,400 [ cooeveeeeeeeeeeeee 71T e XK | e e XK e | i 5,172,030,719 |.......... 2,648,918,690
10,2 ClASS 2....ouvveeieiierirsiseississtses st ess s sessessens () I 113,557,355 | ..covveeee. 659,730,422 | ............. 729,478,785 | ............. 162,077,972 | ... 336,552,584 | .......... 2,001,397,118 [ oo 1929 [ XXX | e XK X i | e 1,130,892,488 | ......ccoo.u. 870,504,630
105,087,853 .71,858,333 | ... ..15,277,666 .23,316,692 | .... .81,541,718 |. ....136,661,936

...10,806,433 ...691,584 63,583 | ....

....2,603,591

.11,151,554

4,784,598 | ... 2,060,402 | .ooveerereeereeiean) 0 .34,375 3,163,988 3,740,553
...................... 66,119 [ .oviiiiennn04,907 | i 79,119 | 13,511 v 16,785 [ i 18,5697
TOtAIS ...ttt sssaes s sssesssessnnaenns | e 1,981,782,248 | ... 2,223,097,915 | .......... 3,745,643,443 | ............. 525,549,083 |.......... 1,585,372,558 | (b)...10,061,445248 | ......ccccevreereee100.0 [ oo e XXX [ e e XKX i | 6,390,449,288 | .......... 3,670,995,960
10.8 Line 10.7.a5 @ % Of COl. B.....vuiiiierisiiiciesssissiessssssssssssessesssnssenes | seessessensssssensnsssee 190]_| soverisssessssssssessanes 22,1 | e 372 [ i, 5.2 | i 15.8 | cooercneieienennnen 100.0 v e XXX i [ e XXX s e e XXX s | s 635 [ i 36.5
11. Total Bonds Prior Year
.......... 1,793,716,627 | ..........3,242,932,408 | .............560,678,263 | .............720,475,076 8,749,832,390 [ ..cvvevvererieriers v 1,670,242,337 | ..........1,079,590,052
785,142,935 | ... 504,846,216 | .... 120,903,835 | .... 123,695,030 |. .1,625,330,953 ...908,075,854 |. ....7117,255,099
...48,382,880 49,077,755 | .... ..10,993,826 ....134,681,924 71,425,111
...................... 57,410
...................... 44 147
692,677,482
11.8 Line 11.7.858 % 0f CoL 8. ssssnns | oesssssssssesssnsenes 240 [ oo 25.0 | oo 36.2 [ oo 6.6
12. Total Publicly Traded Bonds
121 ClASS oot sessss s ssssssss s ssssssssssssssssssssssssnssnsanns | censeeeons 1,747,408,503 | .......... 1,212,096,971 | .......... 1,020,075,401 | ............. 262,959,835 |.............929,490,009 | .......... 5,172,030,719 | coovveerrrrrerirerinns 514 |, 7,670,242,337 | oovvvrrvererrinneenn 12.8 | 5,172,030,719
12.2 Class 2 ..56,442,101 |............. 357,762,933 | .... 107,415,088 | .... .1,130,892,488 ....908,075,854 .1,130,892,488
12.3 Class 3 2,663,109 | .... ...31,460,900 .10,277,666 ..81,541,718 ..63,256,813 ..81,541,718
12,4 ClaSS 4.ttt saestens | evtessesseessessnes 531,459 | oovireiennne 1,404,500 | ...ocoeireereenn 667,633 | oo 2,603,591 | oveeveiereiiieenen0.0 [ el 0
12.5 ClASS B....ooveeeveeeeeveseesesesesee et ssessssssssesssssessssssssssssssssssesssssens | svsesssssisssesssssssssssssssnsins | sossessssssensns 3,183,988 | .oooeeceeeeeeeiereresteniens | ceverrenseesssissssesssssasnsas | cersesresses s snsesseenes | evesssessnsennes 3,163,988 | ..oovvererrerienrnnn0.0 [ o 8,185,713
12.6 Class 6 48,562 216,785 ....1,457,627
12.7 TOAIS ..ottt sses s sses s sssssnsssssesssnssssssnsnses | ensreeens 1,807,056,898 | .......... 1,605,937,853 | .......... 1,367,196,531 | ............. 380,731,649 |..........1,229,526,357 | ..........6,390,449,288 | .........cceeverereren83.5 | oo 8,651,218,345
12.8 Line 12.7.@5@ % Of COL B.....cvurereeeeieeeseieeeeeee et | ceevveeseie s 283 [ e 251 | o 214 | e 6.0 | o192 | e 100.0 [ XX XK | e XXX e
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10.........ccccvmcvriieiies | onrsresnessrsnesnnenes 18.0 | oo 16.0 | oo 13.6 | oo 38 [ 122 | 035 | XXX [ XXX
13. Total Privately Placed Bonds
131 ClasS 1ot sessssssssssssssssssssesssssssssessessessens | conenenennes 115,963,014 1 ..............230,525,519 | .......... 1,921,414,031 | ..............85,114,321 | .............295,901,804 | .......... 2,648,918,690 [ ...ocvovvveverrrreirnrnn 263 | .o 1,079,590,052
403,529,081 870,504,630 ...117,255,099
51,419,413 136,661,935
11,151,554 11,151,554
................. 3,740,553 rervereennnnnd, 140,553
...................... 18,597 cnrnrneennn 18,597
144,817,433 | ... .3,670,995,959 .3,670,995,959
Line 13.7.@5@ % Of COL B.....cvvvrivrirrierireineiseinsineensesssseeseees | eevnrisnensnnssinnenendh8 | i 16.8 | e B4.8 | oo 39 [ i 97 | 100.0 [ ooveeerere e XXX e [ e ek XXX [ e XXX s | e e XXX e | e 100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10........cccccoecvecreiees | corverisrcsniieienienceen 17 | i8] [ i 23.6 | o 14 i35 | 36.5 [ XXX e e XX | e e XK e | e XXX e [ e 36.5
(@) Includes $.....1,222,750,189 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes $.....111,878,563 current year, $.....40,044,514 prior year of bonds with Z designations and §......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) Includes$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....4,037,202; NAIC 2§.......... 0; NAIC3S.... 0; NAIC4S.... 0;

NAIC5S....

...... 0; NAICBS........

.0.
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SCHEDULE D - PART 1A - SECTION 2
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
ISSUET OBlIGAtIONS........cvvreciciereeieeise et ssessssssssessens | cvvenennens 167,495,912 | i 174,718,785 | ............. 181,198,436 833,904,940 1,232,306,148 833,904,940

1.1
1.2 Single Class Mortgage-Backed/Asset-Backed Securities
1.7

...40,712,662 | ....

(7401617 ...

..74,504,332

...... 15,664,533

...14,504,332 |...

OIS, o 215431447 [ 198,600,052 908.409.272 | om0 Lo 1.047.970,681 908.409.272
All Other Governments
2.1 1SSUST OBIGAHONS ... | o 6476175 | oo o 5,045.820 [ o 11521996 | oo 04 | 1,853824.521 | oo 476 | o 9,127,760

2.2 Single Class Mortgage-Backed/Asset-Backed Securities

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

2.3 Defined....

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/

ASSET-BACKED SECURITIES:

2.5 DEIAINEA......coiirice sttt ssenssnsns | nesiessessissesess st esiensas | seesiesiessessesessesssesesienes [ sessissessessesssesestessnsens | sressessesessesssessstessanes | asessessesesssssessssesssnns | sesessesesn (VN R 0.0 | oo | e 0.0 | oo [ e,
2.8 OHNBI ...ttt ssessss s ssssssesssessssssssssssnsanns | aessssessessesssssssnsnsasssansas | sonseesssssensnsssssssnssnsnssenes | ssensonssnssessonsnsssssensnsanns | svsensonsarssesssssnssssensanes | arsessonsesssensansensssssansnes | essessessessssnsssnssssanes (1 I 0.0 | | e 0.0 | [ e,
2.7 TOtAIS. . ceo vttt sttt snts | srensssiessessensesenssnsae (O IS 6,476,175 | oo [V I 5,045,821 | oo (V1 11,521,996 | oo, 01 .. 1,853,824,521 | oo, 17.6 | oo 9,127,760 | ..cccvnnve 2,394,236
U.S. States, Territories and Possessions, Guaranteed
3.1 ISSUET ODBlIGAtIONS........cvuivricierice et sesssssesessenes | sevessesssssessssssssssessessns | cessessessssssesessesssssssssesss | sresssssesessessssssessesssssnns | sevessessenes 1,134,921 | ............ 10,395,000 | ..coovverrne 11,529,921 | oo, 0.1 | o 11,540,130 | oovvrverereerres 0.1 | oo 11,529,921 | ..o
3.2 Single Class Mortgage-Backed/Asset-Backed SECUMHIES........ovvrurrrree | rerrrerneirririineineinrinsiieeens [ e [ onrrsisssnsessesnssees | ceesnsiessssnsesssssssessnees | sesnssnsssssessnsssssssssnssnees | sessessssssssessnsssssessnnes (0N 0.0 [ | e 0.0 [ [ e,
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
3.3 DEIINE....coveeececee et senss st saessssssesessannsns | erveessessessessssssssesssssaesaas | serseeseesssssessesssssesseeseeses | sressessensssssessenssssessensnss | svessessenssessessinssssessanes | svsessessessesssssensssaessanes | seveessessesaeseessesaesanes (O [ 0.0 | oo | evereeeeee e 0.0 | oo [ e,
B4 OHNBI .ottt ess st sans | neressesses s st stenaas | eesesiessessesessssse e sienes [ sressiesessessessesestensssens | sressessesestesssesestensnes | srtessessessessessesessesteens | sestessese s e esanes (VN RN 0.0 | oo | e 0.0 | oo [ e,
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
3.5 DEFINEA......ooeceeecce ettt ssssens | seevessessssiessssssessesessessens | sreveesessesesssesssssessssnsens | sresesessessesssessesesssessens | seseesesssssesesessessesessenes | seesessessesesessessessesensenes | ereseeseessseseess s tesaenas 0
318 DI ettt ssesses s ssesaens | eeriesiessessesessantsssssaessas | seesiessessenssssesssntnsssseses | srensessinssessansssessensnsnss | ersessestessessensnssssensanes | artessessisssessantassessentanes | essessssissiesssssssessanes 0
3.7 TOtAIS ..ot ssenssnssssnsensensnsesnssnsnses | senseessensensnssnsansensees) | sesnsensessesssenssnsssnsensensd | srsnsensensesneensensnnsenseld | eeresreensenes 1, 194,921 | iviiiiiniens 10,395,000 | ............... 11,529,921 11,540,130
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGALIONS........c.oevviveciecctcieee et ssessesas | cvtesisssessesssssssessesssses | sestesssssessessssssssessessessas | eessessessissesssssessesssssenss | seeessessessssssssesssssesseses | seseessesseses 3,844,339 | coveviian 3,844,339 | oo 0.0 | oo | e 0.0 | oo 3,844,339 | .oooioeeeeeeeeeea
4.2 Single Class Mortgage-Backed/Asset-Backed SECUIES.........oovevuveves [ eveerverereieiesisereeies [ e [ e [ e [ e | e (018 I 0.0 [ | e 0.0 [ [ e,
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
4.3 DEAINEA....uiiereceiesssies st sssss st esssssssssestensnss | sssssssssssssssessessssssessassans | sessesessessissessessasssessesses | sesseesinssessessesessessensnsss | sessessessessesssssessessensas | sressensessessenssnsessansansns | srsesssssesansensssessenens (VN 0.0 | v | covrrnrnessennn 0.0 | eoererrereeerneseeesenes [ e
B OBttt saessss s ssssssssssenes | sressasssessessessessassesssssans | ervessessessessesaessassssesan | sestessiesiessessessessestensnsas | sestessesseessestessssssstensas | seestensesaessensessaessensentas | srsessensesaestenseesaesaeneas (0 [ 0.0 | oo | e 0.0 | oo [ e,

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.1 Issuer Obligations
5.2 Single Class Mortgage-Backed/Asset-Backed Securities

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
5.3 DEFINE......cooiiieiecce e
54 OHNEH ...ttt n

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/

ASSET-BACKED SECURITIES:
5.5 DEMINE......c.oieicieccce e

5.6 Other...

..... 1,383,484

..10,034,463

13,961,313
20,386,732

15,932,816 | ...

59,908,948
1,994,136

............... 75,046,238
423,554,408

............... 45,000,000
424,766,607

............... 50,046,238
423,554,408

33,677,102 |...

126,875,505

86,239,846

57,837,819

............. 62,819,629

550,172,422

............. 25,000,000
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

8.5
8.6
8.7

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

Totals

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
. Industrial and Miscellaneous (unaffiliated)
6.1 IsSUEr OBlIGAtioNS...........cceevrierieeseieiece e sienes | crereanns 1,448,858,290 | .......... 1,155,661,883 | .......... 1,416,947,796 | ........... 387,630,567 |........... 879,297,504 | .......... 5,288,396,040 | ...ccoovvverrirrrnnns 526 | ... 4,718,606,477 | c.oovveerererrn. 448 | ... 3,841,130,767 |........ 1,447,265,273
6.2 Single Class Mortgage-Backed/Asset-Backed Securities...........ccoceverne | covvrererrerennnn. 266,003 | ..oovverernn 1,991,633 [ .ovvvree. 3,124,458 | ..o 650,857 | .ovveerereeereeseesenens | e 6,032,951 | covovereeeeeei (15 I [P 7,101,034 | oo 0.1 [ e 6,032,951 | oo
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
8.3 DEFINE......coovieicrecccses et 13,703,453 20,003,569 | ..cocccverrnnn. 6,448,275 | .ccvvveennn 6,423,848 | .....cocco... 1,535,067 | ..ccovvnnenn 48,114,213 | e 0.5 | 161,399,780 | vovvvvverererierrns 15 [ 42,096,853 | .....c.ccco.. 6,017,361
6.4 Other.... ..14,499,380 | .... ...38,762,700 | .... ..19,788,155 | .... 11,105,271 1,317,754 | .... ..85,473,260 ..60,086,449 85,472,254 | oo 1,007
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
8.5 DEFINEU......coereicieieree et ensnnns | eeviereniens 88,396,084 | ............. 356,166,649 | ............. 253,026,930 | ............. 29,309,919 |.......... 155,814,408 | ............. 882,713,991 [ oo 8.8 | .. 704,815,211 [ oo 6.7 | oo 684,070,865 |........... 198,643,126
8.8 OHNBI.....eoeeceeeeceee et seenans | caensarsnnes 111,324,074 | ............. 178,643,687 |............. 284,640,257 | ............. 16,138,328 |............. 19,253,923 |............. 610,000,269 | ..ooooveecee. 6.1 |.......... 1,155,142,702 | oo 11.0 | 160,983,551 |........... 449,016,718
B.7 TOtAlS ...t snn st ntnnns | crsesaenes 1,677,047,284 |......... 1,751,230,122 | .......... 1,983,975,871 | ........... 451,258,790 | ........ 1,057,218,657 | .......... 6,920,730,724 [ ..oovoivin 68.8 [........ 6,807,151,654 [ ..ooovoviiiinn 64.6 |......... 4,819,787,240 | ........ 2,100,943,484
. Credit Tenant Loans
7.1 1SSUET ODlIGAtIONS........cvvreeiiciesicie et ssesssssnes | sesessesssssessesssssssssessessas | eesessessssssssessssssessessenss | evsesssssessanes 8,017,770 | eoveeeerereereressereniens | e sessssssesens | cevvesiiesissinns 8,017,770 | ovveereeerere (0 I N 8,870,563 | ..coovvvereirieies 0.1 | ooeereeeererseesessenes | e 8,017,770
7.2 Single Class Mortgage-Backed SECUMEIES...........ovuererueeenrerrinenrenririnns | ioriseresssissssssssessesssseness | eonsssssesssnssssssssnssssssssenes | eosnssssssssnssnssssessenssssnes | sesenssnsesssssssssssssssensanes | susensssssessenssnsssssssnssnes | tossesssssssssssssssssssessanes (] I 0.0 [ | e 0.0 [ [,
7.7 TOtAIS. ..ottt sttt esensssensnts | seenssssessessanssnsensansan (018 N (O I 8,017,770 | oo (O N (V1 IS 8,017,770 | oo, 0.1 ] 8,870,563 | oo 0.1 | oo [V 8,017,770
. Hybrid Securities
8.1 ISSUET ODlIGAtIONS........covrvriciesiece et sesssssesestenes | sevesiesssssessssssssssessessns | cessessessssssessssessssssessesss | sresssssesessesssssessesssssnns | sevessessenes 4,190,857 |........... 140,218,043 | ............. 144,408,900 | ..ocvovvrerrereierieeinns T4 [ | s 0.0 | oo 78,578,334 |............. 65,830,565
8.2 Single Class Mortgage-Backed/Asset-Backed SECUMLIES........covvurrnee | rrvrmernrinnininsnnisrissnnens [ crrererernninsiscssenssienes [ onsrsiesssnsesssssssssnssens | sensnssesssssssssssssssessnnes | senssnsssssessnssssssnssesssnes | sesssssssesssessnssessessanes (0 0.0 [ | e 0.0 [ [ e
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
8.3 DEIINE......ooeiececeeeeeeece ettt stessssssssssssssesssessesssssssssesssnsns | eevesssesssssessssssssssssssessns | seesesssesssssenssssssssssnsseses | sresseesnssesssssenssssesssnsonss | svsessesssssessessensnssessanes | svsessessenssesssssenssssessenes | sessessesseeseesesssseesenes (0 [ (010 I SRR ISR 0.0 | ervoeeeeeeeeeeeeeereeeessneees [ e
B4 OHNBI ...ttt esss e ssesans | eesesiesses s s st s saestas | eesesiestessesessests e ssenes [ srensessiessessessssestessnsaens | sriestessessestessensessessnes | srtessessessessessssessestnns | sestessesesiesss s esaees (O [T 0.0 | oo | e 0.0 | oo [ e,

9.1

9.2

9.3
9.4

9.5
9.6
9.7

Parent, Subsidiaries and Affiliates
ISSUET ODIIGAtIONS.........cvuevieeiecictece et
Single Class Mortgage-Backed/Asset-Backed Securities....
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

DEAINEA. ...t
OFNBI oottt
TOHAIS. .o

.......................... 0.0
.......................... 0.0

.......................... 0.0
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
10. Total Bonds Current Year
10.1 Issuer OblIgations..........cc.cocueveiriveeieieseeee s seesssnses | eeviesans 1,616,354,202 | .......... 1,336,856,844 | .......... 3,076,149,883 | ........... 411,963,479 |........ 1,404,155,640 | .......... 7,845,480,048 | ...coovven 78.0 [.ooreienee )., 0, SN IR 0.9, SN IO 4,828,162,300 | ........ 3,017,317,749
10.2 Single Class Mortgage-Backed/Asset-Backed Securities.........covvvrres | corvrerenen. 127,203,840 | ............. 264,382,971 | .covvvvrnnnee 83,007,198 | ............ 27,118,463 | ...cooeeneee. 2,379,219 | oo 504,091,691 [ coovvvvrerrrrererine 5.0 | ) 9.9, NN D )0, 0, G R 504,091,691 [ cooveverererrrrieenian 0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
10.3 DEfINEA....uirierieieierise ettt sssessesssssssssessensnes. | sessesseseeens 22,181,734 | oo 42,398,175 | coovvrerrnes 18,996,558 | .......c..... 13,980,806 | ......cco...... 2,451,613 | .o 100,008,887 | ...cvovrrrerrreirerinninns 1.0 [ ) 9,9, NN D ). 0, G 93,991,526 | ..ccovvvnvnnd 6,017,361
104 OBl et saes s sessasssss s saenes | eevesaessienas 14,499,380 | ............... 38,762,700 | ............... 19,788,155 | ............. 11,105,271 | oo 1,317,754 | ..o 85,473,260 | c.cvoereeecrereian 0.8 | XXX oo | e )09, S 85,472,254 | ..oeonene. 1,007
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
10.5 DEfiNEA.....couieererciersee st ssesssssessssssssssssssesssnns. | seriesennnnn:88,396,084 | vvinnc. 356,166,649 | .... 29,309,919 |.. 155,814,408 | .... 882,713,991 ..684,070,865 |...
10.6 Otheleoeeceeeeeecce ettt siesssssssaesssssssssssssssssesseses | ssenennee 112,707,557 | i, 184,970,026 | .... .19,253,923 | .............643,677,371 ..194,660,653 | ...
10.7 Totals......cocoevrrererennn. e ..2,223,537,366 | .... worr.1,585,372,558 ...6,390,449,288 | ...
10.8 Line 10.7.25@ % Of COL B...uucvuiveieieiiieieeesesicesceseieeiesiesississesesnsnns | eesressesesssesssssenie 1900 | coorrssiessesiessessenes 221 | s KTV I 5.2 | e, 15.8 | ooveereceeieeneenee100.0 | e XXX e [ e XXX e ek XX [ i 63.5
11 Total Bonds Prior Year

1 ISSUET OBlIGAtIONS.........eveceeceeeeeceeeece et sessssneas | enseeeens 2,268,980,903 | .......... 1,644,919,313 | .......... 2,851,729,148 | ........... 504,333,627 |........... 600,184,850 |.............. D0, 9, G IR ) 0.0, CUN EU. 7,870,147,840 | .ooovvereeee 747 (... 6,806,705,833

2 Single Class Mortgage-Backed/Asset-Backed Securities............cccevrvns | covvvrrennnn 62,454,223 | ............. 206,158,758 | ............. 107,269,792 | ............. 62,325,864 | ....ccoccvne. 9,323,539 |..cccovvnnne. 9.9, 9, SN IR ) .9 GO IR A47 532,175 | oo 4.2 | 447,532,175
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

3 DEMINE......eeccec s | e 41,131,735 | oo 100,790,005 | ............. 107,428,403 | ............. 46,814,820 | ....ccvuucees 4,503,726 |.....ccoo..... 9.9, 9, SN IR ) .9 GO RS 300,668,689 | ......ccovvererrrrrnnes 2.9 |, 276,748,748 | ............. 23,919,940
OFNBI .ottt stes s sn s sassssnssesansans | eesensanssnes 12,486,707 | .....ouue.... 32,557,861 | .cccvvrenenn 10,299,042 | ............... 3,359,670 | .covrennee 1,383,170 |....oouee.. D0, 0, G IR D .0, CRN U 60,086,449 | ...oooovvereren 0.6 | .o 56,449,536 | ............... 3,636,913
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/

ASSET-BACKED SECURITIES:
11.5 DEfiNEA....uoivcccec st sessssensens | ceresiessenns 33,909,747 | ............. 236,802,492 | ............. 257,361,770 145,186,435 | ...ocvoeree e XXX s [ e XXX [ e 704,815,211 [ oo 8.7 [ 471,509,305 233,305,905
11.6 Other... 115,334,228 | ............. 416,633,321 | .... 478,692,662 | .... 100,193,757 |. .1,155,142,702 . ..592,272,748 | ...........562,869,954
11.7 Totals.....ccocververerennn. ..2,534,297 541 .2,637,861,750 | ..........3,812,780,816 | .... . 860,775,477 |. ...10,538,393,066 ..8,651,218,345 | ........ 1,887,174,721
11.8 Line 11.7.252 % Of COL 8....euveiceeeec e seescsesessesesssnseens | eeesssesssnssnsnsnnes 240 [ oo 25.0 | oo 36.2 [ o086 [ 8.2 | XXX e [ XXX e [ e 1000 oo e XXX e | e 821 [ e 17.9
12. Total Publicly Traded Bonds
12.1 1SSUET OBlIGALIONS.......cveveeceeceereeeecece et ssesssessesssssssssssssnees | enseesens 1,544 779,411 | ............. 865,875,826 | ............. 915,583,069 |........... 311,821,028 |........ 1,190,102,966 | .......... 4,828,162,300 | .ovvoererrrrrrrerenns 48.0 |.......... 6,806,705,833 | ...covvorvcrernes 64.6 | ... 4,828,162,300 |.............. XXX
12.2 Single Class Mortgage-Backed/Asset-Backed Securities.........cccovvveces | covveren. 127,203,840 | ............. 264,382,971 | .ocvernne. 83,007,198 | ............. 27,118,463 | ............... 2,379,219 | .o 504,091,691 [ .ooevereerriererie 5.0 | oo 447 532,175 | oo 42 | 504,091,691 |............. XXX oo
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
12.3 DEfINEA.....oeiececcecce sttt saensens | cereriesieias 19,302,796 | ....coeevee.. 39,259,753 | ..ccvvvan 18,996,558 | ............. 13,980,806 | ............... 2,451,613 | ..o 93,991,526 [ ..cooervererriciinnd 0.9 | 276,748,748 | oo 2.6 | s 93,991,526 |.............. XXX e
124 OBl ssesses s ssesssssssssestenes | sessessesenens 14,499,380 | ..ccovvevrnne. 38,762,700 | ..cocovvrenee 19,788,155 | ....ccooeue. 11,105,212 | oo 1,316,807 [ ..ccovvnnene. 85,472,254 | ..o 0.8 | 56,449,536 | ...coovvrererierirennn 0.5 | oo 85,472,254 |.............. ) 0.9 SR
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
12.5 DEfINEA.....oeececeecce ettt saenanns | ceveseessieias 80,883,131 | ............. 327,873,192 |............. 242,038,790 | ..oooveeeeeeeeeeeeeeen 100000 33,275,752 | .. 684,070,865 | ..coovvevrerreeeeen88 | 471,509,305 | covveererereeeeeend5 | 684,070,865
12.6 Other... ...20,388,340 | .... ..69,783411 | .... ..87,782,761 ....194,660,653 ....592,272,748 . ..194,660,653 | ...
12.7 Totals.....ccocverrverereen. .1,807,056,898 | ..........1,605,937,853 | ..........1,367,196,531 6,390,449,288 .8,651,218,345 ...6,390,449,288 |...
12.8 Line 12.7.@5@ % Of COL. B...couveererrriciererseseiesssisessesssissssssessesssnsens | vssssssnnnessseninssnni28e3. | wvvervesenserseniennnennD 1 [ v 214 | 8.0 | o192 | e 100.0 [ b XXX [ e XXX |
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10.......ccccccovereeviecereeies f v 180 | i 16.0 e 136 38 [ 122 | 83.5 |t XXX e XXX
13. Total Privately Placed Bonds
13.1 Issuer Obligations..........cccvevevreiercirieieiesseseeeessseesssesessessssessesens | eereneeneenend 1,574,791 | .............470,981,018 | ..........2,160,566,814 | ........... 100,142,451 |...........214,052,675 | ..........3,017,317,749 | .....cc.eee0e0e..e...30.0 |
13.2 Single Class Mortgage-Backed/Asset-Backed SECUMLIES.........ccoviveees | corrrreineiieiesiseieiessniees | cevessssssieessesssssessses | cessseiesesssssessssssssssenss [ inssssssssessssssssessssssssss [ sonsssessssssssssssesessssssnsss | ssssssessesssssssssessesensns | evvessessssssssessennnsn0000 | e
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
13.3
134 OBl ettt ssssssssnsssssanes | eveessessessiesssssessssssssssssens | eeseessessessessessesssssnssessas | cesvensesssessessiessesssnsensnnes | sessenseesenssessensenssesDD [ eereerrsseneerienreen Q4T | veeiieriieieeeee 1,007 | 000 | 003,636,913 [ 0.0 [ XXX | 1,007
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
13.5 DEfiNEA.....oeierciceseee sttt ssessnns | ervissesesinnns 7,512,953 | .o 28,293,457 | .ovvirnne 10,988,140 | ............. 29,309,919 122,538,656 | ............. 198,643,126 | .cvvvvererieriieeennn 0 [ o 233,305,905 | c.ovvverervrieeeenn22 [k XXX [ e 198,643,126
13.6 Other. ..92319,217 |............. 115,186,615 | .... 206,891,959 | ............. 15,365,004 | .. ..19,253,923 ...449,016,718 ....562,869,954 ...449,016,718
13.7 Totals.....ccccoveevererennn. 174,285,900 617,599,512 | .........2,378,446,912 | ........... 144,817,433 | .. 355,846,201 .3,670,995,960 .1,887,174,721 .3,670,995,960
13.8 Line 13.728@ % Of COL. B....evveveeeeeereeeeeeee et ses et AT | e 188 | e B48 | 39 | e 9.7 | eorereeeeerenneenen100.0 [ oo XXX [ i ) 0,0 G DD ¢ ¢ G ISR ¢, 0 G [ 100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10.......cccccoeevreiiciienioees | orveisiiesissieresins 17 a8 | 0002306 | 14 ] o 35 | i385 [k XXX [ XXX oo | erereereeed XXX e | XXX e [ e 36.5
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value December 31 Of PrIOT YEAI.......c..ccuiieicicseeie ettt nes | ersessessssssessesssses e esans 2,166,709,611 [...ccovvvereceiee e 2,166,700,6171 [ 1ottt ssssssessesssses | servsiesses sttt ses e bssesaens | ctesaess et e st b bbbttt
2. Cost of short-term iNVEStMENS ACGUITEA............ccuivveieeicteier ettt s bt ssstessnss | essessesssessessesssesessessnees 11,879,294,097 | ..ooovevveeeceeeeeees 11,879,294,007 [ ..oovoeeeeeeeeeece s sereseseseseens | st s e s s st ssenas | ertesets sttt ettt n et nae s
3. ACCTUAL O QISCOUNL. ......cuovevictceictc ettt bbbt s bbb st sse s s stesesnsns | ebsebssssssssessss st es e e es s s s s s benens 553,049 | oo 553,049 | oot ssbnes [ ettt saesaes | sebest ettt bbbt b s
4. Unrealized valuation iNCrEASE (JECIEASE)........eurururireriesieiessesssssssessessss st essss s sse s bbbt s s s s sas st sessentnes | sbsessasssssessessessssssesses s s ssessssssssestensnsns 0 | oottt | srestes et e s bbbttt stensns | esteneess s st e s sttt n s sttt ssents | HrssEent e s s et s e e n ettt
5. Total gain (I0SS) ON QISPOSAIS.......cc.euurerrereireeecirriseesseeeeseeeeeeseeseseesse s esees s ssess s ssess e ess st ssessessesssnesessessessansssssnssns | sessessesssssessessassssssessasssssnssastas BAAT 04 | e AT N0 | oottt senas | ettt s s saens | crebaesa et s bbb bbbt
6. Deduct consideration reCeivVed 0N QISPOSAIS..........cwueireieiiinieieisseie st s st sssessesssssssessessnsens | essessesssssssesessssessessesnsns 12,582,513,150 | ...ovvrvrreiereerieeieinis 12,582,513,150 [ .vvivieeieieiiieieierieieesseseissesenessssens | sttt | enteret ettt an
7. Deduct amortization Of PIEMIUM..............cciiireieictcee ettt sttt bbbt es s ssbensesans | svessisssssessssstessesssessesassesssssessesnsad 63,496 | .oooveeeeeeeeee e 83,490 | oottt sesnss | ettt s bes s bssssaens | cresaesees sttt s ettt st s e
8. Total foreign exchange change in book/adjusted Carrying VAIUE...........c.ccueiiviieieiiiseece ettt | cevtesssssesiesss e seesseeas (2,627,059) [ ..oovverrerererre e (2,827,059) [ ..vvocveeiereeereiie et sssssssessessessenes | srressesiis sttt bbb s st | ebaes bbbt sttt saens
9. Deduct current year's other than temporary impairment reCOGNIZEM............oovvievcvicrereieiesese et esee s | cririesississssssss s ssses s sssessesssesses s sesssneans 0 | oottt rsrenesnsnnses | ernseseeneessnrestes s st s st nssnsesnsentensesnsensens | chestessesintintesses st entes et st s sesestnssnseseessnsensesas | entestesnteneeset st es et ees et en sttt en st enseneenas
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........cccrruriunrinineineinincnenninsneinns | s 1,464,800,156 [ ....ooorrrreereirernerneireieeees 1,464,800,156 | ..voverceeeneneireere et 0 | oo O [ oo 0
11. Deduct total NONAAMITEd @MOUNES..........ccuuurrirriririierieei st ass st es s eestes | oeirt e 0 L L |
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....ouiiiiiiiiisiiiiii s sssessssssnssenes | enressessssssesessnseseesesessenaans 1,464,800,156 | ..ovovviviriieieciieans 1,464,800,156 [ ..vvovivieieci e 0 ] e O f oo 0
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SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors and Insurance Futures Options Owned

Book value, December 31, Prior YT (LINE 8, PHIOT YEA).........ruuriueurerrireieeeeretseeseesseeseesessesseessesseesesse e s s ssess e ess st ss bbb s £ £ s R bbbt s bbb es

344,967,119

Cost/option premium (SECHON 2, COIUMN 7).....uvuiveiieiiieiieieieisie ettt s e s a bbb s bbb s bt s bt s st bbb bbbt s bbb s b st s st s s

427,918,982

Increase/(decrease) by adjustment (Section 1, Column 12) plus (SECtion 3, COIUMN 13).......c.iuiiiiiiieicse ettt

Gain/(loss) on termination:
4.1 Recognized (SECHON 3, COIUMN T4)......cou ittt ettt et bbbttt aen 565,139,617
4.2 Used to adjust basis of hedged item (Section 3, Column 15)...

565,139,617

Consideration received on terminations (SECHON 3, COIUMN 12).........cvuiiiiiieiirieie sttt s bbbttt

900,989,571

Used to adjust basis on open contracts (SECHON 1, COIUMN 13)......ciieiciiiiei ettt sttt bbb s s s sttt bt s s bt sn s et st ntessneas

Disposition of deferred amount on contracts terminated in prior year:

T RECOGNIZEM........coeieeieteie et sttt st s st s bbb s b e b s bRt s s bbbt ee bbb et s s st b st ettt s bt n e sant s

7.2 Used t0 adjust basis 0f NEAGEA IHEM...........ovuririrreei ettt sttt

0

Book value, December 31, CUITENt YEAr (LINES 1+ 2+ 3 4 4 =5 =8 = 7).ttt sttt sttt

437036147

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Options, Caps, Floors and Insurance Futures Options Written

Book value, December 31, Prior YT (LINE 8, PHIOT YEAI).........ruuriueureeireieeeeretseeseesseeseesessesseesseasseseesessssssessess e e ss b8 s e s £ bbb s R bbb s bbb es st nb s

Consideration received (SECHON 2, COIUMN 7)........cviuireiieiireiieiie ettt ettt s bbb st s s s s st b s st es s bbb s s bbbt b s bbbt s s bt

15,372,000

Increase/(decrease) by adjustment (Section 1, Column 12) plus (SECtion 3, COIUMN 13).......c.iuiiiiiiiiieicseeie ettt

Gain/(loss) on termination:
4.1 Recognized (SECHON 3, COIUMN T4)......cou ettt sttt b bbbt baen
4.2 Used to adjust basis (SECtion 3, COIUMN 15).........ccriiieieriiiieieiesieeie ettt bbbt bbb

Consideration paid on terminations (Section 3, Column 12)......

Used to adjust basis on open contracts (Section 1, Column 13)

Disposition of deferred amount on contracts terminated in prior year:
8 T oo 4172 oo
7.2 USEA 10 @UJUSE DASIS. ... ceerereriericiseisei ettt f s8££ttt

0

BOOK ValUE, DECEMDET 31, CUITENE YEAN ..........veevieieeicteeees ettt ettt sttt s s s st st b et s s bbb e et s st b st s s s st s et n b s s b en s sas s snn

15,372,000
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Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE DB - PART C - VERIFICATION BETWEEN YEARS

Swaps and Forwards

1. Book value, December 31, Prior YEATr (LINE 8, PIIOT YEBAI)..........ccevevcuieeieeeisitese sttt s st st st b s s s ettt a s bt s e et s e sttt ntes st es s sasees 593,398
2. Cost or (consideration received) (SECHON 2, COIUMN 7).......cveiiveieeieieiesee et s et s st s st s st e s st bbb s s s s st e sttt esse b b s e sas s s ss s st sntensnsas (57,560,861)
3. Increase/(decrease) by adjustment (Section 1, Column 12) plus (SECHON 3, COIUMN 13).......ciiiieiiiseeeeee ettt s aenen 8,194,722
4. Gain/(loss) on termination:
4.1 Recognized (SECHON 3, COIUMN T4)....... ettt sttt sttt en (100,684,187)
4.2  Used to adjust basis of hedged item (Section 3, COIUMN 15).........cciiriirrririnere st ss s ssssnns 8,851,897 (91,832,290)
5. Consideration received (or paid) on terminations (Section 3, Column 12) (69,841,009)
6. Used to adjust basis of hedged item on open contracts (SECHON 1, COIUMN 13)......c. ittt
7. Disposition of deferred amount on contracts terminated in prior year:
T RECOGNIZEM........cueieiiiteiieicteie ettt bbbt b bt s b4 a8ttt bbb s s A sttt bbb e s
7.2 Used to adjust basis 0f NEAGEA IHEM...........cc.ciieiiceie ettt bbbt bbbt 0
8. Book value, December 31, CUITENt YEAr (LINES 1+ 2+ 3+ 4 =5 =8 = 7)ottt s bbb bbb (70.764.021)
SCHEDULE DB - PART D - VERIFICATION BETWEEN YEARS
Futures Contracts and Insurance Futures Contracts
1. Book value, December 31, prior YT (LINE 8, PIIOT YEAI).........cvuruirererreeesressesseeisessesesessessessssssesessessesssesseesessessessasssessessssssssessessassssssessessassssssessassssssssessassssssssessasssssons 0
2. Change in total variation margin on open contracts (difference between years - Section 1, COIUMN B).........cc.ruririerrerrininiireee et esesene 57,606,462
3.1 Change in variation margin on open contracts used to adjust basis of hedged item (Section 1, COIUMN 11).......ccrruriririiirree et
3.2 Change in variation margin on open contracts recognized (difference between years - Section 1, COlUMN 10).........cccveieiirieieiceisees et nans 57,606,462
4.1 Variation margin on contracts terminated during the year (Section 3, COIUMN B)............cocecrieierrciieieiseseee s ssbs e saes (622,396,085)
42 Less:
4.21  Gain/(loss) recognized in current year (Section 3, Column 11)......c..ccoeververrereiseseseees s (622,396,085)
4.22 Gain/(loss) used to adjust basis of hedge (Section 3, Column 12)... (622,396,085)
4.3 SUDLOtal (LINE 4.1 MINUS LINE 4.2)......ouvuieeieiiesiiiietsessessssse ettt b s st b1 a8 8822242 R SRR ARt 0
5.1 Net additions to cash deposits (SECHON 2, COIUMN 7).......c.cuivereierieeeieisie et ss st s st b st s st saesasanee
5.2 Less: Netreductions to cash deposits (SECHON 3, COUMN )......c.vuiveiviveiiieiereiereee et sa e 0
8. SUDIOLAI (LINES 1= 2+ 3.1+ 3.2 = 4.3 4 5.2)....ooouiiieecieirisiieeestsne st sests s es st R 0
7. Disposition of gain/(loss) on contracts terminated in prior year:
8 T oo 41T OO TP
7.2 Used t0 adjust basis 0f NEAGEA IHEM...........cu ittt sttt 0
8. Book value, December 31, CUITENE YEAI (LINES B + 7.1 + 7.2).....c.vueieiiireiieiieteieie ettt st b bbb st s bbb bbbt enas 0
SCHEDULE DB - PART E - VERIFICATION
Statement Value and Fair Value of Open Contracts
Statement Value
1. Part A, SECHON 1, COIUMN T0......iiueiieeceicecte ettt ettt ettt s s st b s s e b b se b et s s e et e s e et et e as st s s et et s et et s nstetesnaetasans 210,792,149
2. Part B, SECHON 1, COIUMN T0.....ccuuuivirriueceimrisseeesseessesesssessseesssess s
3. PartC, Section 1, Column 10.... (78,777,535)
4. PartD, SECtON 1, COIUMN O = 12.......ouiiiiiiieieeiierieces bbb
B LINES (1) = (2) 1 (3) F (4).ueeverseresieeeetseesesseeestsse s esss s8R 132,014,614
8. PartE, SECHON 1, COIUMN A........oouiiririiiieeiieceii it 386,536,279
7. PartE, SECHON 1, COIUMN B....o.eoecee ettt sttt bbb e s bbbt s bbb e s e st st s s banee (254,521,665)
8. LINES (5) = (B) = (7).r+rveerumeeesssnreessseeessseessssesessssessssssssssssssessssseessssssssssseesessssesssssnesssssessssssnesessesesssesssssassssseessssasssssansssssasssssnssssssesssssansssssesssssseesssssassssssnssssssassssssssssssness (0)
Fair Value
9. Part A, SECHON 1, COIUMN 1..e.oieieeeee ettt bbb e bbbt s s bt b e s et et s et snee 210,792,149
10, Part B, SECHON 1, COIUMN 1.ttt ettt bbb st bbb bbb et bbbt
11, Part C, SECHON 1, COIUMN 1 ....iieereieetieeeeseeeesseeeesseeeess st ss s ees s £ 8888858888k (97,548,415)
12. PartD, Section 1, Column 9...
13, LINES (9) = (10) # (11) F (12)-eeuuereeereeeesmeeesseeeessseesessseesssssesessseesssssesess et 8884888488888 84888484848 113,243,734
14, PartE, SECHON 1, COIUMN 7....oovvirieirrisieeeeesesisesessee it 425,087,463
15, PartE, SECHON 1, COIUMN B.....ooveveceee ettt ettt st sttt s bbb e st a st s bbb e bt a s e et s st en st (311,843,729)
1B, LINES (13) = (14) = (15).uuueruermereeueeesssieeeesseesssseeesssesss etk £ 8888888888888 488880 (0)
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Sch. DB-Pt. F-Sn. 1
NONE

Sch. DB-Pt. F-Sn. 2
NONE

Si14, SI15



Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE E- VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 0Of Prior YEar........c.ovuevreeeinrnrinnineneinsessesssssesssesssssssssees | seeseesnssssensssnssnnens 11,673,000 | oo 11,673,000 [ .oocvieererereeeceeeee s

2. Cost of cash eqQUIVAIENS ACGUIMEA...........ccvueiucveieiieeiee et s st es s sessssens | susessssessessissessesssssssas T8 [ | e 7,781

3. ACCTUAL OF GISCOUNL........ooieeieieiii bbbttt | retbsens s 0 [ e | e

4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON AISPOSAIS.........c.cvveiriieiieiicreeteie ettt bbbt b st stnsas | siessesbessssaessess st s s stensnsas 0 | oo siessenies | st

6. Deduct consideration received 0N dISPOSAS...........ccueveviveieiiieieieiesie s sssssaens | cveressesiesessesssneens 11,673,000 | c.ovvvcreercree 11,673,000 | .oovvereeeeeeeeeeee e

7. Deduct amortization Of PIrEMIUM..........ccuivrieieree ettt b s s s sassssssnsens | evsessssssesssssssesssssessesessnans 0 [ oo eseesenienies | ceeree e

8. Total foreign exchange change in book/adjusted Carrying ValUE..........c.c.cvueveieieisiiciieieiesissieienas | eevesiesiseie s 0 [ ey | e

9. Deduct current year's other than temporary impairment reCoOgnIZEd...........ocvveeerrerienrerrirrinerrineerriens | s sseseesssssesseseens 0 | ooy | e
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........c.ccocvvvvrrrrveens | covvrverereeriesereeeseeis T8 | e (01 T 7,781
11. Deduct total nonadmitted @MOUNES............c.oririiiriinrrisrsrrrrirss s | i 0 e [
12. Statement value at end of current period (Line 10 minUS LiNg 11)......ciiioriiinnissnsisssnssssessienes | onesessssnessssssssssnssnenees T8 [ (01 IR 7,781
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment...... Institutional Money Market
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Showing all Real Estate O
6 7

SCHEDULE A - PART 1

WNED December 31 of Current Year

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other Than Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B/A.CV Change in Incurred on Expenses
Property Code City State| Acquired | Appraisal Actual Cost Encumbrances | Encumbrances | Encumbrances | Depreciation Recognized | Encumbrances | (13-11-12) B./A.C.V Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
Field OffiCE....eurvurerieiiiisiiseisissi e [O...... [Woodbury......ooovvvvecccecre: [MN...[04/02/2001]03/27/2001] ........ 27,643,547 | .o | v 27,643,547 | .o | s 1,123,323 | | v 1,482,147 | ........... 358,824 | ..o [ |
0299999. Properties Occupied by the Reporting Entity - ADMINISIAtIVE. ........ccuiviiiiiiissiesesiseissie s sssessesssssees | sssseens 27,643,547 | o0 [ e 27,643,547 | oo, 0. 1,123,323 | o 0 [ 1,482,147 | .......... 358,824 | ..o (1 I [ 0
0399999. Total - Properties Occupied by the REPOMING ENtY......... vt ssnssnens | eseneens 27,643,547 | o0 [ 27,643,547 | oo, 0. 1,123,323 | o 0 [ e 1,482,147 | ........... 358,824 | ..o (1 I [ 0
0699999, TOAIS. ...ttt bbbkttt ettt | eeiins 27,643,547 | oooovvvvvcriel0 | 27,643,547 | ..o, 0 .. 1,123,323 | oo 0. 1,482,147 | ........... 358,824 | ...oovvvrrinnn (U [ (U 0
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

¥03

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
Book Value/ 9 10 11 12 13
Recorded Unrealized Current Year's Other Capitalized Total Foreign
3 4 Investment Valuation Current Year's Than Temporary Deferred Exchange Value of Date of Last]
Loan Date Rate of Excluding Increase (Amortization)/ Impairment Interest Change in Land and Appraisal

Loan Number Code City State Type Acquired Interest Accrued Interest (Decrease) Accretion Recognized and Other Book Value Buildings or Valuation
Mortgages in Good Standing
Farm Mortgages
BHMO029188........coeeverrrereeerrerreres [ e SCOTTS BLUFF ...ttt NE .| oo 03/02/2007 |........ 6.400 966,515 | .vureerrrerererieriieiieiiesis et esesienns | cresiesies st sessenses | ceveesseesiessessessesseessessnsas | sressessessessesssssssessensess | sessessessesiens 1,471,999 |02/01/2007
BHMO2VHGA.... HUMBOLDT.... . ....109/28/2007 |........ 6.470 . . 08/27/2007
BHMO2YVHO........cooeeeerereeerieercenes [ e FRESNO.......coieiieteieeeeee ettt sssasssnsans 10/01/2009 |........ 1.730 10/08/2007
BHMO2YVL.....ovoereererererieninnns [ e FRESNO.......coieiieieisisses st siessss et 12/12/2007 |........ 5600 | .orieernns 3,100,000 10/08/2007
BHMO31119.....cieieeceereeeeieeres | oo FRESNO...... ....[12/21/2007 | ........ 6.160 11,310,000 |.... 11/06/2007
BHMO32091.........ooveveereerienireirenes [ coverens NEW YORK. . ....|01/30/2008 |......... 5730 | ... . 01/18/2008
BHMO3BMWS..........cooevereeeercreerenes | e TULARE.......... ....| 06/30/2008 | ....... 3860 | .o .15,384,615 [04/10/2008
BHMOSBLOTS.......ovvevererrereieriesinens [ coerens STANISLAUS.. ....|07/25/2008 | ........ 6.600 | .ooovirernnns ...7,381,505 [05/27/2008
BHMO4QLLY ... | e CHAVES.................. ...[10/17/2008 11,762,858 [08/26/2008
0199999. Total - Mortgages in Good Standing = FArM MOMGAGES. ........cuiiiiciiiiisiiiiissies et sctesssessesisns sesssesessissesssssesssssssssssssssssssnssnsesssssnsesssssssensssassansane 0 0 [0 |0 [0 | 47,712,968 .. XXX.......
Commercial Mortgages - All Other
BOAOAAVL4 04/01/2001 T40 | 12,492,112 [ e | e (10,834) | oo [ e [ e | e | e

BHMO01G8F0 ....| 1212212005 ...5,700,041 | 11/22/2005
BHMO1HHJO . .|US... ....| 12/29/2005 . .51,630,034 |09/06/2005
BHMO1JLYS...... . .|CA.... ....| 04/04/2006 . cor [ e [ | s 76,136,611 | 02/06/2006
BHMO01LDV8 ..| 04/28/2006 . v [0 [ | 15,376,112 |02/07/2006

BHMO01SB37 12/30/2008 910 | 025,000,000 [ oo | e [ e | s | s | e 27,230,149 [04/07/2006
BHMOTWKRS........oovvveririiieniiens [ v 09/22/2006 250 | 8,884,176 [ | [ | 10,008 | [ 8,500,797 |07/13/2006
BHMO1Y6LO...... ....| 10/05/2006 ...3,570,202 | 06/06/2006
BHMO029DDA4..... ....|02/21/2007 . . 42,918,455 |01/05/2007
BHM02CW12.... ..|01/10/2008 . v [ e [ | s 22,700,970 [03/27/2007
BHMO2KAYG..........oovvvvirririeriin o 05/19/2009 . 190,196,543 | 07/13/2007
BHMO32YGS........ccooovvvmriincriiinnns [ o 04/23/2008 |......... 5230 | .. 17,000,000 [ ..oooorvieenriincriiineniins | o [ | [ | 21,901,572 |04/03/2008
BHMO033XZ5...... ..|12/20/2007 |......... 5.890 | ...............20,000,000 {.... v [ [ | 17,834,849 |12/05/2007

061012008 | ... 5.890

BHMO3HEUG . ...20,000,000 {.... .26,588,673 |05/14/2008
BHMO3RRDS.... ....|06/20/2008 |......... 2.490 .5,000,000 |.... ...6,707,808 |06/20/2008
BHMO03S0C7..... ....|07/25/2008 |........ 6.990 7,736,701 ... v [ e [ |, 10,000,906 |07/02/2008
BHMO3TLBA4. ....|07/01/2008 {........ 6.410 ..49,183,725 | ... v [ [ | 61,579,723 |06/23/2008
BHM03Z7L4.. ....|08/21/2008 | ....... 5.840 ...30,500,000 |.... 40,950,591 | 08/15/2008
BHMO03Z7Q83..... ..|10/29/2008 | ........ (Y (VN I 4,125,463 |.... ...5,814,606 |08/08/2008

1093012008 |.......5.650
1010812008 | .......5.440
- 11000172008 ... 6.210

BHMO4NA10.....
BHMO04VXH2.
BHMO04X7M6

...40,000,000 |.... 54,171,181 1 09/22/2008
6,000,000 |.... ...8,907,363 |09/26/2008
14,541,468 |.... S0 ST .21,262,565 | 09/22/2008

0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All O ..o i sss s sessnssnssessnssnssness | oessasessesas 473,273,703 L0 89601 0 10,006 | 0 ] 719,679,751 [...XXX.......
Mezzanine Loans

BHMO2CK3 ... | e VARIOUS ...ttt US oo 04/03/2007 | ........ 1140 | e 11,133,110 | s [ e [ creeiniessesieieiees | seeeeesiesiseeessssesissenss | reeseseesssteeesessensessnessenns | oeeeeseseneens 16,691,321 |03/30/2007
BHMO2CK49.........ovvrririrnireens | s VARIOUS ..ottt US.o s 04/03/2007 | ........ 1440 | .o 16,157,580 | ..vvuveurrerrerrerneineinenns [ eerneesnersnessnessnessessessens | ceessessessssssssssssssnssns | eesseessssnssnssnsssssnssnss | seesssesssessnesssssessessnssins | essssseeens 22,088,285 (03/30/2007
BHMO2CKSB.......ooorerreieeisisninsiinins | covneeas VARIOUS............. JUS.... ....104/03/2007 | ........ 1740 [ o 5,264,274 |.... . ...6,672,084 [03/30/2007
0699999. Total - Mortgages in Good Standing - MEZZANINE LOANS...............oiiieiveieieeseesicteessesisisssss eesssesssssssessesssessessssesssssessessssssessessssessesassssesssssssaes ...32,554,966 | .... .0 45,451,690 |... XXX.......
0899999. Total - Mortgages in Good Standing........ccccocevvenne. 532,439,151 | .... ..89,601 ... L0 10,006 | .. .. ...812,844 409 |.. XXX.......
3399999, TOAIS. ...tk R R E R E e fehEeREenEeeE ek ek ek ek ekt n et een st eent st enntenntennis | besiesiins 532,439,151 89,601 [ ..o | i 10,006 [ .oooovveovrenncnniniinnen0 | i 812,844,409 | ... XXX.......
General Interrogatory:

1. Mortgages in good standing §.......... 0 unpaid taxes $.....2,672,300 interest due and unpaid.

2. Restructured mortgages §......... 0 unpaid taxes §.......... 0 interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure §......... 0 unpaid taxes §.......... 0 interest due and unpaid.

4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
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SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

1 Location 4 5 6 7 8 9
Actual Additional
2 3 Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Farm Mortgages
BHMO2YVHO........cosisiniisississisies [ [CA o [ 10/01/2009 | .....ccovvveriiiraiinaes 1730 [ | s 225,000 | oo s 346,154
0199999. Total - Mortgages in Go0d Standing = FAM IMOMGAGES. .......uueieire ittt sttt ettt sttt ettt XXX | XXX orerernrnne | ot 0 [ oo 225,000 | i 346,154
Commercial Mortgages - All Other
BHMO2KAYS.........coomririeeieriireiireiierienn. VARIOUS ...ttt MU.oooirrein [ e 05/19/2009 [ ....ovvvvrrrirnen. 7500 | v D0,80T,497 [ o | e 100,938,666
BHMO33XZ5.......cooviviiicinini e, OXNARD....... oot CA.coovvvvvnven | i, 07/01/2009 ... 5890 | 651,312 | oo 976,967
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other . XXX 651,312 .101,915,633
0899999. Total - Mortgages in Good Standing. XXX 876,312 | oo 102,261,787
3399999, TOAIS. ... etttk kRt f R f R f R f R f R E R f R E R E R R R R eeE ek e feekeeeEEeeREeeREeeRE Rt et E bbbttt e XXX | e XXX e | s 876,312 | oo 102,261,787
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal | Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State | Type [ Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

Mortgages Closed by Repayment

BHMO1G8FO............. CARY ..o NC.... .. 12/22/2005 | 12/01/2009 100,348

BHMO01JS13 04/17/2006 {07/01/2009 | ...

BHMO2RH99............ ] TULARE........coooetrrrerrcrereernes 08/30/2007 | 09/01/2009

BHMO02X6HO............. WRIGHT.......ovieiererreeierireins 11/01/2007 | 01/01/2009

BHM0320Y6.. ..|WEBSTER.... 01/15/2008 {01/01/2009 | ... ...26,000 |...

BHMO37E20.. BUENA VISTA.. 02/29/2008 {01/01/2009 | ... ...53,000 |...

BHMO37E38.. WRIGHT........ 02/20/2008 {01/01/2009 | ...

BHMO038DB9..... VARIOUS...... 03/04/2008 {01/01/2009 | ...

BHMO038DD5..... FAYETTE 03/28/2008 [ 01/01/2009 | ...

BHMO39NF7..... GRAY........ 05/05/2008 {03/01/2009 | ...

BHMO3BMWEG........... | TULARE........ 06/30/2008 {01/01/2009 | ...

BHMO3LOTS...... ....| STANISLAUS 07/25/2008 [ 12/01/2009 | ...

BHMO4EWTS............|TUOLUMNE.......... 10/29/2008 | 07/01/2009 | ...

BHMO4X7MS............. SILICON VALLEY ..110/01/2008 {01/01/2009 | ...

0199999. Total - Mortgages Closed by REPaYMENL.........c.oviuiiiiiiiiiieicseee s

Mortgages With Partial Repayments

BOAOAAVLA.............. VARIOUS.......ooeeeerevereeeereees US|, 04/01/2001 | 12/01/2009

BHMO1LDVS............. BALTIMORE.........ccccoovemrerrrrennes MD.... [ oo 04/28/2006 | 12/01/2009

BHMO1WKRES.... PITTSBURGH... PALL ] 09/22/2006 [ 03/01/2009 | ...

BHMO1Y6LO.. ....| CUMMING......... AGALL ] 10/05/2006 | 12/01/2009 | ...

BHM029188.. ....|SCOTTS BLUFF... INE.....] e 03/02/2007 {07/01/2009 | ...

BHMO2VHGA............ HUMBOLDT.......cooveriererieines A ] 09/28/2007 | 07/01/2009

BHMO031119.............. FRESNO........oovrvrereireienineireinns CA.....l v 12/21/2007 1 01/01/2009

BHM032091.. NEW YORK NY.of . 01/30/2008 {07/01/2009 | ...

BHMO3LOTS...... STANISLAUS........cocoveverveenes |CAL 07/25/2008 | 12/01/2009 | ...

BHMO03S0C7. DALLAS.......coooeevereerereeenreenens | TX e ] 07/25/2008 [ 12/01/2009 | ...

BHMO3TLB4. VARIOUS.......ccovvvvvrmrvernrrenennee [MU | e 07/01/2008 [ 12/01/2009 | ...

BHMO03Z7Q3..... ROCKVILLE.. 10/29/2008 | 12/01/2009 | ...

BHMO4QLLY..... ... |CHAVES........... 10/17/2008 | 12/01/2009 | ...

BHMO4X7MS............. SILICON VALLEY.......cccoeuneeee. ..110/01/2008 [ 12/01/2009 | ... ....384,374 | ...

0299999. Total - Mortgages With Partial REPaYMENLS.........cccveviviriiiieisiescsies s seenes 15,931,418 15,915,657

Mortgages Disposed

BHMO1JS13.............. 04/17/2006 | 12/17/2009 1,101,068

BHMO01QD13..... 04/10/2008 [ 08/03/2009 | ...........12,323,455 |...

BHMO1UGN3............ 09/18/2006 | 10/22/2009 | ... ..2,100,000 |...

BHMO1WKRS............ 09/22/2006 | 12/11/2009

BHMO02CK31............. 04/03/2007 | 11/05/2009

BHMO02CK49 04/03/2007 | 11/05/2009 | ...

BHMO02CK56 04/03/2007 [ 11/05/2009 | ...

BHMO02RH99 08/30/2007 {12/17/2009 | ...

BHMO2TVRO............. 10/31/2007 | 12/17/2009

BHMO2VHGA............ 09/28/2007 | 10/28/2009

BHMO02X6HO..... 11/01/2007 | 12/17/2009 | ...

BHM0320Y6.. 01/15/2008 [ 12/17/2009 | ...

BHMO37E20.. 02/29/2008 | 12/17/2009 | ...

BHMO37E38.. 02/20/2008 [ 12/17/2009 | ...

BHMO038DB9. 03/04/2008 | 12/17/2009 | ...

BHMO038DD5..... 03/28/2008 [ 12/17/2009 | ...

BHMO39NF7..... 05/05/2008 | 12/16/2009 | ...

BHMO4EWTS............ 10/29/2008 | 12/17/2009
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

16

17

1 Location 5 6 7 Change in Book Value/Recorded Investment 14 15
2 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Date Disposal | Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
BHMOB88D2............ | VARIOUS............ccocoooesvisrieneen |US..... [ | 08/10/2007 | 05/19/2009|............ 60,000,000 ..o Lo | | eeesnsssesssessessseens | sessessesssssseesess0 | oo | corseeseans 60,000,000 {........... 60,000,000 f..oooiioiienenenees [ | i 0
0399999. Total - Mortgages DISPOSE.........cvuuiveiiieieins coveiiesesesssssssssssssesssesssessessssesssssssesssessass | esssens 112,938,960 [ ..ooovoovveecceeeee0 | oo (32,975) | a0 |0 [ (32,975) e 0 112,906,632 | ......... 106,995,552 [ c.ooovvevceiicee 0 [ (5,911,081 ......... (5,911,081)
0599999. Total MOMGAGES. ......cveecieeieeiiseiseiseiieiiseiiies cvtsissrississssssssssssssssssssssssessssssssssssnssenss | eessssees 130,708,353 | ...ooovoveveeeceeeee0 | i (49,433) ] 0 | 0 | (49,433 e 0 130,660,264 | ........ 124,749,183 [ oo 0 | (5,911,081)]......... (5,911,081)




03

Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's|Current Year's Total
Book/Adjusted | Unrealized |(Depreciation)| Other Than | Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CusIP Name of Vendor Desig-| Originally | and Actual Fair Less Increase  |(Amortization)| Impairment Interest Changein | Investment | Additional of
Identification Name or Description Code City State or General Partner nation| Acquired | Strategy Cost Value Encumbrances | (Decrease) | /Accretion | Recognized | and Other B.JAC.V. Income | Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BHM02X 3K 6|BCPV CO-INVESTORS L.P......cccovevvrrans | e WARSAW........... IN... [VARIOUS........coovererrtrereisresieesesisens | eevienes 09/26/2007 | ............. | ..........1,200,000 | ....... 958,912 ..958,912 | ...... (240,755) | evvrvererierieens [ erverrrerieiissienins | eessssessiesiesiens | eevvesssssesissienss | srvessssnssiesens | veveesesssssens
BHMO03J 4Q 2|BROOKSIDE MEZZANINE FUND II........ |....... GREENWICH..... [CT.. [VARIOUS........c.ceooverrrrirrerrerrerreerreriesienis | veveiens 05/13/2008 | ............. | cv.........692,850 | ...... 470,587 ..470,587 | ...... (222,263) | .vovvererenieens [ ereeiveieissineis | serrvesiesesiniins | cesseissiesineniens | e ..1,542,150
BHMO03J 4H 2|BROOKSIDE MEZZANINE PARTNERS II....... GREENWICH..... [CT.. [VARIOUS........c.coooverrrrerrerrerereerresesenns | eeveinns 05/13/2008 | .....cvoeve | orrvrrienrneee 1,386 | 1,386 | e 1,386 | [t [ | eveeiesienennnns | e | o | e 3,080
BHM030 T6 O|CARLYLE MC PARTNERSLP.........ccccc.. | vevnee WASHINGTON... |DC.. | VARIOUS .. [11/05/2007 | .....ccoeeve | 00vrrr 1,500,000 | ....1,491,040 | ..e0ee.. 1,491,040 | iviiiiii(298) [ cooceieies [ eeievieeiieiieiens | eeveisssisiieiienns [ ervevesiisiiesisnies | veviessssiesienes | evesessesiiesnns
BHMO02Z R3 3|CARRIX......cccooerrrrerrerererrssisesesssreessenns | e SEATTLE........... WA. | VARIOUS .. [10/23/2007 | ......ccce0v | 0ev...2,000,000 | .......572,800 | .............572,800 | ...(1,337,709) | cooovvucrrerreriveins [ ervrrrerieriesiseiies | evvveriesssseesiens | eevesesessnessens | evesvesesssnniens | seees 100,000
BHMO3B 4L O|GRP I LP......oocevereeieeiereeeeeeeieieeiiens | e LOS ANGELES.. [CA.. [VARIOUS .. | 03/05/2008 | ... ..2,521,830
BHMOHT 6B 6|GSPX2LP.......ccoveverrreieiiereeeeseiesesiseins | e SEATTLE... .. [12/17/2009 | ...
BHM035 DC 3|KRG CAPITAL FUND IVLP.......ccovveervers | e DENVER............ .. .. [ 1212712007 | ...
BHM033 G9 2|STEELRIVER INFRASTRUCTURE FUNL....... SAN FRANCISC( CA.. [VARIOUS.......cccccoovrrrirsrrrrrrrane .. [02/04/2008 | ...
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........ccccooveiiierieicinsicsisssiescissis
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
BHM02K 5A 4[GSO SPECIAL SITUATIONS FUND........ [ [NEW JERSEY.... [NY.. [PORTFOLIO TRANSFER...........cccoooeeee [ [06/01/2007]......... 13 |, 3,651,827 | ...3,774,992 | .......... 3,774,992 | ....... 813,009 | .uiviiieieiieies | evrreriesiisiieiies | erressiesisssissiens | eevisssessssssssenes | erosssssessissens | eeressessessnsans
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated..........ccooioisiciieicicsseseeesessssessieneissinnes | cevveenes 3,651,827 | ...3,774992 | .......... 3,774,992 | ... 813,099 | .o [ I [ [P (U I (L] (L 0].
Any Other Class of Asset - Unaffiliated
000000 00 OJDEAN WITTER SPVL-100SHARES........ [ [SIMSBURY......... [CT.. [DIRECT WITH ISSUER.....ooooveeeeoeceene [ [05/01/1997 [ ....occeeess [ covrcccrrrnn 1,000 | ... 1,505 | oo 1,505 [ voiviieiiieiieiies [ errierssieeiieriens | eeveerissssssessisnss | covssessssississins | sossessesssssssans | eesesssesssssosses | ossesssessanssnses | coosssesssssnsans
3799999. Total - Any Other Class 0f ASSEt = UNGMfIIALEA. ..........ccereiiiiiiei ettt stetisies aeetsessissstes st sstes et ssssssessesseeseb st et st es bt ensess st anb st st snsessenssssnsnsensnsantensns | evssssssassessas 1,000 | ........... 1,505 | oo 1,505 | oo [ P [ I [V [P (V1 I (L] (L] 0 ]..XXX.......
Any Other Class of Asset - Affiliated
416515 10 4][HARTFORD FINANCIAL SERVICES...... [....... [HARTFORD....... o3 o — [ [ S PO I 297,594,698 | ... 1,704,732 [.ooeueerceriirenns | evreerieriesssiieies | eeeiessssiesiisiies | esvessssssssnsinns | aesssssesssssinses | sessesssessesssnses | eresssssssssnsans
3899999. Total - Any Other Class Of ASSEE - AffIIAEA..........c.euiiuiieieiieiiie ettt siesiesiieies tassaestssseseessssssssesssssessessesb st st ess st bses st et essest st ssessentnbsesssntntssssastentanss | esbesssssssssssansanes [Vl I 01... 297,594,698 | ...1,704,732 | cocoverceeceeee0 |0 [0 |0 | el | 0 [..XXX.......
3999999. SUDLOtAI = UNGFIlIAEEA............cveeveeieesieieiteet ettt ettt et tseesss st esssntsnsins ssskssssssessssssessessassessess st s essent et e ssess et ssessant et ssensensebsessensntssssantantnsanses | sntssses 11,559,846 | ...9,342,154 | .......... 9,342,154 | ...(1,270,763) 9,643,860 |...XXX.......
4099999, SUDLOAL = AFfIIBEEA. ..ottt st e08 S84 e8E 8882828428282 E 48R E 4R E 4R E R E R E R E R R b ee bbbk e bttt | entintiesssenstaneia [V 0 ... 297,594,698 | ...1,704,732 | oo |0 | 0 | 0 |0 [ 0 [..XXX.......
4199999, TOAIS......cooeveeevecieeiectes e seeeses i st s st s e a st s st s s b s s s s se s e s s st s ssen s s bens ebtstassiessess s saesaesses A e s A s e es b s e b A es st ba s st s s sttt s st st seessensnsenssententnnans | stersans 11,559,846 | ...9,342,154 | ...... 306,936,852 | ....... 433,969 ..9,643,860 |...XXX.......
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1
3 4 Date Type Actual Cost Additional Percentage
CUsSIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired Strategy Acquisition After Acquisition Encumbrances Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BHMO03J 4Q 2[BROOKSIDE MEZZANINE FUND Il......cccovvrrrrerrerirnrirssiresiresinns GREENWICH..........oovererrrieiirens CT.... DIRECT WITH ISSUER 03/20/2009
BHMO03J 4H 2|BROOKSIDE MEZZANINE PARTNERS Il......cccoovuriuniiniirriiennns GREENWICH..........oovrrieriniiriiens CT........ DIRECT WITH ISSUER 03/20/2009
BHMO3B 4L O|GRP IILP...oceiiiiiiircieceinne ... |LOS ANGELES. wee| CAce DIRECT WITH ISSUER. .105/12/2009 | ....
BHMOHT 6B 6|GSPX2LP.........ccccce.... ... |SEATTLE...... o |WAL..... DIRECT WITH ISSUER. .112/17/2009 | ....
BHM035 DC 3|KRG CAPITAL FUND IV LP.....ccocrsierrirriirs ... |DENVER........... ... |CO....c.. DIRECT WITH ISSUER. .102/16/2009 ...
BHMO033 G9 2|STEELRIVER INFRASTRUCTURE FUND NA........cccooiiiiiiinne. SAN FRANCISCO......coooiriniiiiniinnens CA..... DIRECT WITH ISSUER 01/06/2009
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common StockS = UNGflIAtE. ... ... oottt ens s s s st es s sns st b es b snssssss s snsessntas
Any Other Class of Asset - Affiliated
41651510 4]HARTFORD FINANCIAL SERVICES.........ooooovooccccesssssssseereenines [HARTFORD........ccoooooiossiseeeerersssieneens [CT.... O — [, OO OO (— 295,889,967
3899999. Total - Any Other Class of Asset - Affiliated. ........coriiiniissi s . ...295,889,967
3999999. Subtotal = UNAFflIBE. .. ...ceureie itttk snbia ..1,206,473
4099999, SUDIOtAI = AFFIIAEA. ... ...ttt etttk f bbbttt snbia . ...295,889,967
4199999, TOAIS. ... eereiseiseesseessees st es stttk etk R £ R84 Ef 4R f 4R E R E 4R E 4R E R E R R eEE LR LR LR LR LR LR LR AR f R f SR f SR f R f R f R feee  LEEeEEeeEEeeEEeEEoeEEeLEeLEeLE LR LR R LR R f e f bbbttt ettt nninnins | senisenisenisnnisnnsenniennes | ;OO | oseerseeseesseeaa 297,096,440
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6

1 2 Location 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's{Current Year's Total Book/Adjusted
Carrying Value| Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally Disposal |Encumbrances,| Increase [(Amortization)|{ Impairment Interest B./A.C.V. Change in |Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year | (Decrease) | Accretion | Recognized | and Other |(9+10-11+12) B.A.C.V on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
BHMO2K 5A 4] GSO SPECIAL SITUATIONS FUND.........ccooovoniniinirienieens | NEW JERSEY........... | NY... |VARIOUS ........................................ [ 06/01/2007... | 06/17/2009... | ...... 1,093,465 | ....... 254,708 | | [ 254,708 | ... o 1,348173 | ...... 1,348,173 0]... (153,575)
999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliate! .........coociviioiiiiiiiiisiiies s sssseesessssssssssessesseseesses | eesees 1,093,465 | ....... 254,708 f ..o |0 |0 254708 {...cocoovee0 | oo 1,348,173 | ...... 1,348,173 0 0 0]... (153,575)
3999999, SUDEOtAI = UNGIIIALE. ... ceee ettt EERE _eEEfeEEE AR eEEE AR AR AR AR eEEE ettt | s 1,093,465 | ....... 254,708 [ ..o 0 o0 |0 | 254708 | ...............0 | ...... 1,348,173 | ...... 1,348,173 0 0 0f... (153,575)
4199999. Totals . OSSOSO (PP 1,093,465 |....... 254,708 {....cccocce0 o0 0 | 254708 |.......c.....0 | ...... 1,348,173 | ...... 1,348,173 0 0 0f... (153,575)
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
cusIp g| Bond [Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code| n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligations
912810 QB 7 TREASURY BOND.........occommreemrrrernerenreernneesneeesssnesssssessnnssssnnsssssnnes | evneee | oo [eovmmeeoons | oo | 41,113,259 | ........93.813] ........... 40,741,831 | .oooeovvvs 43,429,000 | ........... 41,133,230 [ .ooevereeeereeeeieeeee | e 19,971 [ oo | o [ e 4250 4579 06/16/2009. | 05/15/2039.
912810 QC 5| TREASURY BOND 587,384 601,000 [ .covvvvvrernecd 656,674 (172225) ) UTURRTORRRTORSTIUROTR IOPRURRPIORRRTORTORTN IR 32100} OO 3.965 10/08/2009. | 08/15/2039.
912810 QD 3| TREASURY BOND ...33,971,559 ...35,491,000 35,816,578 (583) 11/24/2009. | 11/15/2039.
912828 CT 5[ TREASURY NOTE........ocoommvcinmrrcisnnereneeesnneisnneessnssssnssssnssssssssennese | S0t | oo [evvenicees | o] 1,410,238 | ......107.906 | ............. 1,532,269 | oo 1,420,000 | ..cooooneene 1,414,846 987 11/29/2004. | 08/15/2014.
912828 DV 9| TREASURY NOTE 11/09/2005. | 05/15/2015.
912828 DV 9| TREASURY NOTE.......ooccoorecierecssmrcreneessnnessnneessneessnesessnssessnssessnenes | S0 | o Lo | o] 977,968 | ......106.641] ............. 1,082,402 | ....coconve 1,015,000 ...992,156 3,672 11/09/2005. | 05/15/2015.
912828 GC 8| TREASURY NOTE 222,235 208,000 01/11/2007.| 12/31/2011.
912828 GC 8| TREASURY NOTE........ooccoorvcierecsemeecssnnessnsessnneessnsessnsessnssesssssessnenes | S0 | o [ | o] 1,295,430 | ......106.844] ............. 1,388,969 | .ccoovvnvr 1,300,000 01/11/2007.| 12/31/2011.
912828 HA 1| TREASURY NOTE 646,706 596,000 11/25/2008. | 08/15/2017.
912828 JB 7| TREASURY NOTE........oocoooiecierecssneereneesssseessseessseesssssesssssssssssssenes | evnnne | oo [eoernriies | e | iiiinnnnn1,740,566 | ......105.383 ] ............. 1,850,522 | .covvvvnes 1,756,000 06/16/2008. | 05/31/2013.
912828 JB 7| TREASURY NOTE 358,302 340,000 06/16/2008. | 05/31/2013.
912828 JR 2| TREASURY NOTE.......oooooieceeiecseeeecseneecesseecessseeseneessnsessneessneeessesn | oeeene | oo [ecveeriens | e | eienn.48,355,977 | .......99.992| ........... 36,139,758 | ...cvvvvne 36,795,000 02/11/2009. | 11/15/2018.
912828 JR  2[ TREASURY NOTE........ccommrrimmrrernnrresnneermnsessnneesssnessssessssnssssssnssssnneses | Cuvee | oo [eovnnvionns | o] nnnr...68,686,262 | ........99.992] ........... 72,020,805 | ........... 71,374,000 02/11/2009. | 11/15/2018.
912828 JT 8| TREASURY NOTE 2,579,226 2,593,000 11/24/2008. | 11/30/2013.
912828 JT 8| TREASURY NOTE ..11,868,617 | ........... 11,932,000 03/30/2009. | 11/30/2013.
912828 JW 1| TREASURY NOTE 3,580,000 34,488,000 01/30/2009. | 12/31/2013.
912828 JW 1| TREASURY NOTE 4,727,178 4,855,000 01/29/2009. | 12/31/2013.
912828 JY T7|TREASURY NOTE 0,226,359 02/19/2009. | 01/31/2011.
912828 JZ 4|TREASURY NOTE . 03/30/2009. | 01/31/2014.
912828 JZ 4| TREASURY NOTE......cooocooomeceeiecsseecsenercssneecesenecesenscessnscessseesseeesnnees | Cove | oo [ovvercens | o] 68,757,184 | ........98.102] ........... 67,740,136 | .......... 69,051,000 68,806,064 | ......oooevvverrrrrenens | v 48,880 03/30/2009. | 01/31/2014.
912828 KH 2| TREASURY NOTE 357,655 357,000 ....356,983 9 04/27/2009. | 03/31/2011.
912828 KQ 2| TREASURY NOTE . 610,835 645,000 611,182 06/18/2009. | 05/15/2019.
912828 LJ 7|TREASURY NOTE ..2,022,977 |.......98.313] .............1,966,250 | ............. 2,000,000 | .............2,022,697 11/09/2009. | 08/15/2019.
912828 LQ 1|TREASURY NOTE 10,491,422 210,411,380 | ooeeeenee 10,500,000 | ..coovee. 10,491,716 10/27/2009. | 09/30/2014.
912828 LU 2| TREASURY NOTE . 6,369,873 ...26,691,000 26,965,897 ..| 11/13/2009. | 10/31/2016.
912828 LY 4|TREASURY NOTE 2,281,655 ...33,561,000 33,607,679 .| 12/16/2009. | 11/15/2019.
912828 LZ 1|TREASURY NOTE 6,365,243 16,762,000 12/23/2009. | 11/30/2014.
912828 MM 9| TREASURY NOTE . 5,464,124 5,500,000 12/11/2009. | 11/30/2011.
912803 DG 5| TREASURY STRIP (PRIN) 51,766,417 | .. 8,752,392 .196,793,000 52,541,412 10/28/2009. | 05/15/2039.
912803 DJ 9] TREASURY STRIP (PRIN) 180,237,450 |.......24.102] ......... 179,556,629 | ......... 745,000,000 | ......... 180,343,912 | oo 12/30/2009. | 11/15/2039.
0199999. U.S. Government - Issuer Obligation: 666,034,771 ... XXX.oooooi | v 647,783973 | ..... 1,369,716,000 | ......... 666,409,028 | ..o, 00 s 356,019 Of 0 [ XXX | XXX | XXX 2,120,985 6,795,788 | ..... XXXoorves | e XXX.ooonee
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities
36200Q 3L 6[GNMA 30YR 107.716 65,507 60,815 64,402 (1,951) 3,856 | 07/18/2002.| 02/01/2032.
36200R YQ 9]|GNMA 30YR 107.716 85,743 79,602 84,569 (2,767) 5,072 | 07/18/2002.| 01/01/2032.
36200U WJ 0] GNMA 30YR T1374] s 3,902 ....3,504 3,667 (73) 245 | 03/20/2002. | 09/01/2031.
36200W CB 5[GNMA 30YR 107.716 343,150 318,570 ...349,781 (1,451) 15,450 | 03/30/2009. | 01/01/2032.
36200W Y9 6|GNMA 30YR 107716 covvvevvrrrnee 138,867 | w.ovvvvercenns 128,920 ....134,546 (2,766) 07/18/2002. | 08/01/2032.
36200X JF 7|GNMA 30YR 107.997 203,022 187,989 ...209,625 (1,017) 03/30/2009. | 12/01/2031.
36200X KN 8| GNMA 30YR 107.716 282,946 262,679 (501) 03/30/2009. | 01/01/2032.
36201A UL 0|GNMA 30YR 110781 vovvve 164,695 | ..ooovvvvnens 148,667 (4,430) 10/23/2002. | 07/01/2032.
36201C 6E 9| GNMA 30YR 107.716 85,598 79,467 14 03/30/2009. | 03/01/2032.
36201C PY 4]|GNMA 30YR 107.716 46,824 43,470 (472) 02/05/2002. | 01/01/2032.
36201F Q6 7|GNMA 30YR 110.781 244,028 220,279 (4,572) 04/17/2002. | 05/01/2032.
36201F UH 8[GNMA 30YR 107716 v 472,422 (12,748) 07/18/2002. | 04/01/2032.
36201F UQ 8|GNMA 30YR 107.716 239,887 (6,642) 07/18/2002. | 04/01/2032.
36201F UR 6[GNMA 30YR 107716 covvvvrverrnne 198,674 (5,984) 07/18/2002. | 04/01/2032.
36201F X6 9|GNMA 30YR 107.716 220,957 (2,751) 02/05/2002. | 02/01/2032.
36201H WX 7] GNMA 30YR 107.716 852,049 (3,718) 03/30/2009. | 06/01/2032.
36201 F6 1]GNMA 30YR 107.716 59,136 (1,941) 07/18/2002. | 05/01/2032.
36201) FD 6|GNMA 30YR 110781 v 111,817 | 1,003,615 .1,049,357 (103) 07/19/2002. | 04/01/2032.
36201K KP 0| GNMA 30YR 110.781] .... 3,552 (62) 03/20/2002. | 04/01/2032.
36201L 6T 6|GNMA 30YR 110.781 612,383 (24,429) 10/23/2002. | 07/01/2032.
36201L 6V 1| GNMA 30YR 110.781 64,077 (3,240) 10/23/2002.] 07/01/2032.
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
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Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
cusIp g| Bond [Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Due and During
Identification Description Code| n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Accrued Year Acquired Maturity
36201L 7K 4| GNMA 30YR 58,113 52,458 58,257 (2,576) 306 3,668 | 10/23/2002.| 08/01/2032.
36201M G8 9| GNMA 30YR 283,446 255,861 (7,034) 05/14/2002. | 06/01/2032.
36201M JU 7] GNMA 30YR 293,352 272,339 (10,160) 07/19/2002. | 07/01/2032.
36201M LH 3] GNMA 30YR 284,917 264,509 (945) 03/30/2009. | 08/01/2032.
36201Q 2F 9|GNMA 30YR 232,042 215,421 (4,490) 07/18/2002. | 08/01/2032.
36201T AM 9] GNMA 30YR......coovirirrrennreinereneeesnsessnneessnssssssnssssssssssssssnsssns | ooneees [ oo [ oonevvnnee [ oone T oo 467,340 [ ... 107.716 ] oo 489,479 [ oo 454,417 (7,888) 07/18/2002. | 08/01/2032.
36203L CQ 3| GNMA 30YR 34,552 31,198 (196) 04/01/2001.| 09/01/2023.
36208E BT 9| GNMA 30YR 86,660 80,243 (4,307) 07/19/2002. | 05/01/2031.
36209D R8 9| GNMA 30YR 11,661 10,470 (236) 03/20/2002. | 09/01/2031.
36209N 3L 4|GNMA 30YR 13,397 12,035 (165) 03/20/2002. | 07/01/2029.
36209R VG 5|GNMA 30YR 12,786 11,633 (60) 07/27/2000. | 08/01/2030.
36209Y X4 5|GNMA 30YR 62,093 55,752 (540) 03/20/2002. | 09/01/2031.
3620A1 X7 8| GNMA 30YR 884,357 858,368 (1,073) 09/18/2009. | 06/01/2039.
3620A8 LU 5[ GNMA 30YR......ccommrrrmmrrmrreinnerennneersnneenseessssssnssssssnsssssnssssssssnnsees | eovnnee | oo [ eovmmerinns | o | i ,761,719 1......103.028] ... 1,758,059 | oovvvvnve 1,706,394 (2,201) 09/18/2009. | 08/01/2039.
3620A9 SH 5[GNMA 30YR 2,925 529 2,839,556 (3,716) 09/18/2009. | 09/01/2039.
3620AC 3Z 5])GNMA 30YR 7,974,406 7,740,059 (10,128) 09/18/2009. | 09/01/2039.
3620AC 4G 6)GNMA 30YR ...1,179,040 1,144,391 (1,498) 09/18/2009. | 09/01/2039.
36211B T8 7[GNMA 30YR 22,187 19,933 (6) 04/01/2001.| 06/01/2029.
36211C 2S 0] GNMA 30YR 45,528 40,901 (484) 04/01/2001.| 07/01/2029.
362130 3C 0] GNMA 30YR......ooovverrrierriereiisseiseesissssssssssssssssssssssssssssssssssssssssssss | ooneees [ oo [ oonvvvsnns [ oone T oo 178,902 [ ... 107,716 | oo AR AT I— 173,340 (514) 03/30/2009. | 02/01/2032.
36213E AB 2| GNMA 30YR 289,789 269,032 | ........ 282,806 (3,744) 03/30/2009. | 05/01/2032.
36213E SK 3| GNMA 30YR 558,135 ) 03/30/2009. | 01/01/2032.
36213E YS 9| GNMA 30YR ) 03/30/2009. | 04/01/2032.
36213G AL 5[GNMA 30YR ) 03/20/2002. | 02/01/2032.
36213G TY 7[GNMA 30YR ) 03/20/2002. | 11/01/2031.
36213J LL 7[GNMA 30YR ) 04/17/2002. | 05/01/2032.
36213 V2 8| GNMA 30YR 335,332 03/30/2009. | 04/01/2032.
36213N  LL 8] GNMA 30YR 60,797 02/22/2002. | 12/01/2031.
362138 KL 8| GNMA 30YR 22,804 03/20/2002. | 08/01/2031.
36213U C9 9| GNMA 30YR 10,452 07/19/2002.| 11/01/2031.
36213X SB 1| GNMA 30YR 204,889 03/30/2009. | 04/01/2032.
36213X T5 3| GNMA 30YR 13,756 04/17/2002. | 05/01/2032.
36213X T6 1|GNMA 30YR 494,909 04/17/2002. | 05/01/2032.
362161 6H 9| GNMA 30YR ...4,656 10/01/1994. | 02/01/2017.
362162 G9 4|GNMA 30YR ....5,468 10/01/1994.] 01/01/2017.
36217F 6S 3| GNMA 30YR 37,712 10/01/1994. | 02/01/2017.
36217V DA 9| GNMA 30YR ...4,540 10/01/1994.| 03/01/2017.
36218N NQ 0] GNMA 30YR 24,404 06/15/1993.| 07/01/2019.
36219L SM 7| GNMA 30YR 20,484 06/15/1993.| 09/01/2018.
36219L AC 8| GNMA 30YR 1980-86 06/15/1993.| 09/01/2018.
36225B ND 6| GNMA 30YR PLATINUM... 07/19/2002. | 05/01/2031.
36225B PM 4 GNMA 30YR PLATINUM... 03/15/2002. | 09/01/2031.
36202E 3E 7|GNMA230YR 04/16/2009. | 03/01/2039.
36202E AL 3| GNMA2 30YR 03/30/2009. | 09/01/2034.
36202F CN 4] GNMA2 30YR 11/17/2009. | 11/01/2039.
36202F DB 9] GNMA2 30YR. ..o 12/17/2009. | 12/01/2039.
0299999. U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities...... ...72,496,185 0 1,898,582 | ..... XXX [ e XXX.......
0399999. Total - U.S. GOVEINMENt. ....ouuieeiieesiieiei i 1,442,212,185 0 . XXX | XXX | XXX 2,426,084 8,694,370 | ..... XXXeoooee | e XXX.oonee
All Other Governments - Issuer Obligations
683234 8A 9| ONTARIO CANADA (PROVINCE OF) 104.361] ... 6,200,000 ....127,100 | 06/09/2009. | 06/16/2014.
748148 QX 4| QUEBEC (PROVINCE OF) 105.709] .... ...139,000 ....4,257 | 05/07/2009. ] 01/22/2011.
514886 AC 4|LB BADEN-WUERTTEMBERG 2,829,923 2,500,000 190,625 | 04/01/2001.| 02/01/2023.
465410 BA 5|ITALY (REPUBLIC OF) ...139,000 ....7,819 | 05/07/2009. | 06/15/2012.
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Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
cusIp g| Bond [Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code| n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
74727P_AK 7/ QATAR (STATE OF)....ccooiiiiiiiiisiii i | s Flo AFE 44 5.250] ....... 5.282 11/17/2009. | 01/20/2020.
0499999. All Other Governments - Issuer Obligations 0 (7,252) ] oo 0 XXX....... XXX..... ] XXX .........107,077 | ...........329,801 | ..... XXX [ e XXX.......
1099999. Total - All Other Government 0 (7,252)] oo 0 XXX XXX | XXX e 107,077 329,801 XXX | e XXX.oonee
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
20772G  F4 5[ CONNECTICUT ST...oocevvoerrsvrssvnsserssrssssssesssessssssssssssesssessaees | o || ........... |.1FE 5.850] ........ 5.851 04/17/2008. | 03/15/2032.
745145 ZB 1[PUERTO RICO COMWLTH REF-PUB IMPT.......c.ccoocossiiiniiiinnniisnnes o Rl...... 2FE (10,209)f ... L L 5.500] ........ 3.920 07/06/2005. | 07/01/2020.
1199999. U.S. States, Territories & Possessions - Issuer Obligations 0 (10,209)f ..o 0 0 L XXX L XXX ] XXX el 206,554 ] c..663,108 [ XXX | XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed).. 0 (10,200)f ..o Of o0 L XXX ] XXX XXX 206,654 | c...663,108 ] L XXX....... | ... XXX.......
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
167505 KH 8] CHICAGO ILL BRD ED BUILD AMERICA AFE ...3,844,819 |.. 3,657,191 3,700,000 .3,844,339 (480)
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations...........cccccc.ooooovvveeee.. 3,844,819 3,657,191 3,700,000 .3,844,339 0 (480)] oo 0
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions 3,844,819 3,657,191 3,700,000 0 (480)] v 0
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Oﬂggors of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
76913C AR 0| RIVERSIDE CA PENSION OB TXBL MBIA.. . AFE 10,000,000 | ..covvee. 10,000,000 | vveovvvermrerenreo | oo [ oo | [ e 4910 1 4909 FALL | e 185,489 02/10/2005. | 02/15/2025.
04248N AA 1] ARMY HAWAII FAM HSG CERTS MBIA. AFE ...25,000,000 25,000,000 1,378 04/13/2005. | 06/15/2050.
167725 AF 7| CHICAGO ILL TRAN AUTH .| .1FE ...10,000,000 10,000,000 ..57,492 07/30/2008. | 12/01/2040.
66285W FB 7[NORTH TEX TWY BABS .| .1FE ...16,049,000 ...16,547,000 (1,032) 416,294 .| 08/25/2009. | 01/01/2049.
915217 _RY__1[UNIVERSITY VA.. AFE ...11,677,000 ...13,499,238 (8,132) 241,325 09/03/2009. | 09/01/2039.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations. .. ...12,726,000 ...75,046,238 0 (9,164) | oo 0 N I 961,977 | .......2,621,900 |..... XXX....... | ..... XXX.......
U.S. Special Revenue & Special A 1ent Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Thelr U.S. Pol'tlcal Subdwnswns Smgle Class Mortgage-Backed/Asset-Backed Securities
31294K  F3  4[FGOLD 15YR......ovvverrrerreerneeerneessnsessssssssssssssssessssnsssssssssssssssssssns | eovneee | oo [ eevmneeeins | connne 1 ...107,703 ...105,799 ....104,591 (208) 04/25/2003. | 12/01/2016.
312963 2E 0|FGOLD 15YR 98,317 | .. 420,984 398,372 55 03/30/2009. | 01/01/2019.
312964 LJ 6|FGOLD 15YR . 50,964 |.. ...476,039 ....450,985 20 03/30/2009. | 02/01/2019.
312964 P3 7{FGOLD 15YR.....coosviiirriiisrriinnrisnssessssessssssssssssssnsssssssssssnssssnsssssnsssss | svnnes | oo [ sovmnevens | vonnee 1 ...535,938 565,103 536,852 | ......... 535,996 59 03/30/2009. | 02/01/2019.
312964 TZ  2{FGOLD 15YR.....osvveerreerrreerneeerneeesseeessesssseessssssssssnssssnsssssnsssnnsssns | eovneee | oo [ eevmneeeins | conne 1 ...364,901 384,761 365,526 ....364,928 27 03/30/2009. | 02/01/2019.
312965 RD 0fFGOLD 15YR 07,262 |.. 218,954 207,761 207,298 35 03/30/2009. | 04/01/2019.
312966 GP 3|FGOLD 15YR 39,576 |.. 463,520 | ..o 440,348 439,603 03/30/2009. | 04/01/2019.
312967 T2 8|FGOLD 15YR 70,838 | .. 391,064 371,513 370,864 03/30/2009. | 06/01/2019.
312967 TX O0|FGOLD 15YR 44,476 | .. 257,796 244,909 244,506 03/30/2009. | 07/01/2019.
312967 U4 2[FGOLD 15YR . 28,585 |.. 529,400 528,618 03/30/2009. | 06/01/2019.
312967 WF 5[ FGOLD 15YR......ovveereeerererneeerneeesseeessesssssessssssssssssssnsssssnsssssnsssns | eovmeee | oo [ eovmeeeeins | wennne 1 ..497,231 498,107 ...497,272 03/30/2009. | 06/01/2019.
312967 YK 2[FGOLD 15YR ...115,013 ...114,826 03/30/2009. | 06/01/2019.
312968 A9 1|FGOLD 15YR 140,298 140,093 03/30/2009. | 06/01/2019.
312968 BA 7|FGOLD 15YR 390,970 390,335 03/30/2009. | 06/01/2019.
312968 KE 9|FGOLD 15YR ..455414 454,658 03/30/2009. | 07/01/2019.
312968 NT 3|FGOLD 15YR 349,924 349,344 03/30/2009. | 07/01/2019.
31288D 6V 6|FGOLD 30YR ....114,502 116,591 01/11/2005. | 10/01/2032.
31288F 6X 7|FGOLD 30YR ...145,753 ....149,161 01/11/2005. | 03/01/2033.
3128KR WQ 3| FGOLD 30YR......cvoreereeenreenneesnseessesessnsesssssssssssssssssssnssssssssssnns | soneees [ oo | ovneevnnee [ cone1| i 15,696,840 |......106.313] ...........15,820,071 | ........... 14 880,725 08/24/2009. | 10/01/2036.
31292G Y5 9|FGOLD 30YR 43,099 02/22/1999. | 03/01/2029.
31292H 4H 4]|FGOLD 30YR 4,843,552 | ..o 4,803,528 | oo 01/12/2004. | 12/01/2033.
31292H SQ 8|FGOLD 30YR 164,171 01/11/2005. | 11/01/2032.
31296) TJ 5|FGOLD 30YR 146,863 10/30/2003. | 06/01/2033.
31296K X7 3|FGOLD 30YR 66,632 01/11/2005. | 07/01/2033.
31296M 2N 8| FGOLD 30YR 3,122,882 03/30/2009. | 09/01/2033.
31296N LJ 4|FGOLD 30YR ....108,314 01/11/2005. | 10/01/2033.
31296P TL 6|FGOLD 30YR 2,625,150 10/30/2003. | 10/01/2033.
31296S AC 0|FGOLD 30YR 113,954 01/11/2005. | 01/01/2034.
31296U EU 1[FGOLD 30YR ....156,855 01/11/2005. | 03/01/2034.
31296U H9 5]|FGOLD 30YR 90,752 01/11/2005. | 08/01/2034.
31296X TY 1|FGOLD 30YR 33,967 01/11/2005. | 05/01/2034.
31297A 3S 1|FGOLD 30YR 06/10/2004. | 06/01/2034.
31297A 3T 9|FGOLD 30YR 06/10/2004. | 06/01/2034.
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31297A 5J 9|FGOLD 30YR ..2,448,188 | ...... 102.865 2,631,386 2,558,107 ...127,109 | 06/10/2004. | 06/01/2034.
31297A 5K 6|FGOLD 30YR ..5,124,59% |...... 102.865 5,508,069 5,354,680 06/10/2004. | 06/01/2034.
31297B AM 4| FGOLD 30YR 1,341,809 |...... 102.865 1,442,216 | cccovvvvnes 1,402,053 06/10/2004. | 06/01/2034.
31298E P7 4|FGOLD 30YR ....4,280 12/06/2000. | 12/01/2030.
31298F JL 7|FGOLD 30YR 21,815 12/06/2000. | 01/01/2031.
3128L0 YL OfFGOLD 30YR ALT-A 01/15/2008.| 11/01/2037.
3128L4 G6 5|FGOLD 30YR ALT-A 01/15/2008. | 01/01/2038.
31283H QX 6]FGOLD 30YR GIANT. 01/11/2005. | 03/01/2032.
31283H UA 1]FGOLD 30YR GIANT. 01/11/2005. | 12/01/2032.
31283H XH 3|FGOLD 30YR GIANT 01/11/2005. | 06/01/2033.
31283H Y5 8]|FGOLD 30YR GIANT. 11/10/2004. | 12/01/2033.
3128M7 BX 3]|FGOLD 30YR GIANT. 08/24/2009. | 12/01/2038.
3128M6 JY 5|FGOLD 30YR GIANT AGENCY ALT-A 07/15/2008.| 01/01/2038.
313421 MH 9[FH 1/1 1Y CMT ARM 03/29/1988.| 04/01/2017.
3128Q2 CU 5|FH7/11Y CMT ARM 15,915,714 |......105.249] ........... 16,605,908 12/30/2008. | 06/01/2035.
312854 BJ 5|FHLMC 12M LIBOR ARM 5,767,843 6,059,961 5,764,857 03/30/2009. | 03/01/2036.
313401 GR 6|FHLMC 30YR 10/01/1994. | 09/01/2009.
31408X SR 2[FN 7|11Y CMT ARM ....1,126,254 7,391,913 7,065,248 03/30/2009. | 01/01/2036.
31407G CY 2|FN5/11Y CMT ARM 2,774,148 2,722,889 12/30/2008. | 05/01/2035.
31362P VJ 7|FN5/1211TH COFI ARM....... ....8,247 10/01/1994. 09/01/2018.
31362J UN 3|FN6/12 11TH COFI ARM....... 69,028 68,043 03/16/1989. | 06/01/2028.
31406X XD 9[FN7/11Y CMT ARM 7,388,028 | ..o 7,089,524 12/30/2008. | 05/01/2035.
31407B YA 1[FN7/11Y CMT ARM 3,893,701 3,722,718 12/30/2008. | 07/01/2035.
31405C NR 6]|FN7/11Y LIBOR ARM 4643211 | oo 4,447,436 12/30/2008. | 06/01/2034.
31406E QG 2[FN7/1 1Y LIBOR ARM 8,607,607 8,233,006 12/30/2008. | 07/01/2035.
31406M 3F 1]FN7/11Y LIBOR ARM 4271774 4,086,991 12/30/2008. | 03/01/2035.
31406N JF 2|FN7/1 1Y LIBOR ARM 2,755,723 2,637,459 03/30/2009. | 04/01/2035.
31407B YC 7[FN7/11Y LIBOR ARM 06/20/2005. | 07/01/2035.
31407E MH 3[FN7/1 1Y LIBOR ARM 06/22/2005. | 06/01/2035.
31371K KS 9[FNMA 15YR 03/06/2002.| 01/01/2017.
31371K NG 2[FNMA 15YR 05/17/2002. | 04/01/2017.
31371K QE  4[FNMA 15YR 05/17/2002. | 05/01/2017.
31371K RD 5[FNMA 15YR 05/17/2002. | 06/01/2017.
31371K SB 8| FNMA 15YR 05/17/2002.| 07/01/2017.
31371K WE 7[FNMA 15YR 08/28/2003. | 12/01/2017.
31374T QF 9|FNMA 15YR 04/01/2001.| 04/01/2014.
31379J KH 8|FNMA 15YR 04/01/2001.| 05/01/2013.
31379T W2 6|FNMA 15YR 04/01/2001.| 05/01/2013.
31382H BS 3|FNMA 15YR 04/01/2001.] 04/01/2014.
31384V ZR 6|FNMA 15YR 05/24/2001.| 08/01/2015.
31384X 3K 2[FNMA 15YR 05/24/2001.| 06/01/2015.
31386D UB 4|FNMA 15YR 05/24/2001.| 12/01/2015.
31386F YK 5|FNMA 15YR 04/18/2001.| 01/01/2016.
31387F GV 0|FNMA 15YR 05/24/2001.| 06/01/2016.
31388C 3E 8|FNMA 15YR 12/06/2001. 11/01/2016.
31388C 4X 5[FNMA 15YR 12/06/2001.] 11/01/2016.
31389G TU 4|FNMA 15YR 05/17/2002. 1 02/01/2017.
31389L D8 9[FNMA 15YR 05/17/2002. | 03/01/2017.
31389N NB 7|FNMA 15YR 05/17/2002. | 04/01/2017.
31389V S5 7[FNMA 15YR 05/17/2002. | 05/01/2017.
31389V SY 4[FNMA 15YR 05/17/2002. | 05/01/2017.
31389X 6A 6|FNMA 15YR 05/17/2002. | 05/01/2017.
31390C AN 6|FNMA 15YR ..9,024 ..8,279 05/17/2002. | 03/01/2017.
31390D HH O0]FNMA 15YR 20,182 18,515 05/17/2002. | 04/01/2017.
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31390H CA 1|FNMA 15YR 59,357 54,456 5 (1,188) 05/17/2002. | 05/01/2017.
31390H CH 6]|FNMA 15YR 10,442 ...9,579 (196) 05/17/2002. | 05/01/2017.
31390M HB 3|FNMA 15YR 28,281 25,946 (417) 05/17/2002. | 06/01/2017.
314008 Z9 3 FNMA 15YR...oiiicerreinneeinneeenneeennesesnesesssssssnsessssssssnsssssnsssssnnnss | eovneee | oo [ eovmmeeinns | o] 1,981,631 | .....106.481 | ......ccc... 2,023,332 | oo 1,900,180 (23,286) 06/11/2003.| 04/01/2018.
31402U TY 8|FNMA 15YR 2,934,645 2,785,454 (1,431) 03/30/2009. | 09/01/2018.
31403B 3Y 7[FNMA 15YR 2,958,062 2,807,681 2, (2,413) 08/28/2003.] 09/01/2018.
31403B 3Z 4|FNMA 15YR 2,377,495 2,256,628 | ......... 2,262,575 (1,499) 03/30/2009. | 09/01/2018.
31363C MM 8| FNMA 30YR 913 820 .915 (51) 06/15/1993.| 11/01/2019.
31371J L4 4|FNMA 30YR . 16,241 14,165 15,209 (815) 04/01/2001.| 06/01/2030.
31371 XA 7[FNMA 30YR 66,312 | .. 73,220 64,888 67,606 (1,911) 04/18/2001.| 03/01/2031.
31371K 7E 5[FNMA 30YR ..18,836,804 |......103.036] ........... 19,013,649 | ........... 18,453,321 8,830,903 (5,900) 06/02/2009. | 07/01/2033.
31371K HY OfFNMA 30YR .193135 |.. 210,339 194,533 ....192,900 1477 12/07/2001.| 01/01/2032.
31371L CD 9[FNMA 30YR ..T44,047 |.....103.036 | ...covvvvnvenn T44536 | oo 722,595 ....143,622 (425) 05/01/2009. | 09/01/2033.
31371 DH 9 FNMA 30YR...ooiirierecneecieeeineeessnesesnssssssssssssssssssssssnssssssssssnnes | evneee | oo [ eovmneveins | wone ..7,147,992 | ......105.104] ............. 7,462,698 | ..ooovvvennee 7,100,287 7,129,101 (29,803) 09/22/2003. | 10/01/2033.
313828 GP OfFNMA 30YR 74,666 | .. (50,120) 09/12/2002. | 04/01/2029.
31383P 2X 3|FNMA 30YR 34,841 |.. (9) 04/01/2001.| 09/01/2029.
31383R FV 9|FNMA 30YR 36,313 | .. 4,528 12/06/2000. | 08/01/2029.
31383W X7 1[FNMA 30YR 4,963 | .. 110 12/06/2000. | 11/01/2029.
31385 GG 7|FNMA 30YR (16,011) 10/29/2002. | 06/01/2032.
31386E C4 8|FNMA 30YR (5,674) 10/21/2002. | 04/01/2031.
31386H CG 4|FNMA 30YR (5,759) 01/04/2002. | 12/01/2030.
31386H MR 9| FNMA 30YR (340) 04/18/2001.| 01/01/2031.
31386M ZB 9|FNMA 30YR (1,654) 09/28/2001.| 10/01/2030.
31386P UJ OfFNMA 30YR (2,458) 04/18/2001.| 01/01/2031.
31386R KK 4|FNMA 30YR (1,219) 04/18/2001.| 02/01/2031.
31387H V5 6|FNMA 30YR (3,846) 01/04/2002. | 05/01/2031.
31387T X2 5|FNMA 30YR (1,844) 06/28/2001.| 07/01/2031.
31387U V6 5|FNMA 30YR (3,724) 06/28/2001.| 07/01/2031.
31388M NB 0|FNMA 30YR (958) 09/28/2001.| 09/01/2031.
31389C Q8 5|FNMA 30YR (1,832) 11/29/2001.| 12/01/2031.
31390H ST 3|FNMA 30YR (1,266) 12/09/2004. | 07/01/2033.
31390K CM 8| FNMA 30YR (15,040) 05/09/2002. | 06/01/2032.
31390K WQ 7[FNMA 30YR (18,256) 10/29/2002. | 08/01/2032.
31390P GK 7[FNMA 30YR , (56,009) 02/14/2003. | 08/01/2032.
31391U C5 2|FNMA 30YR 393,583 (22,670) 01/09/2003.| 01/01/2033.
31391U J2 2|FNMA 30YR 282,530 (14,316) 01/09/2003.| 01/01/2033.
3M3IMW  5H  Of FNMA 30YR....iiicereeieeeenneeeneeesneeesssesssesessssssssnsssssssssnnssssnnes | eovneee | oo [ eovmeneonns | o] 1,611,486 | ......103.036 | ...covvvv.e. 1,512,480 (823) 05/01/2009. | 04/01/2033.
31400C 6B 5|FNMA 30YR 295,878 (1,005) 03/21/2003. | 04/01/2033.
31400F C6 2|FNMA 30YR (882) 03/21/2003. | 03/01/2033.
31400H YZ O0]|FNMA 30YR (1,377) 03/21/2003. | 03/01/2033.
31400 PF 0]FNMA 30YR (1,421) 05/07/2009. | 05/01/2033.
31400J RY 7[FNMA 30YR (41,936) 04/09/2003. | 02/01/2033.
31400J SJ 9|FNMA 30YR (1,858) 05/07/2009. | 02/01/2033.
31400K G3 4[FNMA 30YR (1,144) 03/21/2003. | 03/01/2033.
31400K GZ 3|FNMA 30YR (336) 03/21/2003. | 03/01/2033.
31400Q TN 3|FNMA 30YR (1,611) 03/21/2003. | 04/01/2033.
31400R MA 6|FNMA 30YR (1,314) 03/21/2003. | 04/01/2033.
31400R ML 2]|FNMA 30YR (1,324) 03/21/2003. | 03/01/2033.
31400R NT 4]|FNMA 30YR (15) 03/04/2003. | 02/01/2033.
31400T B2 2|FNMA 30YR (313) 03/21/2003. | 05/01/2033.
31401A GE 1|FNMA 30YR (1,175) 03/21/2003. | 04/01/2033.
31401B NS OfFNMA 30YR (4,618) 03/21/2003. | 04/01/2033.
31401 EZ T7|FNMA 30YR (1,420) 05/28/2009. | 07/01/2033.
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3140IN 4U O] FNMA 30YR....cooirrierrierrisrrieenisssssssssssessssesssssessssssssssnsssssssssses | oveeeen [ oo [ evvervneee [ oo o 1,625,430 MON.. 10/30/2009. | 09/01/2033.
31402C PL O] FNMA 30YR....ooiieermreeennreennresnneeesnnessssssessnsssssessssssssssnnssssenssssennssss | ovneeen [ oo [ ooreeernene [ ovnee 1| oo 11,293,447 MON.. 11/30/2009. | 11/01/2033.
31402C UB 7] FNMA 30YR....coomierrimrrinnrrinerisenissssssssssssssssessssesssssssssssssssnsesses | ovveees [ oo [ ovveevnnee [ oo o 1,023,835 MON.. 05/01/2009. | 03/01/2034.
31402E AQ 1|FNMA 30YR ..10,460,157 |.. . MON.. 05/07/2009. | 07/01/2033.
31402K CE 2[FNMA 30YR 2,200,295 |.. 2,200,740 MON.. 05/07/2009. | 08/01/2033.
31402Q LZ 2|FNMA 30YR ...3,239,172 . 3,381,784 217, MON.. 09/22/2003. | 08/01/2033.
31402R AB 5] FNMA 30YR....coooriirrirrrinrrisnsrinneninssssssssssessssessssssssssssssssnssssnnsesss | ooveeen | oo [ ovveevnnee [ oone 1| i 24,610,642 | ... 102.943] ........... 25,076,264 | ........... 24,359,436 MON.. 06/18/2009. | 04/01/2035.
31403F JW 5]|FNMA 30YR 2,317,109 2,204,583 MON.. 10/30/2003. | 10/01/2033.
31404M 6Q 6]FNMA 30YR 674,088 641,353 MON.. 06/10/2004. | 06/01/2034.
31405A TY 9|FNMA 30YR 1,053,771 1,002,597 MON.. 06/10/2004. | 06/01/2034.
31405A U9 2[FNMA 30YR 2,785,664 | ... 2,650,384 MON.. 06/10/2004. | 06/01/2034.
31405D D4 6|FNMA 30YR 620,829 590,679 MON.. 06/10/2004. | 07/01/2034.
31406A 6Y 3|FNMA 30YR 40,225 38,271 MON.. 12/09/2004. | 12/01/2034.
31406D EL 6]FNMA 30YR 1,908,997 | ccoovvvnvs 1,816,291 MON.. 12/09/2004. | 12/01/2034.
31406D FK 7|FNMA 30YR 2,865,143 MON.. 12/09/2004. | 12/01/2034.
31408E G5 5|FNMA 30YR MON.. 03/30/2009. | 01/01/2036.
31410K JR 6|FNMA 30YR MON.. 08/05/2009. | 06/01/2038.
31412N SL 1|FNMA 30YR MON.. 10/09/2009. | 12/01/2038.
31413U TQ 2|FNMA 30YR MON.. 08/24/2009. | 12/01/2037.
31414A D5 8|FNMA 30YR MON.. 06/26/2008. | 11/01/2037.
31414A QP O[FNMA 30YR MON.. 08/05/2009. | 01/01/2038.
31414K 6T 2[FNMA 30YR MON.. 03/30/2009. | 01/01/2038.
31416B VH 8|FNMA 30YR MON.. 05/07/2009. | 12/01/2034.
31416C HV 1]FNMA 30YR MON.. 06/09/2009. | 06/01/2039.
31417S AA 8|FNMA 30YR MON.. 10/09/2009. | 10/01/2039.
31418M A2 8|FNMA 30YR MON.. 08/20/2009. | 08/01/2037.
31414K 6R 6|FNMA 30YRALT-A MON.. 01/15/2008.| 01/01/2038.
31414K 6S 4|FNMA 30YRALT-A MON.. 01/15/2008. | 01/01/2038.
31402R UN 7]|FNMA 30YR 5,536,313 MON.. 08/20/2009. | 02/01/2035.
31410G NB 5[ FNMA 30YR 10/20 INT FIRST 2,164,868 , MON.. 11/20/2007. | 10/01/2037.
31374T _C3 _1]FNMA 15YR . ...140,548 (19) MON.. 04/01/2001. | 09/01/2013.
2699999. U.S. Special Revenue - Single Class Mtg.-Backed/Asset-Backed Securities.........o.coovvveieeeiiiniieieeninns | covves 423,881,763 | .. XXX.ooooo | covveen. 436,706,761 | ........417,090,360 | .........423,554,408 | .......cecvennevnd 0 .. (510,544) 0 0 XXX...] ........1,976,789 | ......16,630,800 | ..... XXX [ o XXX.......
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3133TH A5 6|FHLMC_2104 . 13,975,837 |......107.045]| .......... 14,650,371 | ... 13,686,120 (4,421) MON.. | wooven! 68,431 | ..ol 600,437 | 03/30/2009. | 12/01/2028.
3133TP QW 2| FHLMC_2252 289,103 263,860 (195) MON.. ..1,649 19,409 | 04/04/2001.| 09/01/2030.
31339W A6 3|FHLMC_2426C 2,824,894 2,640,201 (5,765) MON.. 12/30/2008. | 03/01/2017.
31392X C3 O FHLMC_2513 IS......ooooceecereeveneeeenereeneresneeesnesissnsisnnssssnsssssnssssnnnes | oenees | oo | eerienn 38| e ] 1,228,567 [ 1ricn 2678 oo VAT e [ e [ eveevieeeeeeneeieenne | cvesenein 13,545 MON.. 04/30/2003.| 01/01/2032.
31395T V3 5| FHLMC_2976..........oooveeeereeceeeecseneeesseeessnsesssssessseeessseessssessssessesseens | eonvee | oo | conreennns | conne | e 7,577,427 | ......103.991] ........... 7,969,469 | ............. 7,663,643 4,909 MON.. 05/05/2005. | 01/01/2033.
31377T VK 9| FNMA 30YR MULTI (1,236) MON.. 02/26/2004. | 04/01/2034.
31377T VL 7|FNMA 30YR MULTI (1,333) MON.. 02/26/2004. | 04/01/2034.
31377T WC 6| FNMA 30YR MULTI (149) MON.. 02/26/2004. | 03/01/2034.
31377T WK 8| FNMA 30YR MULTI (1,628) MON.. 02/26/2004. | 03/01/2034.
313598 J3 5|FNMA_01-19 (1,781) MON.. 09/30/2002. | 05/01/2031.
313598 JT 8|FNMA_01-5 (86) MON.. 03/09/2001.| 03/01/2031.
31392C KP 8|FNMA_02-15 MON.. 12/30/2002. | 04/25/2032.
31392F P9 2|FNMA_02-82 MON.. 12/30/2002. | 12/25/2032.
31394A E2 8|FNMA_04-69 (4,481) MON.. 08/11/2004. | 05/01/2033.
31396X QJ 6|FNMA_07-89 (672) MON.. 12/17/2009. | 09/25/2037.
31364H AJ 6|FNSTR_E 8 MON.. 10/01/1994. ] 09/01/2010.
795485 AA 9 SBMB 86-1.....cociiireeirieiiniisiisissie s | e | on | eevnneneens | AFE | coviiiiisiieninnn22 1001012955 23 | 23 | 23 MON.. 10/01/1994.] 12/01/2011.
2799999. U.S. Special Revenue - Defined Multi-Class Residential Mtg.-Backed Securities.........coooooiverieiceiisiiens | coveennens 53,118,128 | .. XXXooooooo | coveerens 53,125,945 | .......... 51,126,452 | ........... 51,894,674 0 (3,283) 0 0 XXX s 189,293 | ........ 2,059,198 |.... XXX [ e XXX.......
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obli atlons of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
| 83162C MA 8] SBAP_02-20B 9,319,209 (6,669) |
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83162C NX 7] SBAP_04-20H.........ccovvierrirriieriissesissesiseessessssesssssessssesssssssssnees | coveees [ AFE ...3,097,060 |...... 103.888 3,213,209 3,092,950 (215) ...66,627 03/30/2009. | 08/01/2024.
83162C PV 9] SBAP_05-20J......crveemrrerreeernreeisnneessseessnsessssssssssssssssssssssssssassssssessss | coneees I AFE ...4,083,347 .5,294 ...54,236 03/30/2009. | 10/01/2025.
83162C QX 4] SBAP_O7-20C........ceuvverrrirnerirerisssessssssssssesssssssssssssssssssssssssssssnes | ooveees [ AFE 5,474,744 ...95,443 03/06/2007. | 03/01/2027.
83162C SH 7|SBAP_09-20B .| .1FE 3,678,962 | .. (1,846) 2,025 03/30/2009. | 02/01/2029.
83162C SK 0] SBAP_09-20C I .| .1FE 2,489,732 | .. 8,674 03/30/2009. | 03/01/2029.
83162C SL 8] SBAP_09-20D.........ccueereeereeesneessneessseesssssessssessssssssessssssssssnssssnes | coneees I AFE ...3,740,739 ...40,306 04/07/2009. | 04/01/2029.
83162C SP_ 9] SBAP_09-20F.......cccoouiiiieiiiieisii i | s L AFE] ..o 2,300,485 2,397,317 \ ....9,490 , 06/09/2009. | 06/01/2029.
3099999. U.S. Special Revenue - Other Multi-Class Commercial Mtg.-Backed/Asset-Backed Sec.......cc.ooconirieniee | coviins 33,680,537 | .. XXX.ooos | i 35,130,365 | .......... 33,702,033 33,677,102 0 (3,435) 0 0 593,818 1,103,344 | ..... YO XXX.oovoe
3199999, Total - U.S. Special Revenue & Special Assessment Obligations 585,735,830 f .. XXX | oo 590,996,103 | ......... 574644844 | ........ 584,172,422 | oo, 0. (526,426) 0 0 N 3721878 | ..... 22415241 |..... XXXeoorsee | e XXX..oonue
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
88579E AC 9 3M COMPANY .......vvrrmrmcerieeeienssssssssssssssssssssssssssssssssssssssssssssns | weenes I AFE| 2,113,778 | ...... 104.359| oo 1,977,594 (1,190) 09/03/2009. | 03/15/2037.
002824 AU 4|ABBOTT LABORATORIES v [ .| .1FE .19,557,946 |......104.597| ...........20,545,949 ..5,460 02/26/2009. | 04/01/2019.
002824 AV 2| ABBOTT LABORATORIES........oioveeereereeeeceseeecseseesseseeseseeessseesenees | i [ AFE| ............4,988,550 |...... 106.533 5,326,640 117 02/26/2009. | 04/01/2039.
139859 AB 8| ABC INC......oeoeeeereeereeiseeeiieeesssessssssssessssssssssssssssssssssssnssssnees | ooneees I . ...5,199,080 |...... AVENAL] — 5,151,115 (56,194) 03/24/2005. | 08/15/2021.
00817Y AB 4|AETNAINC AFE| . ...8,966,790 |......106.435 8,514,800 8,000,000 | ..oovverrrn.8,164,852 | oo | s (132,706) 11/12/2002. | 03/01/2011.
00817Y AF 5[AETNAINC AFE ] 19,358,201 | ...... 100.614] ......ov... 19,016,025 | ........... 18,900,000 (6,399) 10/25/2006. | 06/15/2036.
009158 AP 1|AIR PRODUCTS AND CHEMICALS INC. AFE 5,945,716 98.775 5,877,091 5,950,000 125 08/18/2009. | 08/21/2019.
010392 EY 0|ALABAMA POWER COMPANY AFE| v 10,981,080 |...... 107.109] ...ovvve 11,781,935 | .......c.. 11,000,000 3,614 12/04/2007. | 12/15/2012.
010392 FB 9|ALABAMA POWER COMPANY I - .....105.394 5,269,705 5,000,000 97 02/26/2009. | 03/01/2039.
013817 AD  3[ALCOA INC........oiorreereirneeineisssssisssssssssssssssssssssssssssssssssssssssssses | s I 2FE| ................140,337 | ...... 105.621 (403) 05/07/2009. | 06/01/2011.
025816 AX 7| AMERICAN EXPRESS COMPANY .......ooovvermreermeememessmnessseesssesenns | eeneee [ AFE| oo 4,156,249 | ... 104.510] ... 874 08/22/2007. | 08/28/2017.
026351 AZ 9|AMERICAN GENERAL CORP. . 2,434 04/01/2001.] 02/15/2029.
026351 BC 9| AMERICAN GENERAL CORP. I - 4,001,232 | .. (163) 10/30/2000. | 08/11/2010.
02635P TG 8| AMERICAN GENERAL FINANCE CORP..........ccocooormmrrrmmrririmnrisansies [ woriens I 3FE ...6,509,312 9,711) 11/15/20086. | 09/15/2016.
02666Q B6 9| AMERICAN HONDA FINANCE CORPORATION........coooveomeeerreernnees | cevenne [ AFE| oo 15,990,080 | ......102.745] ..........16,439,200 | ........... 16,000,000 11,869 03/26/2008. | 04/02/2013.
029163 AD 4|AMERICAN RE CORP . ...15,000,000 (26,901) 12/22/2008. | 12/15/2026.
029717 AQ 8|AMERICAN STANDARD INC 0,389,213 ...10,500,000 2,947 03/29/2005. | 04/01/2015.
03040# AC 6|AMERICAN WATER CAPITAL CORP 4,248,640 14,000,000 12/12/2006. | 12/21/2016.
03040# AF 9| AMERICAN WATER CAPITAL CORP 7,041,922 7,100,000 03/08/2007. | 03/29/2019.
898361 AA 8| AMHERST COLLEGE 9,565,944 9,145,000 12/16/2009. | 11/01/2039.
032511 AY 3| ANADARKO PETROLEUM CORP 2,088,738 2,000,000 06/11/2009. | 09/15/2036.
032511 BG 1| ANADARKO PETROLEUM CORPORATION........c.ccermmvvemmrrernrererenes | wvveee | oo [wovveeens [ 2FE | .......9,965,900 |......122.983] ........... 12,298,316 | ..oovvveee 10,000,000 06/09/2009. | 06/15/2039.
035229 CF 8| ANHEUSER-BUSCH COMPANIES INC........ 2,545,796 2,250,000 04/01/2001.| 10/01/2030.
03523T AC 2| ANHEUSER-BUSCH INBEV WORLDWIDE INC... 8,429,157 6,666,000 01/07/2009. | 01/15/2039.
03674B AC 8| ANTHEM INC 7,500,000 04/16/2003.| 08/01/2012.
00184A AC 9|AOL TIME WARNER INC 2,175,000 06/11/2009. | 04/15/2031.
037735 CD 7|APPALACHIAN POWER COMPANY 8,000,000 10/24/2006. | 06/01/2017.
00209T AA 3| AT&T BROADBAND CORP 9,184,000 03/21/2003. | 03/15/2013.
00206R AS 1]AT&T INC 08/21/2009. | 02/15/2039.
78387G AD 5[AT&TINC 291,218 04/25/2003. | 03/15/2011.
05523U AG 5|BAE SYSTEMS HOLDINGS INC 2,566,068 06/01/2009. | 06/01/2014.
05523U AA 8|BAE SYSTEMS PLC ..15,505,886 12/30/2008. | 12/15/2011.
060505 AG 9|BANK OF AMERICA ..147,135 05/07/2009. | 01/15/2011.
06423A AQ 6|BANK ONE CORP ...148,575 05/07/2009. | 11/15/2011.
06423A AG 8|BANK ONE CORPORATION 3,382,734 04/01/2001.| 08/01/2010.
638585 AN 9| BANKAMERICA CORPORATION (NEW).....ccocovvererereeeeneeeneneens 2,194,891 04/01/2001.| 08/15/2015.
071813 BA 6|BAXTER INTERNATIONAL INC 6,004,404 08/18/2009. | 08/15/2019.
075887 AV 1[BECTON DICKINSON AND COMPANY 0,933,260 05/11/2009. | 05/15/2039.
07786D AA 4|BELL ATLANTIC PENNSYLVANIA INC. 04/01/2001.] 12/01/2028.
084664 BD 2|BERKSHIRE HATHAWAY FINANCE CORP.........ccoocconmmeemmerrmmmernneee | eovneee | oo [ rveveees [ AFE | ... 11,918,670 | ......105.610] .......... 12,601,373 | ...........11,932,000 | ........... 11,921,668 05/06/2008. | 05/15/2013.
084664 BE 0|BERKSHIRE HATHAWAY FINANCE CORP 0,986,013 05/06/2008. | 05/15/2018.
09247X AD 3| BLACKROCK INC. 11,357,051 12/07/2009. | 12/10/2014.
05577@ AG 5| BNSF RAILWAY CO 2009-A 1,811,706 ..59,333 | 02/12/2009. | 02/26/2021.
05577@ AH 3| BNSF RAILWAY CO 2009-B 1,743,662 57,105 | 02/12/2009.] 02/26/2021.
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05577@ AJ 9| BNSF RAILWAY CO 2009-C......cooovvvvirrrrirerrinenrimseriissssssessssesnsnens | evveens [ oo | eevvnneeens AFE ...543,779 595,776 543,779 | .... ...543,779 02/12/2009. | 02/26/2021.
05577@ AK 6| BNSF RAILWAY CO 2009-D......ccomvreerrreemmreenmeeenneeesnsesesnnnsesnnsesnnee | evveens [ oo | cevvrnneens AFE 600,720 548,293 02/12/2009. | 02/26/2021.
05577@ AM 2| BNSF RAILWAY CO 2009-E........ccocommvrrrerrirecrisessissnssssssissssisssssins | evvees [ oo | cvvirennns AFE , 249,319 02/12/2009. | 02/26/2021.
097023 AZ 8|BOEING CO AFE 14,245,004 | .. ...14,434,025 4,702 07/23/2009. | 02/15/2020.
097023 AE 5|BOEING COMPANY AFE 8,879,613 | .. 9,055,133 (40,460) 12/22/2008. | 09/15/2031.
097023 AG O BOEING COMPANY. .......coooommrrirmreererernneesnseesssssssesssssnsssnssssnssssns | svnnee | oo [ wereneeenns 1FE ...7,617,804 7,762,728 (32,737) 12/22/2008. | 11/15/2031.
097023 AS 4 BOEING COMPANY........ccooumrrirmrrmmeesissesssnsssssssssssssssssssssssssssssns | evnnee | oo [ eernneeenns FE | 9,950,150 ...10,412,419 (7,521) 12/22/2008. | 02/15/2038.
05577* AA 0| BPUS NEWFINANCE LLC......oovvomrreemrreenneenneeesnenesnnessnsessssesnnnes | evvins [ oo | cvneeennd ] s ..10,000,000 |.. 0,025,300 .9,999.999 11/20/2007. | 12/19/2012.
110122 AQ 1|BRISTOL-MYERS SQUIBB ...10,785,180 [ ...covvvnee 10,000,000 A334 e | [ 8125 6.398 08/19/2008. | 05/01/2038.
11283# AA 9| BROOKFIELD POWER NEW YORK FINANCE 2,045,180 2,000,000 11/29/2005. | 12/18/2017.
115885 AK 1|BROWNING-FERRIS INDUSTRIES INC........... 8,827,088 (4,541) 09/11/2009. | 09/15/2035.
12189T BC 7|BURLINGTON NORTHERN SANTA FE CORPO.. 830,815 31 09/21/2009. | 10/01/2019.
12201P AA 4| BURLINGTON RESOURCES FINANCE CO.......cccccoosvvvrmmeermmeeeinsneees | evveee [ L | v [ AFE | ... 7,143,826 | ......106.264 ] ............. 6,747,758 | ............6,350,000 | ..coovererr6,482,143 | oo | v (112,135) 04/08/2003. | 02/15/2011.
134429 AM 1| CAMPBELL SOUP CO. 4,255,940 (77,476) 04/16/2003. 02/15/2011.
144141 CS 5| CAROLINA POWER & LIGHT CO 5,481,895 (65,067) 04/16/2003.| 07/15/2012.
144141 CX 4| CAROLINA POWER & LIGHT CO 5,467,590 ..1,562 11/28/2005. | 12/15/2015.
144141 CT 3| CAROLINA POWER & LIGHT COMPANY.... 6,054,980 (47,377) 07/11/2005. | 09/15/2013.
925524 AJ 9|CBS CORP 15,531,915 | ...........15,000,000 | ..o 15,211,123 | oo | e (349,742) 12/11/2007.| 07/30/2010.
124900 C@ 8| CCL INDUSTRIES INC 5,292,200 5,000,000 09/09/2008. | 09/26/2013.
15131# AA 4| CENEX HARVEST STATES COOP SR U.....ccoocooomrririnrriinnririnsiiiennns 3,688,499 3,466,667 (14,012) 03/30/2009. | 06/19/2013.
151895 A# 6| CENTERPOINT PROPERTIES TRUST 3,914,040 05/23/2006. | 06/15/2011.
151895 B* 9| CENTERPOINT PROPERTIES TRUST 6,464,220 05/23/2006. | 06/15/2013.
166751 AH 0] CHEVRON CORP 2,528,204 ..3,367 02/26/2009. | 03/03/2014.
166751 AJ 6| CHEVRON CORP. 407 02/26/2009. | 03/03/2019.
17248R AF 3| CINGULAR WIRELESS LLC......cooeeeeeeeeeeeeseeeeeeeeeeeeee e (31,209) 04/16/2003.| 12/15/2011.
17275R AH 5| CISCO SYSTEMS INC 28 11/09/2009. | 01/15/2020.
17275R AD 4| CISCO SYSTEMS INC......cocrsvreemmrremrmeerrseeesseeesmneessssesessssssssssssssneens | evvine [ oo | evvvnens | AFE | ... 15,161,250 | ......101.109] ...........15,166,290 | ...........15,000,000 | ...........13,235,603 | ....... (1,940,180 | ..oovvvvrnee 14,534 . 08/21/2009. | 02/15/2039.
17275R AE 2| CISCO SYSTEMS INC 11,351 .187,000 03/30/2009. | 02/15/2019.
172967 BJ 9| CITIGROUP INC (294) 3,012 05/07/2009. | 02/21/2012.
172967 CQ 2| CITIGROUP INC.......coevvvrrriirrrrirsenrinenrissssisssssnssssssssssssssssssssssssens | vvveees | oo [ eovveinee [ AFE | oiieenn..5,457,346 | .......96.402] ............5,973,093 [ .............6,196,000 | .............5,788,399 | ..coocvvvvrmmmrimmmcns | rrvrrrranns 71,629 1,219 09/16/2004. | 09/15/2014.
172967 ES 6| CITIGROUP INC 3,565 08/14/2009. | 05/15/2018.
172967 EW 7| CITIGROUP INC (563) 08/27/2009. | 07/15/2039.
172967 EZ 0] CITIGROUP INC (40) 09/18/2009. | 10/15/2014.
18055# AA 0| CLARION LION PROP FD HLDG LP SNSEC.........cocconmmreermrermmenernaes | evvene [ oo | evvirerns | 2] 7,940,320 ] ........93.680] .............7,494,400 | .............8, 000 | oo 7,972,145 | e | s 11,004 12/06/20086. | 04/27/2012.
186108 BU 9| CLEVELAND ELECTRIC ILLUMINATING Ci 5,889,060 5,000,000 (35,153) 03/30/2009. | 11/01/2017.
G1910# AE 6| COBHAM PLC SENIOR NOTES SERIES A. 5,318,350 5,000,000 02/20/2009. | 03/17/2014.
G1910# AF 3| COBHAM PLC SENIOR NOTES SERIES B . . 5,376,450 03/30/2009. | 03/17/2016.
191216 AM 2| COCA-COLA COMPANY (THE).......cooovvemerrrrererreneieressssnssissssinssssons | coneves [ oo conerins FE | oo 14,861,550 .8,942 03/03/2009. | 03/15/2019.
20029P AG 4| COMCAST CABLE COMMUNICATIONS INC.......coconmvvermmeeermmmrerneeens [ evrnee | oo [ eorvrenenns 2FE ...1,979,128 (13,667) 04/01/2001.] 05/01/2017.
20030N AA 9] COMCAST CORPORATION 2FE ...249,664 | .. 58 04/25/2003.| 01/15/2010.
20030N AK 7| COMCAST CORPORATION 2FE 5,345,350 (1,615) 09/14/2009. | 11/15/2035.
202795 HN 3| COMMONWEALTH EDISON 2FE ..11,985,150 |.. 1,270 03/30/2009. | 08/15/2016.
202795 HE 3| COMMONWEALTH EDISON CO 2FE ...5,363,123 | .. (43,673) 04/16/2003. | 03/15/2012.
208251 AE 8[CONOCO INC AFE .18,918,765 |.. (605) 12/22/2008. | 04/15/2029.
20825C AR 5[ CONOCOPHILLIPS.........cccosviemerrerinrirnerineisseississsssesssseessssesessenssns [ eoseenn | oo [ eoveeennns 2,336 01/29/2009. | 02/01/2019.
20825C AP 9] CONOCOPHILLIPS CO.....cvvevrrerreerrneeersnesseesssseesssesssssssssssssssseess | evveees [ oo | cvveecvnnee [ AFE | oiieeernnr4,207,250 |......102.503] ............5,125,135 | .............5,000,000 | ............2,802,018 | .ccvooirrerrrmrrrmmcrns | v 11,316 11/21/2008. | 05/15/2038.
20854P AB 5| CONSOL ENERGY INC . . (49,585) 04/08/2003. | 03/01/2012.
209111 EU 3| CONSOLIDATED EDISON COMPANY OF NEW. AFE ...4,985,350 | .. 166 04/01/2008. | 04/01/2038.
209111 DJ 9| CONSOLIDATED EDISON INC......cocormvrrrrmmrrermneirsmerssnnsissnsssssnsssnnees | woveens | oo [ wovsnriens [ AFE | i 10,336,932 |......104.359] ............9,194,063 | .............8,810,000 | ..........8,969,312 | ..oorrrrrrrrrrrerrrirans | worrrriens (230,344) 03/21/2003.] 09/01/2010.
210518 CF 1| CONSUMERS ENERGY CO......cooccermmrermmreemmreennneesnmeeesmsessssessssnsesns | eovneee | oo [ eovneeecons | 2FE | i 5,837,572 ,000 | coiirrrn5,855,324 | oo | e 17,752 03/30/2009. | 03/15/2015.
210518 CL 8| CONSUMERS ENERGY CO .13,944,560 |......104.405( ........... 14,616,644 | .......... 14,000,000 2,978 03/21/2005. | 04/15/2020.
210518 BV 7| CONSUMERS ENERGY COMPANY. . ..2,447,255 | .. 2,684,340 2,500,000 5,956 02/18/2004. | 04/15/2013.
22053* AG 5| CORTEZ CAPITAL CORP..........ccocoommrrmrirnrimninnsiesrnsrsssessssssssssssnnns | evviees | oo | cvnvieen3 [ 0022 ] s 10,000,000 ...10,000,000 | ........... 10,000,000 11/20/2009. | 12/11/2012.
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222862 AD 6|COVENTRY HEALTH CARE INC 27,283,831 | e | e (129,126) 5.875] ....... 5.003 ...998,750 | 01/15/2008.| 01/15/2012.
22303Q AH 3| COVIDIEN INTERNATIONAL FINANCE SA.......ccooccommeremreemnreennneenns (PR7(0)] TR SRR PO 6.550] ........ 5.864 ....225,746 | 09/03/2009. | 10/15/2037.
126194 AA 7|CPRLEASING LTD. 5570] ........ 5.572 12/10/2009. | 12/18/2024.
22541L AC 7|CREDIT SUISSE FIRST BOSTON (USA)......... (303) 6.934 4,518 | 05/07/2009. 01/15/2012.
22541L AB 9| CREDIT SUISSE FIRST BOSTON USA INC.... ,232, . (29,707) 5.273 ....245,000 | 04/16/2003.| 11/15/2011.
22845@ AC 5|CROWN PINE PARENT LP SERIES C ....7,000,000 5.980 ....418,600 | 11/08/2007.| 12/14/2017.
23157# AC 3| CURTISS-WRIGHT CORP........ccccrmurrrrmmrrirmmrrrmsnrnsernesnensssssssssnssnnees | evneee | oo [ evmneeins | o2 | e 10,000,000 11/10/2005. | 12/01/2017.
126659 AA 9| CVS PASS-THROUGH TRUST . 9,932,004 | .. 06/10/2009. | 07/10/2031.
233835 AK 3|DAIMLERCHRYSLER NORTH AMERICA HLDG.. 2FE 2,050,360 | .. (6,865) 11/16/2000. | 06/15/2010.
233835 AP 2|DAIMLERCHRYSLER NORTH AMERICA HLDG.. 2FE 1,542,900 | .. (5,463) 04/01/2001.] 01/18/2011.
233835 AQ O|DAIMLERCHRYSLER NORTH AMERICA HLDG.. 2FE|. 1,582,005 | .. (896) 04/01/2001.| 01/18/2031.
233835 AT 4|DAIMLERCHRYSLER NORTH AMERICA HLDG..........ccoovveemmeveemrerenas [ v | oo [ | oo 2]. ...140,337 |.. (301) 05/07/2009. | 01/15/2012.
237194 AB 1|DARDEN RESTAURANTS INC ...7,217,035 (61,556) 12/16/2002. | 02/01/2016.
23719 AA 1|DARDEN RESTAURANTS INC ...7,538,570 |......104.570] .............6,797,034 | ............6,500,000 [ ............6,690,287 | ...ovoorrrrerrmrrermrcec | corrrennad (144,171) 03/26/2003. | 04/01/2011.
24702R AH 4|DELLINC .272,814 |.. 32 06/10/2009. | 06/15/2012.
250847 G* 5|DETROIT EDISON COMPANY (THE) SR ..13,000,000 | .. 06/06/2005. | 10/01/2023.
25156P AB 9| DEUTSCHE TELEKOM INTL FIN 5,892,200 | .. 04/16/2003. | 06/15/2010.
25156P AC 7|DEUTSCHE TELEKOM INTL FIN 1,199,113 |.. 04/01/2001.| 06/15/2030.
251798 AC 4|DEVON FINANCING CORP ULC ...140,337 |.. ...139,994 (343) 05/07/2009. | 09/30/2011.
25271C AL 6| DIAMOND OFFSHORE DRILLING INC........ccoovvvemrrireneiiinrriresiirennens ....3,505,850 3,529,000 | .... .3,505,918 68 10/05/2009. | 10/15/2039.
25467L A* T7|DISCOVERY COMMUN SENIOR NOTES........c.ccomuvvvmmreemmenemmenessnees [ eovmeee | oo [ eovmnreins | e i 10,000,000 |......102.234] ..........10,223,400 | ........... 10,000,000 | ....ocee.. 10,000,000 11/04/2005. | 12/01/2015.
25746U AJ 8| DOMINION RESOURCES INC........... 10,125,342 | .. 0,000,000 (26,940) 03/30/2009. | 06/30/2012.
260543 BJ 1[DOW CHEMICAL CO . ...1,557,015 | .. 1,500,000 (1,119) 04/01/2001.| 11/01/2029.
233331 AE  7|DTE ENERGY CO....oeeoommrrirnrriisnriisnsissssissssssssssssssssssssssssssssssssssssss | svsnes | oo [ eovsnniens | 2FE | v 18,159,910 |......105.949] ..........18,541,110 | ...........17,500,000 | ........... 17,688,159 | ..oovvvrrrmrrererrrrans | worvrriens (126,684) 03/30/2009. | 06/01/2011.
264399 DW 3| DUKE ENERGY CAROLINAS LLC ....3,856,468 (6,693) 07/11/2002.| 01/15/2012.
26442C AA 2| DUKE ENERGY CAROLINAS LLC 9,228,800 | .. 19,481 07/22/2008. | 06/01/2037.
26442C AC 8]|DUKE ENERGY CAROLINAS LLC 7,621,503 | .. 1,615 03/30/2009. | 01/15/2018.
277432 AC 4|EASTMAN CHEMICAL CO. 2,038,580 |.. 04/01/2001.| 06/15/2024.
278058 DD 1|EATON CORPORATION 1,994,880 | .. 408 05/15/2008. | 05/15/2018.
532457 AP 3|ELILILLY AND COMPANY. ...994,180 |.. 73 04/01/2001.| 01/01/2036.
532457 BC 1|ELILILLY AND COMPANY. . ...2,970,570 327 03/03/2009. | 11/15/2037.
291011 AY  O[EMERSON ELECTRIC CO......oecovmrrrrrerrienrinenrinsnrinssesssesssssessseens | eovneee | oo [ eervneeenns FE | o 7,471,425 ,500, e TATS, 1,960 01/15/2009. | 10/15/2019.
292562 A* 6|ENCORE WIRE LTD SRNT SER 2004-A........cccommrvermrreerrnrrernreeenneees ..15,000,000 |.. 5,000,000 ...15,000,000 03/30/2009. | 08/27/2011.
29266R J# 6]|ENERGIZER HOLDINGS INC. ..23,000,000 |.. 23574770 | ... 23,000,000 23,000,000 10/01/2007. | 10/15/2010.
29266R D# 2|ENERGIZER HOLDINGS INC. 7,464,880 | .. 8,051,280 8,000,000 7,759,593 355,000 | 07/23/2004. | 06/30/2013.
29364W AG 3|ENTERGY LOUISIANA LLC 7,472,400 |.....100422] ............. 7,531,650 | ..oovvvvennee 7,500,000 7,494,539 ....437,250 | 02/16/2006.| 11/01/2010.
29379V AB 9| ENTERPRISE PRODUCTS OPERATING LLC. 4,995,300 |.. 5,327,500 5,000,000 4,996,796 282,500 | 03/31/2008. | 04/01/2013.
26875P AD 3| EOG RESOURCES INC 9,697,087 | .....106.234] ........... 10,139,997 | ..ovevvennn 9,545,000 (6,362) ....283,367 | 06/12/2009. | 06/01/2019.
26882P AX 0| ERAC USA FINANCE COMPANY 4,230,521 (13,922) 11/01/2006. | 11/01/2016.
29481# AC  T{ERGON INC......ocosmrrerrrererriserrisesrsssssssssssssessssssssssesssssssssssssssssssns | eovnnee | oo | eeverneei | oo ..13,000,000 |.. 3,000,000 03/04/2008. | 05/20/2018.
302182 AC 4|EXPRESS SCRIPTS INC 1,998,440 | .. 1,998,712 272 06/04/2009. | 06/15/2012.
302182 AD 2|EXPRESS SCRIPTS INC 331 06/04/2009. | 06/15/2014.
303250 A# 1|FAIRISAAC CORP 04/04/2008. | 05/07/2015.
31331F AU 5|FEDERAL EXPRESS CORP 1997 PASS THR (21,236) 05/24/2002. | 01/15/2018.
313855 F@ 2|FEDERAL SIGNAL CORP (313) 11/07/2007. | 06/15/2011.
313855 F* 4|FEDERAL SIGNAL CORPORATION 610 11/07/2007. | 05/30/2011.
316773 CH 1|FIFTH THIRD BANCORP 228 02/27/2008. | 03/01/2038.
33738M AE 1] FIRST UNION NATIONAL BANK (2,638) 04/01/2001.| 08/18/2010.
337932 AB 3| FIRSTENERGY CORPORATION... (2,478) 06/26/2007.] 11/15/2011.
302491 AQ 8|FMC CORPORATION 66 11/24/2009. | 12/15/2019.
302508 AQ 9|FMRLLC (3,156) 08/18/2009. | 06/15/2029.
30256Y AA 1|FPL ENERGY MARCUS HOOK LP 06/11/2008.| 07/10/2018.
36804P AG 1| GATX FINANCIAL CORP 03/30/2009. | 04/15/2010.
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368710 AC 3| GENENTECH INC......coooivivvirirrirrirniinsnernneesinsessssessssssssssssssnssnses. [ evneee | oo [ evrnneeenns AFE 1,914,569 2,000,000 11,794,582 .1,822 5.250] ....... 6.044 06/11/2009. | 07/15/2035.
36962G YY 4| GENERAL ELECTRIC CAPITAL CORP.........cocoereeerrrreeneenreennees ...150,015 ...139,000 ....140,076 (V2511 ) ORI ISP ST 6.000 6.504 05/07/2009. | 06/15/2012.
36962G WB 6| GENERAL ELECTRIC CAPITAL CORPORATI........oouvvvrrrrerrrerrennens 845,358 800,000 ...815,270 (12,780) 6.125] ........ 4.390 04/25/2003. | 02/22/2011.
370334 AS 3| GENERAL MILLS INC 3,621,233 3,354,000 .3,435,257 (35,584) [ vveoeeererernreenns | e f s 6.000] ........4.785 04/04/2003. | 02/15/2012.
370334 BG 8| GENERAL MILLS INC 5,316,066 4,920,000 4,912,070 ..1,938 5.250 5299 07/31/2008. | 08/15/2013.
45957@ AC 0| GENERAL PARTS INTERNATIONAL INC.......oovvuorrreerrrrenrrernneeins 4,739,760 4,500,000 4,641,711 (38,853) 11/01/2004. | 09/10/2012.
373334 JUN 2| GEORGIA POWER COMPANY. 5,219,280 5,000,000 , 207 02/04/2009. | 02/01/2039.
373334 JP 7|GEORGIA POWER COMPANY. ..11,969,280 |.. LA1778,364 | 12,000,000 ...11,969,391 111 12/08/2009. | 12/01/2019.
378272 AA 6| GLENCORE FUNDING LLC ..25,000,250 |.. 5,576,900 ...25,000,000 25,000,179 12/05/2007. | 04/15/2014.
38141G AZ 7|GOLDMAN SACHS GROUP INC ..11,300,096 |.. 0,604,260 10,000,000 10,203,752 04/16/2003.| 01/15/2011.
38141G BU 7| GOLDMAN SACHS GROUP INC ...140,337 |.. 151,112 ...139,000 ...140,034 05/07/2009. | 01/15/2012.
39121 A* 1| GREAT RIVER ENERGY . .17,500,000 | .. 8,240,775 7,500,000 7,500,000 08/13/2009. | 07/01/2021.
39121 AA 8| GREAT RIVER ENERGY.......ccoccrmmrremnreennerrnsnnesnsenessssessssessnssssnseees | evvens [ oo | ovveeen2 | AFE | s 15,139,954 . 16,474238 | ........... 15,139,954 06/21/2007.| 07/01/2017.
362320 BA O GTE CORP.....ccoovveerrerrrrereceeseeiseneinnnsssssnssssnsssssssssnsssssnssssssssssssssssss | eovnnes | oo [ wvnneeenns | AFE | winee ...3,170,720 3,590,633 3,500,000 6,957 06/25/2002. | 04/15/2028.
401378 AA 2| GUARDIAN LIFE INSURANCE CO OF AMER........ccoouerermmerermrerennnns 8,247,753 | .. 8,522,717 8,333,000 188 10/01/2009. | 09/30/2039.
19767Q AK 1[HCAINC 3,430,069 | .. 2,974,678 2,980,000 (29,678) 04/04/1996.] 12/15/2014.
421915 AG 4|HEALTH CARE PROPERTY INVESTORS INC.... 5,685,200 | .. 5,139,910 (64,554) 06/07/2005. | 06/08/2015.
428236 AQ 6|HEWLETT-PACKARD COMPANY 3,497,235 | .. 3,710,571 524 02/25/2008. | 03/01/2013.
887315 AY 5[HISTORIC TW INC 7,285,725 | .. 8,272,215 | 000,500,000 | .oorvernnn 7,363,106 [ covoverrneerrenernenes | e 11,440 04/01/2001.| 06/15/2018.
40426W AR 2|HRPT PROPERTIES TRUST. ...7,612,080 6,624,548 (51,573) 02/08/2005. | 08/15/2016.
441812 JY 1|HSBC FINANCE CORP ...151,143 (266) 05/07/2009. | 05/15/2012.
446437 AC 1|HUNTINGTON NATIONAL BANK (THE) . 4,480,035 2,503 12/19/2003. | 01/15/2014.
446437 AE  7|HUNTINGTON NATIONAL BANK (THE) . 5,987,520 | .. 5,152,028 1,126 02/01/2006. | 02/15/2016.
452308 AJ 8| ILLINOIS TOOL WORKS INC.......ccocovvrrrmrrrmrirmrirsnersnsissrssnsssssssssnssssess | vovnees | o | eevvnvrnns | AFE | oo, 10,998,303 ...12,349,759 37 6.250] ........ 6.252|AO......| wcorenren. 171,875 ...353,299 | 03/23/2009. | 04/01/2019.
459200 AM 3| INTERNATIONAL BUSINESS MACHINES CO ....6,684,384 6,878,388 (24,606) 12/22/2008. | 10/30/2025.
46051M AA 0] INTERNATIONAL TRANSMISSION 5,492,881 |.....101.386] ............. 6,083,169 | .............6,000,000 [ .......c.....5,571,6071 | .ooovvvrrvirrrerrrnenns | v 78,720 03/30/2009. | 07/15/2013.
708130 AC 3| JC PENNEY CORPORATION INC.......ooveerrreerreemmeeeneeesseeessneesnnes 5,921,700 | .. 5,328,000 1,035 04/24/2007.| 10/15/2036.
832696 C@ 5|JM SMUCKER SR UNSECURED 5,000,000 | .. 5,519,500 09/18/2008. | 11/01/2018.
41011W BS 8] JOHN HANCOCK GLOBAL FUNDING Il 7,732,950 | .. (16,691) 09/02/2009. | 09/30/2013.
41011MW AA 8] JOHN HANCOCK GLOBAL FUNDING LIMITE . 3,872,225 | .. (50,611) 12/27/2001.] 07/02/2010.
478115 AA 6| JOHNS HOPKINS UNIVERSITY.....oovvemmrrermmreerrnmeernenesmnnesnneessmssessnns | eoveeee | oo [ wovmneecens [ AFE | i 14,989,500 602 03/19/2009. | 07/01/2019.
46625H HL 7] JPMORGAN CHASE & CO 2,189,880 (5,364) 08/13/2009. | 04/23/2019.
46625H HP 8| JPMORGAN CHASE & CO 9,978,800 | .. .1,031 09/15/2009. | 01/20/2015.
487836 BB 3|KELLOGG COMPANY 7,841,842 | .. (3,151) 05/19/2009. | 05/30/2016.
49239@ AA 6|KERR-MCGEE GUNNISON TRUST KMGI 3,675,659 |.. (5,049) 04/30/2004. | 01/30/2020.
49306C AD 3| KEYBANK NATIONAL ASSOCIATION 6,474,612 | .. (10,757) 06/25/2001.| 02/01/2011.
49337W AB 6| KEYSPAN CORPORATION . . 1,071,840 |.. A, (9,708) 12/18/2001.| 11/15/2010.
494368 BC 6|KIMBERLY-CLARK CORPORATION AFE| e 24,115,119 .28, , ...24,122,246 3,084 07/25/2007. | 08/01/2037.
494550 AU 0| KINDER MORGAN ENERGY PARTNERS L.P..... 2FE | ........... 22,476,793 ...23,623,065 | ........... 22,500,000 22,480,686 1,890 03/30/2009. | 02/01/2017.
494550 AW 6| KINDER MORGAN ENERGY PARTNERS LP ..16,299,952 | ........... 15,285,000 ...15,943,496 (3,344) 07/29/2009. | 01/15/2038.
49455W AD 8| KINDER MORGAN FINANCE CO ULC 2,088,000 2,175,000 190 12/06/2005. | 01/05/2016.
49725V AA 0| KIOWA POWER PARTNERS LLC SERA.... 3,668,349 3,633,783 11/19/2004. | 12/30/2013.
48268@ AG 9|KPMG LLP. 5,520,850 5,000,000 06/20/2008. | 07/15/2015.
50075N AT 1] KRAFT FOODS INC 5,248,994 5,002,000 (621) 06/11/2009. | 02/01/2038.
50075N AH 7| KRAFT FOODS INC (264) 05/07/2009. | 06/01/2012.
501044 CA 7|KROGER CO. (63,556) 12/30/2008. | 04/01/2011.
524908 R4 4|LEHMAN BROTHERS HOLDINGS INC........cccconmmrverereermmmrersneesnnseerns [ eoveeee | oo | cvrernn 34 OFE | ovivriiienn,211 |..0.060] oo 11,651 ] e 19,418,000 | oo 11,657 | e (1,954) ..7,683 09/16/2008. | 07/17/2037.
532716 AN 7[LIMITED BRANDS INC 277 07/12/2007.| 07/15/2037.
539830 AE 9|LOCKHEED MARTIN CORPORATION (793) 12/16/2009. | 05/01/2016.
539830 AS 8|LOCKHEED MARTIN CORPORATION I 03/11/2008. | 03/14/2013.
54401P A# 3|LORD CORP UNSECURED SENIOR NOTES........ccccoouercmmrvmreinerrnes | eovvee | O v | weii2] v 10,001,982 | ......139.086 | .......... 11,025454 | .......... 10,001,982 | oiveee . 11,373,365 [ oo e | e | e 354,340 |.... 06/14/2006. | 07/12/2016.
314275 AB 4[MACYSINC 6,888,331 6,745,000 | ..o 6,639,034 | oo | s 43,631 11/15/2007. | 03/15/2012.
55616X AB 3| MACYS RETAIL HOLDINGS INC 4,206,250 5,000,000 (6,227) 04/17/2002.] 07/15/2027.

f
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564759 QB 7[MANUFACTURERS & TRADERS TRUST CO.....ccccconuervrmmrremmrrenneeees [ evveee | oo | cvveene 13 AFE | e 8,500,000 5.629] ........ 5.629[ID...... | coorverrnnne 39,872 ...478,465 | 11/28/2006.| 12/01/2021.
57169* AJ 6[MARS INC 6.47% SR NTS DUE 2018......ccooveerrrerrmrrernneeemnneernseeensnee | cevenne e | e L1 [— 10,000,000 |......105.602] ...........10,560,200 | ...........10,000,000 | ........... 10,000,000 | ...crrvermrrerrmmeerrans | eevemmmeemmrrnmmneenns | eevernneeenneeinneeenneee | oo | eeveeed 6.470] ...... 6.470[AO......| wcoreeeen. 152,764 ....647,000 | 03/30/2009. | 10/06/2018.
575634 AS 9| MASSACHUSETTS ELECTRIC COMPANY........coccoummrrmmmrrenmerirnnnrins [ o [ AFE 1,959,374 (25) 12/17/2009. | 11/15/2039.
5526E2 AB 5| MBNA AMERICA BANK NA AFE 1,987,060 | .. ..1,456 06/11/2002. | 06/15/2012.
5526E2 AC 3| MBNA AMERICA BANK NA AFE 9,963,200 | .. .4,042 11/04/2002. | 11/15/2012.
58013M EF 7| MCDONALDS CORPORATION.... AFE ...9,449,400 v 11,030,570 | ..........10,000,000 | .............6,638,244 | ..ooovvvorriiiians | e 22,027 11/21/2008. | 03/01/2038.
58155Q AA 1| MCKESSON CORP 2FE 7,807,370 | .....110.234] ............. 7,413,210 | ooierrnn6,725,000 | oo 7,044,183 | oo | v (141,431) 02/28/2005. | 02/01/2012.
552690 A# 6|MDURESOURCES GROUP INC SNR NOTE.......oocccmmreemmmeermneersanee [ eovneee | oo [ eomrrrerns | e 2]. 8,500,000 |.. 8,883,010 08/14/2008.| 09/16/2018.
583491 AA 3| MECCANICA HOLDINGS USA INC 2FE 8,018,121 | .. 8,366,378 (3,320) 09/22/2009. | 07/15/2019.
583491 AB 1| MECCANICA HOLDINGS USA INC ..14,809,200 | .. ..16,840,050 817 07/08/2009. | 07/15/2039.
589331 AE T7[MERCK & COINC 3,688,381 .5,146 10/12/2001.| 12/01/2028.
589331 AN 7| MERCK AND CO. INC. 3,461,332 845 06/22/2009. | 06/30/2019.
59217E BW 3| MET LIFE GLOBAL FUNDING | 1,058,297 (2,229) 10/09/2009. | 06/10/2014.
59217E BZ 6|METROPOLITAN LIFE GLOBAL FUNDING | 6,248,651 .1,639 09/10/2009. | 09/17/2012.
594457 C* 2|MICHIGAN CONSOLIDATED GAS COMPANY.... 0,429,800 ...10,000,000 04/02/2008. | 04/15/2013.
594918 AD 6|MICROSOFT CORP. 8,551,404 28,636,570 ..2,981 08/24/2009. | 06/01/2039.
59562V AM 9| MIDAMERICAN ENERGY HOLDINGS COMPAN. (1,836) 08/21/2009. | 04/01/2036.
60527T A@ 3| MISSISSIPPI BUSINESS FINANCE CORP (16,957) 12/30/2008. | 10/20/2011.
608190 AH 7[MOHAWK INDUSTRIES INC ..1,406 01/08/2007.| 01/15/2016.
637432 CU 7| NATIONAL RURAL UTIL COOP FIN CORP........ccoooormmrrirrmriirnrrirnnes (287) 05/07/2009. | 03/01/2012.
638585 AP 4| NATIONSBANK CORP .1,897 04/01/2001. | 10/15/2025.
641423 BW 7| NEVADA POWER COMPANY .1,345 07/25/2008. | 08/01/2018.
00209A AE 6|NEW CINGULAR WIRELESS SV. (40,484) 07/26/2001.| 03/01/2011.
00209A AF 3|NEW CINGULAR WIRELESS SV. (33,506) 12/22/2008. | 03/01/2031.
651639 AD 8| NEWMONT MINING CORP. (81,555) 10/23/2008. | 05/15/2011.
652478 BX 5|NEWS AMERICA HOLDINGS . ..8,037 03/30/2009. | 10/17/2016.
652482 AM 2| NEWS AMERICA INC 4,198,800 | .. 5,689,995 | ............5,000,000 | ..ooverrr 464,657 | oo | e 41,141 01/03/2001.| 05/18/2018.
652482 BW 9| NEWS AMERICA INC 2,728,587 |.. 2,982,450 20 08/20/2009. | 08/15/2039.
653522 DQ 2| NIAGARA MOHAWK POWER CORPORATION 1,013,350 |.. (567) 10/06/2009. | 10/01/2014.
65364U AA 4| NIAGARA MOHAWK POWER CORPORATION 4,972,000 |.. 08/03/2009. | 08/15/2019.
65473Q A@ 2|NISOURCE FINANCE CORP SR SERIES B 14,067,900 | ........99.156] ...........14,873,400 | ...........15,000,000 | ........... 14,347,849 | ..oorrrerrrrerarrrrane | cevverrrenens 88,780 08/04/2006. | 11/28/2015.
655855 FA 7[NORFOLK SOUTHERN RAILWAY CO. 8,314,296 | ......133.008] ............7,714,441 | .............5,800,000 | ...c..c... 7,732,646 | ..ooovvvvrvrrrvvrrrans | o (133,588) 03/07/2005. | 06/15/2020.
666807 AP 7|NORTHROP GRUMMAN CORP.. 3,599,550 | .. (6,887) 12/18/2001.] 03/01/2016.
666807 BB 7[NORTHROP GRUMMAN CORP.. 2,096,094 | .. 301 07/27/2009. | 08/01/2014.
67019E AB 3|NSTAR 1,699,722 |.. 139 11/12/2009. | 11/15/2019.
674599 BX 2[OCCIDENTAL PETROLEUM CORPORATION.......cccovrrrrrrrerrnerers 6,604,904 | .. 16,608, ..3,657 05/12/2009. | 06/01/2016.
67481E AA 4| OCEAN ENERGY INC 5,660,880 | .. 5,160,756 (85,548) 03/21/2003.| 10/01/2011.
677347 CD 6| OHIO EDISON COMPANY 4,999,490 4,999,532 42 03/30/2009. | 07/15/2016.
67773# AD 2| OHIO VALLEY ELECTRIC CORP..........cosrvermrreernrrerneeersneeesseessseenns 17,927,332 |.......95.758] ..........17,166,854 | ........... 17,927,332 | oo 17,927,332 11/30/2005. | 02/15/2026.
68233D AS 6| ONCOR ELECTRIC DELIVERY CO 10,247,546 | .. 0,000,000 (46,522) 03/30/2009. | 05/01/2012.
68389X AC 9| ORACLE CORPORATION ...6,262,907 | .. .1,462 03/30/2009. | 04/15/2018.
68389X AE 5| ORACLE CORPORATION .16,419,187 |......109.809] ...........16,471,410 | ...........15,000,000 [ ...........16,153,865 | .......... (260,269) (4,172) 11/25/2009. | 04/15/2038.
68389X AG 0| ORACLE CORPORATION 3,923,311 |.. 549 06/30/2009. | 07/08/2019.
694308 GJ 0|PACIFIC GAS & ELECTRIC CO 9,843,800 | .. ..2,200 03/14/2007.| 03/01/2037.
694308 GM 3| PACIFIC GAS & ELECTRIC CO ...9,985,800 174 02/26/2008. | 02/15/2038.
694308 GL 5|PACIFIC GAS AND ELECTRIC CO 10,236,790 ...10,653,321 (18,165) 03/30/2009. | 11/30/2017.
699424 BC 0 PARCS_07-10 (IG7 10-15%)....cccourrerrrrermeesnesesssesssnssssssssssssssssensens ..49,812,500 |.. 40,190,000 49,860,945 | ....veovrerevriiennee | e 18,951 01/30/2007. | 12/20/2016.
70109H AJ 4]|PARKER HANNIFIN CORP ...9,569,830 |.. 19,569,932 64 05/13/2008. | 05/15/2038.
70342@ AC 2|PATTERSON COS INC A-3 ....5,550,000 03/05/2008. | 03/25/2018.
693304 AN 7|PECO ENERGY CO ...3,652,040 (15,404) 05/20/2009. | 10/01/2014.
709068 C* 9| PENNSYLVANIA POWER CO......coccovivmirmrrrnrineernneissrsinsisseseneseens | eevneee [ o | evnnvinnee | vvenne 1. 1,600,000 | .. 06/23/2009. | 06/30/2022.
717081 CY T7|PFIZERINC AFE ...9,994,200 | .. 44 03/17/2009. | 03/15/2039.
717081 CZ 4|PFIZERINC AFE 19,972,745 | .. .21,152,980 | ........... 20,000,000 ..6,608 03/30/2009. | 03/15/2012.
717081 DB 6|PFIZER INC AFE 945,393 978,227 880,000 (2,728) 06/19/2009. | 03/15/2019.
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736508 J* 4|PORTLAND GENERAL ELECTRIC COMPANY........cconmmvvemmmremmernrnnee [ eovneee | oo [ evmerrins | wovnne 1 ....8,000,000 8,338,240 8,000,000 03/27/2008. | 04/01/2013.
73664# AA 8| PORTLAND NATURAL GAS TRANSMISSION........ccommrvemmrrernnneeerenne [ o I 2] ... 2 ...3,276,964 3,328,707 3,276,964 03/18/2003. | 12/31/2018.
69351U AM 5| PPL ELECTRIC UTILITIES CORPORATION.......cccruervermrrermenrerenrinns | o [ AFE| s 7,951,840 8,573,936 8,000,000 05/19/2009. | 05/15/2039.
74005P AR 5[PRAXAIR INC ..20,409,182 |......106.355] ........... 21,736,917 | .......... 20,438,000 03/04/2008. | 03/30/2015.
74005P AU 8| PRAXAIR INC 5,073,800 | .. 5,045,294 5,000,000 08/24/2009. | 08/15/2019.
740816 AG 8|PRESIDENT AND FELLOWS OF HARVARD C.......ccoovcommrverreernneens ...5,922,650 5,653,246 5,000,000 08/27/2009. | 01/15/2039.
74153W BY 4|PRICOA GLOBAL FUNDING 1 1,051,090 1,064,826 1,000,000 10/09/2009. | 06/11/2014.
742741 AA 9| PROCTER & GAMBLE - ESOP. 4,484,734 | .. 4,269,532 3,501,080 03/30/2009. | 01/01/2021.
144141 CY 2|PROGRESS ENERGY CAROLINA POWER AND 4,894,224 | .. 5,297,755 03/10/2008. | 04/01/2038.
744448 BU 4|PUBLIC SERVICE COLORADO 1,650,000 |......114.740] ............. 1,893,202 | ... 09/18/2002. | 10/01/2012.
744448 CA T7|PUBLIC SERVICE COMPANY OF COLORADO... 9,562,271 8,529,000 09/04/2008. | 08/01/2038.
744538 AB 5| PUBLIC SERVICE COMPANY OF NEW HAMP 2,887,803 3,000,000 12/09/2009. | 12/01/2019.
74456Q AU 0| PUBLIC SERVICE ELECTRIC AND GAS CO 8,675,094 8,955,000 11/18/2009. | 11/01/2039.
74531E AE 2| PUGET SOUND ENERGY INC 5,039,647 5,000,000 04/04/2003. 02/22/2010.
74834L AE 0| QUEST DIAGNOSTICS INCORPORATED ...12,424,406 ...11,450,000 12/30/2008. | 07/12/2011.
74834L AP 5[ QUEST DIAGNOSTICS INCORPORATED 1,954,198 2,000,000 11/12/2009. | 01/30/2020.
74842@ AA 3| QUIKRETE HOLDINGS INC SR NOTES.. 7,000,000 7,000,000 .| 11/04/2009. | 12/15/2019.
755111 BR 1| RAYTHEON COMPANY 1,969,898 2,000,000 11/12/2009. | 02/15/2020.
75621L AH 7|RECKSON OPERATING PARTNERSHIP LP... 2,392,550 3,375,000 (80,031) 02/04/2005. | 08/15/2014.
759509 AB 8| RELIANCE STEEL AND ALUMINUM CO.......c.convvvvvvmmrrnmnnnirnnerneres | woveres [ | evvennen | 2FE | ..........8,979,800 | ........84.110] ............8,411,050 | ........... 10,000,000 | .ovoeerrre08,989,712 [ oo | v 11,017 02/08/2007.] 11/15/2036.
74966* AD 9[RPC INC SENIOR 02/14/2006. | 02/28/2016.
78632# AA 6| SADLERS BAR-B-QUE SALES .2,678 10/23/2007. | 10/23/2014.
786514 BC 2| SAFEWAY INC.....ovoooeeoeeeeeseeeceseeeeseeecerseeesseneessesreeseneeesseeeesseecessescens | ovvee | oo [ coverions | 2FE | 21,013,013 | ......105.694] ..........21,429,479 | ...........20,275,000 | ...........20,511,299 | ...ovoiovverecrcreec | o (191,662) 12/30/2008. | 03/01/2011.
79603# AR 2| SAMSON INVESTMENT CO. 02/27/2009. | 03/19/2014.
797440 BK 9| SAN DIEGO GAS AND ELECTRIC COM........ccoocomvecvevrneenrecenrcennesnnes | oo | oo | evvereens | AFE | .........7,053,404 | ......107.378] .............7,608,819 | .............7,086,000 | ............6,235,763 | .......... (823,000) ..5,358 05/11/2009. | 06/01/2039.
806605 AE 1|SCHERING-PLOUGH CORPORATION ..3,054 12/02/2003. | 12/01/2013.
80808# AA 0|SCHREIBER FOODS INC SENIOR UNSEC. 11/18/2005. | 01/03/2012.
80909@ AA 0]SCITOR CORPORATION . (2,590) 11.625 . 09/26/2007.| 09/26/2017.
81211K AJ 9| SEALED AIR CORP ..19,508,800 |......105.736] ...........21,147,240 | ...........20,000,000 [ ..........19,732,275 | covvveorrrerrmrrerrannee | cerrrreend 65,978 5825 . 04/28/2006. | 07/15/2013.
81675* AC 8| SEMINOLE ELECTRIC COOPERATIVE 8,000,000 | .. 12/08/2005. | 12/28/2033.
816851 AN 9| SEMPRA ENERGY. ....6,984,460 1,118 05/12/2009. | 06/01/2016.
78443* AH 4|SLBP HOLDINGS CORP 14,000,000 06/05/2006. | 06/30/2012.
842400 EU 3| SOUTHERN CALIFORNIA EDISON COMPANY. .10,165,116 |.. 0,200,000 0,181,158 ..3,099 03/23/2004. | 04/01/2015.
84263P AM 2| SOUTHERN CONNECTICUT GAS CO. ..10,000,000 |........89.416] .............8,941,625 | .......... 10,000,000 0,000,000 10/26/2005. | 11/01/2025.
843452 AZ 6|SOUTHERN NATURAL GAS COMPANY..... ...469,800 | .. 522,000 473,455 680 02/25/2003. | 03/01/2032.
790849 AE 3|ST JUDE MEDICAL INC 5,022,300 | .. 5,000,000 | ... 5,020,575 (1,725) 07/28/2009. | 07/15/2014.
790849 AF 0|ST JUDE MEDICAL INC ..20,584,503 |......101.231] ........... 20,954,866 | ........... 20,700,000 20,588,349 ..3,846 07/24/2009. | 07/15/2019.
85458# AA 2| STANLEY ACCOUNT VALUE PLAN TRUST......conmmrvrrmrrirnerernneiinns 06/24/1998. | 12/31/2009.
855030 AH 5[ STAPLES INC......ccoosieeriimernerierineersseisnersenisessseessssisssssssssssssssssssnnss | covneee | o | eevvnecnnne | 2FE | ... 32,418,600 | ......110.072] .......... 33,021,540 31,460,226 | ..o | e (480,054) 12/07/2007. 10/01/2012.
857477 AB 9| STATE STREET CORP 514,552 ...503,013 (6,332) 04/01/2001. | 06/15/2010.
239753 BU 9| TARGET CORP, 2,646,453 12,325,967 (20,438) 04/01/2001.| 06/16/2020.
872287 AF 4| TCI COMMUNICATIONS INC 1,120,943 .1,005,599 (169) 04/01/2001. | 02/15/2026.
879240 AN 9| TCI COMMUNICATIONS INC 5,376,074 | ...........4,750,000 | ............5,070,917 | oo | e (140,020) 03/19/2003.] 02/01/2012.
872312 AA 1[TCMSUBLLC 1,331,217 9 12/08/2009. | 01/15/2015.
878091 BC 0| TEACHERS INSURANCE AND ANNUITY.....cvvorrienrcinrrereeeieneens 5,168,690 3 . 12/11/2009. | 12/16/2039.
87875U AB 8| TECO ENERGY INC 3,215,697 (34,649) o I 210,000 | 12/21/2007.| 05/01/2012.
879369 E@ 1|TELEFLEX INC SRNT TRANCHE A . . ...20,370,400 . 11,632,000 | 10/01/2007.| 07/08/2011.
879369 E# 9| TELEFLEX INC SRNT TRANCHE B . . . . ....5,000,000 |.. 5,156,300 10/01/2007. | 07/08/2014.
88031V AA 7| TENASKA GATEWAY PARTNERS LTD.....cocoomviernreernnsirsesisssnins . . ...3,819,732 4,261,593 | ............4,498,626 | .............3,839,318 | .ovvrrvvrrmrrirmrrncns | v 19,586 03/30/2009. | 12/30/2023.
24969* AC 3| THE DEPOSITORY TRUST COMPANY........cccommreemmrrermreermnressneeesnne | cevenns I ST I L] [ 15,000,000 ...14,968,650 03/20/2009. | 04/15/2016.
883556 AR 3| THERMO FISHER SCIENTIFIC INC. ....2,003,140 | .. 1,960,804 (25) 12/11/2009. | 11/18/2014.
88732 AU 2| TIME WARNER CABLE INC........osrrerrrermeersereesneeessneeessnesssssnsnnnees 7,322,840 | .. 7,331,135 | ............7,000,000 [ ............7,189,012 | .......... (133,059) (769) 08/18/2009. | 06/15/2039.
88732 AW 8| TIME WARNER CABLE INC........cccovvimiiriiriinsiseiiesiessiesisssiseinnns ....5,385,600 5,349,567 473 12/08/2009. | 02/01/2020.
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887315 BN 8| TIME WARNER COMPANIES INC........covvvvirrierrierrsiseerisesseeeeens 104.270 3,910,129 3,750,000 .3,430,814 7,195 04/01/2001. | 05/15/2029.
00184A AF 2| TIME WARNER INC ....694,832 (2,107) 05/07/2009. | 05/01/2012.
891027 AN 4| TORCHMARK CORP (79,366) 01/16/2008. | 06/15/2016.
893830 AT 6| TRANSOCEAN INC 6,299,317 | .. (1,973) 09/03/2009. | 03/15/2038.
89407# AF 5[ TRANSWESTERN PIPELINE CO SENIOR . ..22,500,000 |.. 500, 22,500,000 11/13/2009. | 12/09/2020.
89566E A* 9| TRI-STATE GEN AND TRANS ASSOC. INC.......covvvvrmmrrrmnmrermneenneens [ ovenee oo | e ] s 12,000,000 |......106.971] ..........12,836,520 | ........... 12,000,000 | ..conneee 12,000,000 03/20/2009. | 04/08/2019.
872649 BH O TRWINC 595,395 500,000 (144) 05/24/2002. | 06/01/2029.
87305Q BY 6|TTX COMPANY.. ..13,861,560 |.. ...12,476,620 14,000,000 | .00 13,902,108 | covovvverrrveinneerrene | e 10,405 11/17/2005. | 06/15/2017.
87305Q BZ 3|TTX COMPANY.. 14,962,950 | .. 4,081,568 ...15,000,000 [ ...covvvnee 14,975,412 3,305 11/21/2005. | 02/15/2016.
902118 BL 1| TYCO INTERNATIONAL FINANCE SA ..29,999,108 | .. 6,232,440 ...30,000,000 29,999,159 51 03/30/2009. | 01/15/2019.
90261X BY 7|UBS AG (STAMFORD BRANCH) ..25,595,000 |.. ..25,311,725 25,000,000 25,429,983 (53,208) 09/08/2006. | 07/15/2016.
87083K AM 4| UBS AG NEW YORK BRANCH . ..5,222,750 | .. 5,252,595 5,000,000 (13,210) 04/01/2001.| 06/15/2017.
BHMOHT JF 3| ULTRARESOURCES INC.......ccoovvvemmrrmmrrrrsnrrimnnnesenesnsessnsenssssnsnne | evneee | oo [ eovmvenins [ 00022 ] v 30,000,000 |......100.000] ........... 30,000,000 | ...ooevne 30,000,000 12/22/2009. | 01/27/2017.
91321* AJ 0] UNIMIN CORP SERIES C...... ...3,500,000 3,500,000 3,500,000 12/04/2009. | 12/16/2016.
02360F AB 2| UNION ELECTRIC (AMERENUE)...........ccoovrrimmrrrisecrrisensisessrisenssssneses | coneves [ oo | covercenens [ AFE | c.......3,967,520 | ........90.106 ] ............ 3,604,260 477 212,000 | 07/29/2005. | 08/01/2037.
90783X AA 9| UNION PACIFIC 2007-3 PASS THROUGH...........ccoovvemmreerrreiernrriiennes .3,688,349 | 07/19/2007.| 01/02/2031.
907818 CF 3| UNION PACIFIC CORP 5,013 331,250 | 12/22/2008. | 02/01/2029.
907818 CR 7| UNION PACIFIC CORP..........ccccomvrmmrimrimnrirsrinneisnersnrinesisesssssisessenss | voveees [ oo | evveinne | 2FE | 4,928,957 |.....101.199] .............5,059,932 | .............5,000,000 | ....cccc.... 4,974,249 | oo | s 45,292 181,250 | 03/30/2009. | 06/01/2010.
907818 DA 3| UNION PACIFIC CORPORATION 2,137 314,982 | 03/30/2009. | 08/15/2018.
910637 Q@ 9| UNITED ILLUMINATING COMPANY (THE)......coocvvmmvrermemrerrmmreraneinns [ evnens | oo [ evmnrriins | e i 9,000,000 ....585,900 | 06/30/2008. | 12/01/2018.
911312 AJ 5|UNITED PARCEL SERVICE INC 10,151,300 (1,979) ....620,000 | 09/09/2008.| 01/15/2038.
911312 AL 0| UNITED PARCEL SERVICE INC ...9,314,550 | .. (25,679) 181,156 | 07/31/2009. | 04/01/2014.
913017 AT 6|UNITED TECHNOLOGIES CORP......... 5,612,048 | .. (17,706) 335,000 | 12/22/2008. | 08/01/2028.
913017 BA 6| UNITED TECHNOLOGIES CORP......... ...8,260,820 (32,391) ...525,000 | 12/22/2008. | 09/15/2029.
913017 BK 4|UNITED TECHNOLOGIES CORP......... ...9,793,250 |......106.303] ........... 10,630,310 2974 ....605,000 | 08/19/2008.| 06/01/2036.
913017 BQ 1|UNITED TECHNOLOGIES CORPORATION..... 5,335,307 | .. 5,539,348 5,000,000 5,315,248 (20,059) 189,705 | 03/30/2009. | 02/01/2019.
91324P BK 7|UNITEDHEALTH GROUP INCORPORATED.... 9,179,900 | .. 8,172 07/21/2008. | 02/15/2038.
911596 AL 8|US BANCORP 1,576,590 | .. (1,991) 04/01/2001.| 06/01/2026.
91803* AP 3| UTILITIES INC COLLATERAL TRST NOTE.........osmrrermrrerneeerereninees ..10,000,000 |.. 06/30/2006. | 07/21/2036.
91913Y AN 0| VALERO ENERGY CORPORATION 2,332,940 | .. (6,975) 09/17/2009. | 03/15/2019.
91913Y AP 5|VALERO ENERGY CORPORATION ....4,987,400 52 03/12/2009. | 03/15/2039.
922122 AB 2{VARCO INTLINC......cocvvvrrrrrrrrrirmerrinerrinssrinsnrisnsssssnsssssssssssesssssessens | evneee | oo [ eevneerens [ 2FE | i 5,719,700 | .....103.672] .............5,183,600 | .............5,000,000 | ............5,149,045 | .....ccoorvvrmmuriraec | v (105,735) 11/25/2003. | 05/01/2011.
92343V AP 9| VERIZON COMMUNICATIONS INC .13,507,550 |.. (2,775) 09/15/2009. | 04/15/2038.
92344G AL 0| VERIZON GLOBAL FUNDING CORP 1,058,850 | .. (7,866) 12/18/2001.] 12/01/2010.
92344X AA 7|VERIZON NEW YORK INC 140,337 | .. (279) 05/07/2009. | 04/01/2012.
924172 D@ 5|VERMONT TRANSCO LLC SERIES L FMB ...600,502 |.. ....600,502 02/11/1998. | 04/01/2018.
925524 AQ 3|VIACOM INC ..39,502,952 |.. 38,892,578 | ..covvvverrreereceerane | e (265,177) 05/07/2009. | 05/15/2011.
929771 AE 3| WACHOVIA CORPORATION.......cccemrrvermrrienrersnrsnnnersssensssssssseeses | eovneee | oo [ evveeeeens [ AFE | .. 5,695,750 |........97.598] ............ 4,879,875 | ............5,000,000 [ ............. 5,594,352 (23,315) 03/08/2005. | 10/01/2025.
931142 CK 7|WAL-MART STORES INC (17,923) 12/22/2008. | 08/15/2037.
25468P BX 3| WALT DISNEY CO (289) 05/07/2009. | 03/01/2012.
942683 AE 3| WATSON PHARMACEUTICALS INC . (178) 12/23/2009. | 08/15/2019.
947075 AD 9| WEATHERFORD INTERNATIONAL LTD ..10,059,000 |.. (4,698) 03/20/2008. | 03/15/2018.
94975C AL 1] WELL FARGO FINL 5,378,640 | .. 5,353,938 (43,444) 04/16/2003. | 08/01/2012.
949748 AE 7|WELLS FARGO BANK N.A 3,257,915 | .. 3,097,518 (35,449) 05/21/2002. | 06/21/2010.
95709T AD 2|WESTAR ENERGY INC 19,949,600 |.......97.669] ........... 19,533,700 .6,581 06/27/2005. | 07/15/2020.
96946R AA 3| WILLIAMS COMPANIES INC 10,347,000 | ......101.810| .ccvevvvee 10,181,000 | ........... 10,000,000 | ..ooeerr. 10,100,149 | oo | o (128,163) 01/08/2008. | 10/01/2010.
976656 CC 0| WISCONSIN ELECTRIC POWER COMPANY.. ...5,980,680 |.. 5,960,019 6,000,000 70 12/08/2009. | 12/15/2019.
980745 A@ 2|WOODWARD GOVERNOR COMPANY. ...4,069,624 |......105.040] ............. 4,201,600 (10,573) 03/30/2009. | 10/01/2013.
92931B AC 0| WPS RESOURCES CORP. 13,492,076 ...11,272,500 (1,317) 02/01/2007. | 12/01/2066.
026609 AM [ WYETH......oonirrrrrrernmrenenennenesnnnessnnesssessssnssssssssssssssssnssssssssssssssss | evneee | oo | eevennend | AFE | i 5,783,932 (90,826) 05/07/2009. | 03/15/2011.
983024 AE O|WYETH 20,853,400 . (97,689) 07/11/2005. 02/01/2014.
983024 AF T7|WYETH 5,376,000 5,570,210 (14,573) 02/07/2006. | 02/01/2024.
98310W AB 4| WYNDHAM WORLDWIDE CORP 4,949,943 4,657,970 4,431 01/24/2007.] 12/01/2016.
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984121 BZ 5[ XEROX CORPORATION.......cosmrvirrrrirerrirrrisessisesssssesssssssssssssssenns [ weneee [ 2FE | oo 753,550 |........99.303] ..o TA, 73T | e 755,000 | .... 53,569 | e | e 19 i | L 4.250] ....... 4293 FA...... ..2,407 12/01/2009. | 02/15/2015.
984121 CA 9| XEROX CORPORATION........coocrermrremmeeeermeessneessneesssessssesssssesessnees | coenee I 2FE 2,250,000 5.661 12/01/2009. | 12/15/2019.
984121 CB 7 XEROX CORPORATION.......ccostrvimmrrimmrirenrisssssssesssssssssssssssssssssenns [ eeneee [ 2FE 2,823,000 | voieerreen 2,811,378 oo | cvvivsnriiineniennnd | | e | e 8,750 i 6.782 12/01/2009. | 12/15/2039.
98385X AF 3| XTO ENERGY INC .|.2FE ...10,000,000 5.670 03/30/2009. | 01/31/2015.
98385X AH 9| XTO ENERGY INC .|.2FE|. ,384, . 6 +ierrn5.898 10/24/2006. | 04/01/2016.
98385X AM 8| XTO ENERGY INC 2FE | e 13,879,740 14,000,000 [ .00 13,880,582 | .oovvevrrerrrirennee | o842 [ e [ [ e 8750 6.818 06/01/2009. | 08/01/2037.
98956P AA 0| ZIMMER HOLDINGS INC. 2FE 1,998,520 2,000,000 | voreerrnn 1,998,534 | oo | v 14 | e | e | e 4625 4635 11/12/2009. | 11/30/2019.
98956P AB 8|ZIMMER HOLDINGS INC 2FE 5,206,758 | .. 5,231,000 5.782 12/17/2009. | 11/30/2039.
136385 AL 5| CANADIAN NATURAL RESOURCES LIMITED 2FE|. 44,601,729 | .. 4,704,000 03/13/2007.| 03/15/2038.
124900 C* O] CCLINDUSTRIES INC........coouvvemmrrirmmrrirnrrrirnnnrinnneinenssssenesssenssesnesens | ovevee [ A oo [ i 2]. ..23,000,000 |.. 23,000,000 01/26/2006. | 03/07/2016.
15135U AC 3| CENOVUS ENERGY INC 2FE 3,179,868 | .. 3,182,000 46 09/15/2009. | 10/15/2019.
292506 AA 0| ENCANA CORPORATION .|.2FE|. 5,024,400 | .. (3,128) 02/01/2007.| 05/01/2014.
305915 AC 4|FALCONBRIDGE LTD 2FE | o 10,260,400 . (30,554) 12/05/2002. | 06/05/2012.
655422 AS 2|FALCONBRIDGE LTD ....5,078,090 5,000,000 (10,237) 06/16/2004. 07/15/2012.
655422 AT O|FALCONBRIDGE LTD 5,114,700 | .. 5,339,840 5,000,000 (10,124) 03/22/2005. | 10/15/2015.
655422 AU 7|FALCONBRIDGE LTD ...2,792,820 2,992,104 3,000,000 | vooorrrrnn2,843,192 | oo | e 15,977 08/04/2006. | 06/15/2017.
C4861# AG 8]IRVING OIL LTD SR NOTES SERIES G 8,000,000 7,479,680 .8,000,000 03/10/2005. | 04/07/2020.
564905 A# 4|MAPLE LEAF FOODS INC SERE.......cooovonmmvermneirnnnernnneesnneesnesesens | eoveeee | Al v | 03] s 10,000,000 |........97.580] ............. 9,758,000 | ...........10,000,000 11/19/2004. | 12/08/2011.
564905 B* 7|MAPLE LEAF FOODS INC SERF. . . . ....7,500,000 6,909,750 7,500,000 11/19/2004. | 12/08/2014.
C5793# AE 3| MCCAIN FOODS SENIOR NOTES........coooormmrriremrisneisreneissnssssssssss | oonvees [ A o [ V2 11,000,000 |........94.759] ........... 10,423,490 | ........... 11,000,000 08/19/2009. | 09/15/2019.
707886 B@ 5|PENNWEST PETROLEUM LTD. SERIESE.........ccoooommrvrmmrrrmneeenae [ eovneee | Al v | e 2 ....9,500,000 9,700,355 04/30/2008. | 05/29/2016.
707886 B# 3|PENNWEST PETROLEUM LTD. SERIESF.... . |Af.. B . 9,500,000 |.. 9,542,560 | .... 04/30/2008. | 05/29/2018.
71644E AJ 1|PETRO-CANADA - |A]. . . ...7,503,920 | .. 8,825,082 8,000,000 2,877 06/09/2009. | 05/15/2038.
C7277* AB  4|PIPELINE MANAGEMENT INC SER B.....coocooonseirmmrrrmnnersnnrissssssssnens [ woveene | G vvieren 3] 2] s 10,000,000 [........98.901] ........... 12,520,883 | ........... 10,000,000 | .eveeees 12,076,120 | .oovvvnvvrerieririniinns | eoveersniseiiesienens | eeveniinsinsensesnins | v 1,820,956 |.... 10/01/2004. | 10/28/2014.
73755L AD 9| POTASH CORP OF SASKETCHEWAN . 2,232,765 2,215,184 2,250,000 11/29/2008. | 12/01/2036.
73755L AB 3| POTASH CORP SASKATCHEWAN . 2FE | 19,345,972 |.....108.410] ........... 18,836,185 | ........... 17,375,000 03/30/2009. | 05/31/2011.
77509N AF 0|ROGERS CABLE INC 5,277,720 | .. 6,286,315 5,000,000 12/22/2008. | 05/01/2032.
77509N AK 9| ROGERS CABLE INC 2,632,500 |.. 3,214,581 3,000,000 06/09/2004. | 03/15/2014.
775109 AL 5[ROGERS COMMUNICATIONS INC 9,965,300 |.....117.8%4] ........... 11,789,370 | ..ceeeen. 10,000,000 07/30/2008. | 08/15/2038.
77531Q AM 0| ROGERS WIRELESS INC 5,288,506 | .. 5,839,975 5,000,000 03/30/2009. | 03/15/2015.
87425E AK 9| TALISMAN ENERGY.......cocermmreemmrremnrrenneeessseeessnesssnsssssnesssnnesssssesssnns | eovneee | Al oo | 2FE | 6,272,918 | .....100.188] ......cc.c... 7,366,830 06/02/2009. | 02/01/2038.
878742 AE 5[ TECK COMINCO LIMITED 834,909 09/23/2005. | 10/01/2035.
87971M AC 7| TELUS CORP 3,560,681 12/30/2008. | 06/01/2011.
89352H AB 5| TRANSCANADA PIPELINES LIMITED, 6,903,464 05/28/2009. | 03/15/2036.
89352L AG 5| TRANSCANADA PIPELINES LTD . 07/28/2005. | 06/15/2029.
453258 AN 5[VALE INCOLTD 5,371,297 | .. 11/21/2002. | 05/15/2012.
98417E AB 6| XSTRATA FINANCE (CANADA) LTD . - . 14,962,950 | .. 11/08/2008. | 11/15/2016.
06849U AD 7|BARRICK PD AUSTRALIA FINANCE PTY L....ccornveremnerennneenneernnens | ovvees [ F [ oo 2FE | s 1,951,540 ceeeereeees 2,000,000 | .oovvvrrnnee 10/13/2009. | 10/15/2039.
055451 AH  1|BHP BILLITON FINANCE (USA) LTD.....ccoovvimrrermneeemneeenneeersneeeseneees [ e AFE| o 19,930,816 |......114.706| ..........22,935,405 | ........... 19,995,000 | ........... 17,473,022 | ...... (2,590,000 ........... 132,206 03/18/2009. | 04/01/2019.
099514 A@ O0|BORAL LIMITED . 0,000,000 0,000,000 03/06/2008. | 04/16/2018.
10510@ AE O0|BRAMBLES USA INC .5,000,000 03/30/2009. | 05/07/2016.
Q1296# AC 3[CFS RETAIL PROP TRUST 2007. .6,000,000 12/07/2006. | 02/07/2019.
Q2594# AK 2[COCA-COLA AMATIL SEN UNSECURED FRN........cccocooommvrrmmmvemnnnes [ oreene | D] i3] 1] . 29,824,479 | ........92.629] ...........36,535,059 | ...........29,824,479 | .......... 35,472,653 | ..ocvoorvveerrerennes v [ v | v 7,973,310 05/25/2006. | 06/27/2016.
2027A0 DH 9 COMMONWEALTH BANK OF AUSTRALIA. 93 10/08/2009. | 10/15/2014.
20557# AB 7|COMPUTERSHARE SER A SR UNSEC NT. 01/28/2005. | 03/22/2012.
45326T AA 6| INCITEC PIVOT FINANCE LLC 144 12/03/2009. | 12/10/2019.
74726M AE 9] QANTAS AIRWAYS.......coomrrrnrrimnnreinnsisnnsesssssssssssssnssssssssssssssssssssssss | voneees | F | convicvnens [ 2FE | ........9,762,800 | ......101.637] ...........10,163,730 | ...........10,000,000 | .............9,844,867 | ....ccovvvrrmrrrrmmrcns | crrrrrrrnns 39,451 11/05/2007. | 06/20/2013.
767201 AC 0|RIO TINTO FINANCE (USA) LIMITED . - . (2,782) 11/30/2009. | 07/15/2018.
767201 AD 8| RIO TINTO FINANCE (USA) LIMITED.........ccovvvemmrrrrmeeerneeersssessssessns [ o Flon . ..4,475,000 .6,811 05/29/2009. | 07/15/2028.
767201 AE 6| RIO TINTO FINANCE (USA) LIMITED.........cooveemeeeremeermeeeesmeessmeessns [ coreeee Flo 2FE | oo 10,600,000 | ......107.904{ ...........10,790,370 | ...........10,000,000 | ........... 10,542,062 (57,938) 07/29/2009. | 07/15/2013.
Q8773# AR 7| STOCKLAND FINANCE PTY LTD....cccoormvrerrmmeermmnresnneermnnsessnnessnssnns | evneee | F [ v | e . ..19,300,000 |.. 9,300,000 9,300,000 11,716,735 | 06/05/2007.| 06/21/2017.
91055@ AC 5| UNITED GROUP USA INC......coooecveecrecereerenereeeeseesneseesnesesnesssnnnns | evvees [ oo | evvireni | e 2]. ...1,000,000 |.. 1,000,000 1,000,000 ..69,100 | 05/22/2008.| 06/24/2018.
92928W AF 2[WMC FINANCE (USA) LIMITED | IFE]|. ..15,400,390 | .. (53,485) 763,625 | 02/14/2005. | 05/15/2013.
980888 AA 9| WOOLWORTHS LIMITED AFE] s 3,996,440 327 11/16/2005.] 11/15/2015.
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Q97012 AD 2| WT FINANCE AUST PTY LTD/WESTFIELD.......ccconuvvvmmrrvrnerrrreeernns | cvvenne [o] I AFE ...8,896,548 8,758,255 (10,435) [ v | i 897,258 |.... ...454,190 | 10/12/2005. | 06/27/2017.
B6235# AB 4| INTERBREW F ....6,000,000 6,000,000 ....264,600 | 09/26/2003.| 10/22/2010.
B7894* AA 0] SILFIN NV SERIES A F 3,500,000 3,500,000 12/04/2009. | 12/16/2016.
G8967# AF 0| TRITON CONTAINER INTERNATIONAL 4,000,000 |......112.415] ............4,496,600 | ............4,000,000 [ ......cc... 4,000,000 [ ...cveomvrerrmmreemmnee [ eormmmemmmmenmnmeennees [ eorrrreenneeenneeennneens [ eovmeeersneesnneesinnees [ eevennne 7660 | oot 7715 MS s | o 77451 | 317,464 | 08/22/2008. | 09/30/2018.
947074 AH 3| WEATHERFORD INTERNATIONAL INC . ..20,534,800 |.. I ,000,000 | ..00rrr0:20,327,665 | .ooocverervercrririenns | e (122,010) .1,190,000 | 04/03/2008. | 06/15/2012.
654902 AC 9 NOKIA CORP........cooooirmrrermrrermnnernneennesisnnsensesessssesssssssssssssssssssnnes | ovneee | F [ eovnneeeons [ AFE | v 12,531,954 | ...... 108.786] ...........13,440,511 | ........... 12,355,000 (1,136) 06/03/2009. | 05/15/2039.
268317 AA 2| ELECTRICITE DE FRANCE.........ccooevvvivsrriiverrrvsnersenssssnesssssnsssssnsssns | soveees | F [ ovvevvcoe [ AFE | . 14,940,450 | ......108.546| ..........16,281,934 | ........... 15,000,000 .9,884 01/21/2009. | 01/26/2014.
268317 AC 8|ELECTRICITE DE FRANCE 9,855,100 | .. 1,317 01/21/2009. | 01/26/2039.
35177P AK 3| FRANCE TELECOM . ..28,489,683 | .. PLTICH TSR SRR R (336,207) 05/07/2009. | 03/01/2011.
25152C MN 3| DEUTSCHE BANK AG (LONDON BRANCH) AFE 3,403,648 |.. .3,395,993 (7,655) 08/14/2009. | 09/01/2017.
2515A0 NY 5|DEUTSCHE BANK AG (LONDON BRANCH)... AFE| . 8,454,486 | .. 8,457,905 2,148 05/15/2008. | 05/20/2013.
D1769@ AA 1| DEUTSCHE BOERSE AG.......cccoocenmeineineirineineenneiseessssessssnesssnsnsees | eovneee | F | v | e 1. 5,000,000 |.. .5,000,000 05/23/2008. | 06/12/2015.
268789 AA 2| E.ON INTERNATIONAL FINANCE B.V.......ccccomvvemmreimmreeseeeisnerinseees [ o AFE| oo 18,923,123 | ......105.849| ........... 20,111,265 5,446 03/30/2009. | 04/30/2018.
268789 AB  O[E.ON INTERNATIONAL FINANCE B.V.......cccoomrvermrrermmeeirnneeormneeenneees [ o AFE| oo 10,014,430 ...10,643,172 (4,429) 06/23/2009. | 04/30/2038.
500769 DJ O|KREDITANSTALT FUER WIEDERAUFBA.........cocovvrmmeeemneeennneenrnnnees | eovneee | F v | e 11 . ..2,610,225 | .. 2,766,503 330 06/09/2009. | 06/17/2019.
826200 AC 1| SIEMENS FINANCIERINGSMAATSCHAPPLJ.. AFE 4,067,588 4,083,091 (12,386) 08/12/2009. | 10/17/2016.
448418 AC 3|HUTCHISON WHAMPOA INTERNATIONAL LI (6,028) 02/03/2006. | 11/24/2033.
G1252@ AA 2|BORD GAIS EIREANN SERIES A SENIOR..........cccoeemmevmmrrmerimmnrnees | evvoee | F oo | s 09/19/2003. | 10/22/2010.
G2978# AB 9|ELECTRICITY SUPPLY BOARD SERIES B.........ccooovrmmreemmreenmenennnee | evveres | F| oo | 1] 9,773,919 1......105.882] ...........10,588,200 | ...........10,000,000 | ............9,806,205 | ..ooooveorvrermmrerane | cevvernne 32,286 03/30/2009. | 12/15/2013.
87927V AM O TELECOM ITALIA CAPITAL.......ommrvirrrriremeesesesssssesssssssssesssssssssssnssss | s 599 12/22/2009. | 09/30/2034.
872456 AA 6| TELECOM ITALIA CAPITAL SA......cooinvvmmmeenmmeermnerenneesssesssssssssnnees | wovneee | F [ ovneeecins [ 2FE | i 06/15/2009. | 06/18/2019.
T9277TN AP O TELECOM ITALIA SPA.......ossivieeviieseieneessssssssssissssssssssssssssnsssnss. | eoines ..30,563,297 | ..........40,576,017 | ..........29,481,082 | .cccoovvvrvvrvmrriverins | cerrrrrirn 158,618 | oo | v 3,186,969 |.... 07/12/2007.] 05/19/2023.
50065A AA 2| KOREA SOUTHERN POWER CO LTD......cccconmereemmreermeeemmeeermenessnnee | eovmeee | F [ v | e 5,094,655 ..3,631 04/11/2008. | 04/18/2013.
03938L AL 8| ARCELORMITTAL....ovvveveeeremriesriesseesessssssssssssssssessssssssssansssnsssesnss | seeeres 3,850,373 (16,238) 09/02/2009. | 02/15/2015.
03938L AP 9| ARCELORMITTAL....oorvoeorreeemeeeecesesessseesssssssssessssssesssssssssssesssssnesses | soieees ..10,529,140 | ..ccocenve 10,000,000 ..1,040 10/01/2009. | 10/15/2039.
29268B AC 5 ENEL FIN INTL....coooiirvieeriecsirecsisieesissesssessssssssssssssssssssssssssssssas. | soenes 3,544,568 ...12,250,000 (3,237) 06/12/2009. | 09/15/2037.
716743 AD  1[PETRONAS CAP LTD.....oovvereermeeernneessseeesssmeesssmessssessssssssssnssssneees | ceneee 0,705,008 0,700,000 2,192 08/06/2009. | 08/12/2019.
02364W AQ 8| AMERICA MOVIL SAB DE CV.....covvvorrvererrieneeisnsisssssisssssssssssssnses | eoienes 1,564,445 1,600,000 202 .| 11/10/2009.] 10/16/2019.
40049 AY 3| GRUPO TELEVISA SAB.........coooomvevemerieeereseereeensesenesesnerssnesisnnsins | cevenne 4,944,625 5,000,000 (4) 12/18/2009. | 01/15/2040.
00868P AA 3| AHOLD LEASE USA......cooomiirimrriririnserinessssssssssssssssssssssssssssssnens | s ...12,535,512 211,255,229 | 10,023,133 [ oo | e 20,048 05/27/2009. | 01/02/2025.
N2962# AF O ENECO HOLDING NV......coorireeeereimneeernnreesnneessneessseeesssessssssssssnnessss | eeenee 5,567,900 5,000,000 04/09/2009. | 05/05/2016.
780641 AH 9 KONINKLIJKE KPN NV......civirriirrirriessisessssessesssssssssssssnes [ e 8,144,344 6,500,000 (6,498) 06/11/2009. | 10/01/2030.
718337 AB 4| KONINKLIJKE PHILIPS ELECTRONICS NV. . 7,091,225 6,400,000 (39,165) 02/23/2005. | 05/15/2025.
N6510* AE 5| NUTRECO HOLDING NV. ..10,000,000 |.. 1,430,300 0,000,000 03/10/2009. | 04/08/2016.
N6510* AF 2| NUTRECO HOLDING NV.......ccoovvemrrrerreerneessnessnmsessnnessssnssssnsssssnees | ceveons ..10,000,000 |.. 1,655,800 0,000,000 03/10/2009. | 04/08/2019.
500472 AA 3| PHILIPS ELECTRONICS.........coocvvimmeiereinrrisneessssrsssssssssssssssssnees | e 11,543,426 | .. 2,189,684 ...11,633,000 03/05/2008. | 03/11/2013.
822582 AD 4|SHELL INTERNATIONAL FINANCE BV... . . ..16,558,700 |.. 6,910,670 ...15,000,000 11/20/2009. | 12/15/2038.
822582 AH 5|SHELL INTERNATIONAL FINANCE BV... AFE| s 9,979,500 | ......100.080] ...........10,007,988 | ........... 10,000,000 09/15/2009. | 09/22/2015.
G9284# AM 9| VITOL FINANCE LTD.....ccovvvmrrirerineereriseineriesineesnssiseessesssssssenssenes | eerene | oo | eevevneeins [ veeen V2 [ 10,197,600 |.......97.039] .............9,703,900 | ........... 10,000,000 11/29/2007. | 11/08/2011.
Q3920# AA 7[FONTERRA CO-OP GRP LTD SEN UNSEC........cccomuvvrmmeeermenensennns [ eovveee | F v | e 11 . ...9,323,700 |.. 03/24/2006. | 08/05/2015.
656531 AC 4| STATOILHYDRO ASA......oooirimrenerineineiisseisersesisssssssssssessessssssnenes | soveees AFE ..25,318,348 | .. 12/22/2008. | 06/15/2023.
656531 AD 2| STATOILHYDRO ASA......comirvirrirnersiseessssesssssssssssssssssssssssssssssssnns | woneee AFE 5,433,214 | .. 5,783,450 12/22/2008. | 11/15/2025.
857718 AA 4| STATOILHYDRO ASA........ommiimnriemnesenesisnssisnssesessessssssssssssssnsssss | s AFE 9,138,240 | .. 9,539,532 06/16/2009. | 04/15/2019.
984851 AC 9| YARA INTERNATIONAL ASA.......ooourerirrinnerinsssssssesssssssssssssnenss | woneee 2FE . 2,617,532 |.. 2,814,468 09/17/2009. | 06/11/2019.
N2887P AM 5[ EDP FINANCE B.V......ccccoooommrrrmmrrirrnreeinneernnnessnsissesssnssssnssssssnssssnnes | wovneee | D[ ovvevvcons [ AFE | i 15,258,265 |.....178.554] ........... 14,284,356 | ...........15,258,265 | ..........12,918,800 | ...ccovvrrrerrmrann | oo [ o | s 1,416,800 |.... 08/04/2004. | 08/09/2017.
26835P AC 4| EDP FINANCE BV.......ccccoornvrvmnrrennnrrrnnnernsnrenssesssnnessssessssssssssssssnnes | eovneee | F [ ovneecon [ AFE | 01,738,800 |........99.130] ..coooevee. 1,734,780 224 09/22/2009. | 10/01/2019.
87973P AB O TEMASEK FINANCIAL | LTD.....coommrrermrrermneeemnneesmneessnnsesssesssnnsssnnes | eovmeee | F [ vveeinns | o 3,334,114 ] ...........13,856,000 | ...........13,286,614 | .......... (435,530) 685 11/16/2009. | 11/23/2039.
N4345# AD 9|IBERDROLA INTL B.V. GTD SERD......ccccoommvremmmrrrmmneenneeenneeensseneens | eovneee | F v | e . . 4,513,520 06/23/2004. | 08/19/2019.
879385 AC 6| TELEFONICA EUROPE BV......coocovvvirnrinriinsiieriinsinseiseisssssssssssnnnes | vvenes 14,906,352 13,941,481 | ...........13,327,000 | ........... 13,506,204 | .....covvrvvimmrrrmrrns | wverinnn (243,995) 12/30/2008. | 09/15/2010.
879385 AD 4| TELEFONICA EUROPE BV........coconmreerreeinneeernneeensnesssenessnssssnsessns | eeineee ...7,349,976 |......124.504]| ............ 8,889,593 (3,475) 04/01/2001.| 09/15/2030.
002546 AD 1| SWEDISH EXPORT CREDIT CORP......ccocorrrrermmrerneieinneessnnsesssnninns [ e ...5,225,000 |.. 3,920,590 5,000,000 09/08/2005. | 10/29/2049.
W9801L CS 7| VATTENFALL TREASURY AB ..20,081,309 |......153.639] ........... 23,045,815 | ........... 17,849,259 (CKIE:15)) RN I 725,788 |.... 02/21/2006. | 04/29/2024.
42771* AA  7|HERO OF AMERICA INC ....2,000,000 2,020,400 2,000,000 07/25/2003. | 08/18/2010.
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42771* AB 5[HERO OF AMERICA INC.......coovvurrriirrinriinsseniseesisessisesssssessssenens | e I 2] .. 2] i 3,534,221 | ........ . 22,883 [ | 127,671 | .........2. JOIFA .| e ...103,299 | 03/02/2007.| 08/18/2010.
66989H AA 6| NOVARTIS CAPITAL CORP.......coocereeenrreneeerneeesseeessessssssessnseens | coneees Flo AFE| 14,984,550 2,531 . 02/04/2009. | 02/10/2014.
771196 AQ 5[ ROCHE HOLDINGS INC........oonvrrvrrrrmeerieeriesniseessessssssssssssssnns [ e Flo AFE 9,927,400 | ......106.984] ..........10,698,370 | ...........10,000,000 | .............9,938,448 | ....evvervvrrmmerininc | vorririenens 11,048 02/18/2009. | 03/01/2014.
771196 AS 1| ROCHE HOLDINGS INC........oossrrerreerreerneeesneeesaneesssssessssssssesesnns | eovenee Fl. AFE 9,055,866 | .. (5,532) 06/18/2009. | 03/01/2019.
771196 AU 6[ROCHE HOLDINGS INC.........oovirirrrricericerienriesseessssesssssssssnes | e Fl. .| .1FE 4,863,900 | .. 1,144 02/18/2009. | 03/01/2039.
G0646# AB 5[ ASSOCIATED BRITISH FOODS PLC........cccormreverrreeeneeenneeesnneeessnees | ceveens Flo | e 2 ....5,000,000 02/06/2009. | 03/05/2014.
046353 AD O ASTRAZENECA PLC.......cocoomrrrierrimnrrinseesisssssssssssssssssssssssssssnssens. | eonneee Flo AFE | oo 10,159,035 (2,043) 07/21/2008. | 09/15/2037.
87203R AA 0] BAE SYSTEMS ASSET TRUST.......ccommrremmeermnreenneeesseeessseesssneesns | coneees Fl.. .|.2FE 1,040,896 | .. (4,253) 05/18/2006. | 09/15/2013.
05565Q BH 0|BP CAPITAL MARKETS PLC AFE 14,983,488 | .. .1,889 03/30/2009. | 03/10/2015.
05565Q BJ 6|BP CAPITAL MARKETS PLC AFE 24,933,174 | .. .3,697 03/30/2009. | 03/10/2019.
111021 AD 3|BRITISH TELECOMMUNICATIONS PUBLIC... ...140,337 |.. (520) 05/07/2009. | 12/15/2010.
111021 AE 1| BRITISH TELECOMMUNICATIONS PUBLIC... . 2,554,500 | .. (763) 04/01/2001. | 12/15/2030.
BHMOH4  8X 1| BRITVIC PLC 12/17/2016.........coevveeerereeerreesercesesissssissesissseseessssees | evvione Flo .2z ....4,000,000 11/10/2009. | 12/17/2016.
G1696# AM 8| BUNZL FINANCE PLC GUARAN SEN NOTES........ccooevrmmmrermrrernneees | cevenne e | 03/05/2009. | 04/02/2016.
G1846@ AD 9| CAPITA HOLDINGS LTD o 07/16/2008. | 09/13/2018.
G2624@ AB 9]|DAIRY CREST GROUP PLC Fl. 03/03/2006. | 04/04/2016.
G3144# AB 6|FENNER INTERNATIONAL LTD SRNT.... ~|F]. (14,383) 02/24/2005. | 06/01/2012.
G3424# AB 7)|G4S PLC 6.43% SR. UNSC. NOTES 2015 F|- 05/29/2008. | 07/15/2015.
G3424# AD 3|G4SPLC 6.78% SR. UNSC. NOTES 2018... Fl. I 4,906,314 05/29/2008. | 07/15/2018.
377372 AC 1| GLAXOSMITHKLINE CAPITAL INC......coovvvrrnvirmrrrnninnrrerisnesseissnsinns | eovvene | o | evvvnvran | AFE | 9,479,955 | ... 107.345 ...10,197,766 3,742 05/06/2008. | 05/15/2013.
377372 AD 9| GLAXOSMITHKLINE CAPITAL INC........oovvvererrererrrvennrrsnnrisensissnnns | eeeees | oo [ evverriens [ AFE | i 8,994,510 | ...... 107.859 ovvvvnnvns 9,707,337 437 05/06/2008. | 05/15/2018.
377372 AE 7| GLAXOSMITHKLINE CAPITAL INC . .11,078,760 (851) 07/10/2008. | 05/15/2038.
G6177# AA 1|INCHCAPE PLC . 6,840,861 04/30/2007. | 05/23/2017.
G5161* AC 1| JOHNSTON PRESS PLC ...3,450,000 3,450,000 | .... 05/24/2006. | 06/15/2014.
495724 A*  T|KINGFISHER PLC.......ccoocemmrreemmreimmrecinneeenneesnnneesnseeessssnessnsessssssnnes | evneee | F [ v | 2] i 12,500,000 | ......104.766| ...........13,095,750 | ........... 12,500,000 | ..o 12,500,000 05/04/2006. | 05/24/2013.
G5963# AA 1|MEGGITT PLC ..10,000,000 |.. ...10,000,000 ...10,000,000 03/27/2003. | 06/10/2013.
G6655# AA 2| NORTHERN FOODS PLC 15,000,000 ...15,000,000 12/08/2005. | 12/20/2012.
74734* AA 6] QINETIQ GROUP PLC 15,000,000 ...15,000,000 11/10/2008. | 12/06/2013.
758202 AF 2 REED ELSEVIER CAPITAL INC.......ossrveereernreenneeesneeesseeesseeeesneees 12,966,720 3,000,000 5,439 01/13/2009. | 01/15/2014.
G8030* AD 2|SENIORPLC 4,000,000 08/04/2008. | 10/08/2018.
881575 AA 2 TESCO PLC......ccomveerreemreerrneeesnneesnnnesssnesssssesssnssssssssssssssssssnsssssnsssss | evneee | F [ ovneeeenns [ AFE | 009,962,488 | ......106.328] ...........10,632,771 | ........... 10,000,000 2,615 03/30/2009. | 11/15/2017.
881575 AC 8|TESCOPLC 398 06/11/2009. | 11/15/2037.
(G9020* AA 8| TRAVIS PERKINS SEN GTD NOTES SERA.......coovvvemrrrerrnreeeneeenns ..15,000,000 |.. 12/01/2005. | 01/26/2013.
92857T AH 0] VODAFONE GROUP 1,060,890 |.. 04/01/2001.| 02/15/2030.
92857TW AG 5|VODAFONE GROUP PLC 3,788,840 | .. 11/06/2008. | 09/15/2015.
92857W_AK 6] VODAFONE GROUP PUBLIC LIMITED CO.......ocoocovenivveniciensiienicns Lo | Fl i JAFE | i 7,506,456 8,067, ,500, 03/30/2009. | 03/15/2016.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations............cooceeiireee i | e 4,028,158,655 | .. XXX..oooo. | coeee. 4,158,924592 | ...... 3,988,530,583 | ......3,991,091,797 | .......(8,854,102)] .......(6,229,251)] ....ccccocevvve 0 | e 16,503,092 | .. XXX....... | . XXX......[ XXX...| .....61,629,077 | ....188,004,060 |..... PO XXX.oooee

Industrial & Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Securities

12189P AJ 1[BURLINGTON NORTHERN AND SANTE FER.... ...3,862,764 | ...... 109.974( ... 4,248,042 3,862,764 06/22/2001. | 07/15/2022.

. . . . 2,306,402 | ...... 119.645 2,340,107 1,955,871 (18,230) [ .o, 03/21/2003. | 01/02/2021.
3399999. Industrial & Miscellaneous (Unaffiliated) - Single Class Mtg-Backed/Asset Ba ....6,169,166 | ... XXX....... 6,588,150 0 (18,230) 0 o0 L XXX L XXX | XXXl 193437 )l 307,467 XXX [ o XXX.......
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
004406 AA 2|ACE_06-GP1 . W32 1,196,001 | 74931 896,243 | ............ 1,196,091 05/22/2006. | 02/25/2031.
12489W GC 2| CBASS_02-CB6 Az* 544,193 562,556 | ... ....562,556 12/30/2002. | 01/25/2033.
17312H AF 6] CRMSI_07-2 Az 20,434,591 ......89.361 ] ... 18,261,020 | ........... 20,435,000 20,434,694 28 06/20/2007. | 06/01/2037.
22540V N4 0| CSFB_02-HE11 .27¢ 220,562 354,458 | ... ....354,458 04/18/2002. | 10/25/2032.
294751 BP 6|EQABS_02-5 AZ* 2,397,593 3,179,549 .3,179,549 10/18/2002. | 11/01/2032.
449670 BB 3|IMCHE_96-2 .|.32* 853,755 855,971 873,915 (1,322) 04/17/2002. | 07/01/2026.
464187 AF 0| IRWHE_02-A. A2 1,182,695 .....69.892] ..............826,836 | ... 1,183,022 05/21/2002. | 05/01/2032.
68400X AP 5[ OOWLT_02-1 Az* 2,692,940 | .o 2,692,940 | oo | e 62,645 12/09/2002. | 05/25/2013.
73316P HP 8|POPLR_05-D |.AZF 5,000,000 11/18/2005. | 01/01/2036.
74160M DK 5]PRIME_04-CL1 .|.2z* 853,932 (1,662) 01/28/2004. | 02/01/2034.
86359A PY 3|SASC_03-BC2 AZ* 5,060,832 417 291,297 | ... 03/10/2003. | 02/25/2033.
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805564 GS 4| SAST_00-3.......ccrrerrrireriirrrisessessssesssesssessssnssssssssssssssssssssnens | vneee | oo | cvvenees 3|.12* 384,356 396,521 ...398,890 (588) 04/16/2003. | 12/01/2030.
866348 AA 3 SUMM_02-1......rioiieireinneeinneeeneeesneeesseesssesssssssssssssssssesssssssssnnes | evneee | oo | eeeernnes 3|.12 2,829,913 3,324,421 .3,324,421 08/12/2002. | 08/12/2047.
83611M PH 5] SVHE_06-OPT3.......cooierrimrninrierissnissenssssssssssssssssssssssssssssssnens | ooseees [ oo | vvves 341.12 2,302,500 12,942,454 08/16/2007. | 06/25/2036.
863572 L9 2fWAMU _00-1. ...t | essa L] ...122,763 ....133,580 03/27/2000. | 01/25/2040.
3499999. Industrial & Miscellaneous - Defined Multi-Class Residential Mortgage-Backed Securities. . 8,620,214 LABIM4213 | O 80,095 | ............. 134940 ] .0 ] XXX | XXX | XXX e 477,359 2,156,607 XXXKeoowai | oo XXX.......
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
03072S DD 4[AMSI_02-AR.....oo vttt sesissessssssssssssssssssssssssssssesses | eevenes 220,778 595,680 [ vovvvverreennne 197,593 545178 (12,006) 385,036 11/25/2002. | 09/25/2032.
86358R 7R 2] ARC_02-BCT......cosvrermrrermreeinneeinneesnnnesnnnesnnsssnnssssnssssnssssnssssnnsssns | ooneees | oo | werneneed [ 282 [ v [t 110 7,541 679,390 7581 | oo | v 100,131 | oo 146,646 01/14/2003. | 10/25/2032.
1248MB  AJ 4| CBASS_07-CB2 2,240,774 6,000,000 ! (9,581) 974,533 02/26/2007. | 02/01/2037.
23243N AF 5| CWL_06-S4 2,743,680 8,424,036 3,889,389 (0) 4,534,590 08/28/2006. | 07/01/2034.
126683 AC 5| CWL_06-S5 990,781 3,921,409 202,357 3 719,008 09/15/2006. | 06/01/2035.
12669R AC 1|CWL_07-S1 2,073,047 5,897,715 ..3,806,015 | .... 02/23/2007. | 11/01/2036.
35729P AK 6|FHLT_02-2 3,486,902 12/30/2002. | 10/25/2033.
35729P AT 7|FHLT_03-1 67,306 03/26/2003. | 02/25/2033.
22541N HH 5| HEAT_02-3 1,874,437 09/23/2002. | 02/25/2033.
52521R CN 9|LMT_07-5 0,515,978 05/22/2007. | 06/01/2037.
52524P AN 2 LXS_07-6.....cooveeeeeeeeecvenecseseeceseeeceseneessseeseneessssesssssessnssesssssesssnsees | oveene | oo | coeernn | AZ] 7,235,129 | ... 41.650] ............. 7,118,926 | ...........17,092,260 | ........... 7,168,349 | .coooocvrrrcrrcrecc | cerrrennn(10,012) | ... 10,076,126 05/10/2007. | 05/01/2037.
61746R AG 6|MSAC_02-NCS6. 12/30/2002. | 11/25/2032.
61746W YV 6 MSDWC_03-NC1 325,599 01/15/2003. | 11/25/2032.
65538P  AJ TINAA_O7-1...ooiiieceirserisesisssissssssnssissssssssssssssssssssssssssssssssssnns | ovenes | oo | evrirenndd | WAZ5] 580,822 | 110040 oo 2,616 | 006,541,000 [ oo [ | eerernnn(366,412) [ e 141,308 05/08/2007. | 03/01/2047.
759700 AS 5 RAMC_07-1....cooreirreirnreiseeessesssseesssesssssessssssssssssssssssssssssssssssssssnnes | seveons 2,200,000 | eovoreerenerrinnrrinneees | eeeernnn 152,984 | i (151,356) | oo 127,337 03/14/2007.| 04/01/2037.
75970J AU 0|RAMC_07-1 1,006,618 ...1,007 966,534 03/22/2007.| 04/01/2037.
75970Q AP 5|RAMC_07-2 137,383 LA19.747 | . 05/14/2007.| 06/01/2037.
75970Q AQ 3 RAMC_07-2.....omrvierrinsrissssisssssssssssssssssssssssssssssssssssssssssssssssssnss | svveons ....158,497 ..410,548 | .... 05/14/2007.| 06/01/2037.
75971F AQ 6] RAMC_07-3.....ooooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeeeseeeesesesseeeseesesseneens | coeeene 118,338 397,877 08/31/2007.| 09/01/2037.
75971F AR 4|RAMC_07-3 387,791 08/31/2007.| 09/01/2037.
75971F AT O] RAMC_07-3..coeooeeeeeeeeeeeeeeeeceseeeeeeeeessneesnseeesseeesseenesssenesseneesseneeens | oo o | oveenc | A2 239,235 | ... 2.046] ... 40,914 | ............2,000,000 | ................. 49,072 | ..........286,572 | .........(133,934) | ...cc........ 159,365 08/31/2007.| 09/01/2037.
760985 FA 4|RAMP_01-RS3 01/22/2003.| 10/01/2031.
83611Y AD 4|SVHE_06-OPT4 . 2, 08/16/2007. | 06/25/2036.
94985F AA 6| WFALT_07-PA2 v 18,262,520 | 8,658,279 6,955,512 , 07/20/2007. | 06/01/2037.
949837 AA  B{WFMBS 07-10. .0 sssreesssneesssseessnessssesssnsssssnssssees |ennnne | oo | seeeennd | W12 | s 16,378,364 . v 14,651,664 | ........... 16,704,626 | .......... 16,369,354 ..83,523 08/08/2007. | 07/01/2037.
3599999. Industrial & Miscellaneous - Other Multi-Class Residential Mortgage-Backed Securities.............ccccoviiin | voveeeee. 103,057,750 | .. XXX.oooooo | cov 67,691,944 | ......... 145,019,902 | .......... 85,473,260 | ........2,454,862 | .......(3,858,861)] ........27,169,574 | ...covvvviien0 | XXX [ XXX | XXX ] s 774423 | ........ 7,967,956 | ..... XXXoorves | e XXX.ooonee
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backe
05947U BE 7| BACM_00-2.......overeeeeeeseeeeseneessnseesenseesnssesssssssssssssssssssssssnssssnses | eonvees | oo | wveenced | AFE | o 10,392,246 | ......101.609] ............. 9,891,069 | .....coo..un 9,734,413 ....9,853,897 ...60,337 ....722,399 | 03/20/2007.| 09/01/2032.
05947U HT 8|BACM_02-2 IS 5,006,563 | .. 3,863,501 3,911,156 | .... 6,454 664,522 | 05/01/2003. | 07/01/2043.
05947U HU 5]|BACM_02-2 IS 332,686 | 12/28/2009. | 07/01/2043.
05947U QY 7|BACM_04-1 IS 736,781 | 03/03/2004. | 11/01/2039.
05947U ZH 4|BACM_04-6 IS.......cocoomvrrrrrrerrnnrrnnnrnsneinserinssssnsssssssnsssssssssssnnnes | ovveees [ oo | eornen 34 [AFE | i 2,000,000 ...439,121 | 12/16/2004. | 12/01/2042.
05947U D2 1|BACM_05-1 ....3,285,726 ....165,522 | 03/22/2006. | 11/01/2042.
05947U D3 9|BACM_05-1 5,025,068 | .. 257,369 | 03/31/2005. | 11/01/2042.
05947U D6 2|BACM_05-1 4,988,550 | .. 258,519 | 03/31/2005. | 11/01/2042.
05947U D7 0]|BACM_05-1 4,980,485 | .. 258,519 | 03/31/2005. | 11/01/2042.
05947U M5 4]|BACM_05-2 IS 3,098,207 | .. 06/15/2005. | 07/01/2043.
05947U R4 2|BACM_05-3 2,581,768 | .. 2,568,857 06/29/2005. | 07/01/2043.
05947U 2U 1| BACM_05-5 IS......covumrrreeirerrienessrissessesssssssssssssssssssssssssnesnns | ceveene 1,337,773 09/30/2005. | 10/01/2045.
05947U AL 9| BACM_05......urvvrrrererereresseressessssseesssssssssssssssssssssssssssssssssssnsnees | coneees ..3,444672 |.......50.589| .......... 1,770,605 | ..oooovenne 3,500,000 12/16/2005. | 09/01/2047.
059500 BK 3|[BACM_06-3 IS ...436,458 | .. 222,804 | oo 07/25/2006. | 07/01/2044.
05950V AC 4|BACM_06-6 1,105,531 |.. 1,100,000 11/20/2006. | 10/01/2045.
059497 AV 9| BACM_O7-1....cooorcrrierennnissssssesssssssssssssssssssssssssssssssssssssessssssses | coveens ...4,390,500 06/29/2007.| 01/01/2049.
059497 BW 6 BACM_07-1 IS....eeoeeveeecreeeecseeeeceeeeeeeseeeeeseneceseneessesesneeeesenneeseneeeees | eveene | oo | cereenn 34 AFE | o 15,048,807 | ..o 1314 108,078,635 [ e | 9151709 | e | (2,790,018) 257,417 02/22/2007.| 01/01/2049.
05950Q AY 7|BALL_06-BIX1 ..1,365 07/31/2007.| 10/15/2019.
07383F CX 4|BSCMS_00-WF1 .(105,588) 07/31/2002. | 02/01/2032.
07383F DB 1[BSCMS_00-WF1 IS (427 ,485) 04/30/2003. | 02/01/2032.
07383F FP 8|BSCMS_01-TOP2 (24,731) 03/21/2003. | 02/01/2035.
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07383F MP 0] BSCMS_02-PBW1........ovvverrriireniennineninsessssssisssssssessssesssssessssens | ovveeen [ oo [ cvvevvnnnes AFE ..3,015,344 | ....... 99.635 2,989,053 09/24/2002. | 11/01/2035.
07383F MQ 8|BSCMS_02-PBW1 AFE ..3,014,745 | ... 97.402 2,922,063 09/24/2002. | 11/01/2035.
07383F MR 6]|BSCMS_02-PBW1 IS AFE 670,943 3.038 405,293 04/30/2003. | 11/01/2035.
07383F PW 2|BSCMS_02-TOP8 AFE ...6,031,29 |...... 102.308 6,138,498 09/27/2002. | 08/01/2038.
07383F NU 8|BSCMS_02-TOP8 IS AFE 1,510,525 | .. ...124,200 04/30/2003. | 08/01/2038.
07383F WD 6]|BSCMS_03-PWR2 AFE ...1,903,292 2,013,991 03/30/2009. | 05/01/2039.
07383F YL 6]|BSCMS_04-PWR3 AFE 2,513,598 1,643,713 03/04/2004. | 02/01/2041.
07383F YN 2|BSCMS_04-PWR3 IS AFE ....2,825,000 1,550,571 |. ..712,387 03/04/2004. | 02/01/2041.
07387B DY 6|BSCMS_05-PW10. .| .1FE 1,773,255 03/30/2009. | 12/01/2040.
07383F 7Y 8|BSCMS_05-PWR8 .| 1FE 4,659,840 06/08/2005. | 06/01/2041.
07383F 6S 2|BSCMS_05-PWR8 IS AFE 1,047,669 06/08/2005. | 06/01/2041.
07388L AC 4|BSCMS_06-PW13 AFE 548,837 05/31/2007.| 09/01/2041.
07388L AK 6|BSCMS_06-PW13 IS AFE| ............3,400,000 |..........1.400] ..ccovvvrnees 1,588,792 09/13/2006. | 09/01/2041.
07388N AF 3|BSCMS_06-T24 AFE ] .......... 10,054,619 |........83.484] ............. 8,348,420 10/18/2006. | 10/01/2041.
07388N AX 4|BSCMS_06-T24 IS AFE 6,250,449 | ...covevvvererrienrienies | cri000en8,658,485 | oo | e 17,503 | e 1,915,314 10/18/2006. | 10/01/2041.
07388Y AG 7|BSCMS_07-PW16. AFE 7,079,870 ..10,270,296 08/21/2007. | 06/01/2040.
07383F BX 5|BSCMS_99-CLF1 .| .1FE 7,595,466 6,875,685 06/05/2007. | 05/15/2030.
20162F AC 2|CCAO-2 .|.1FE 5,489,713 6,162,000 10/11/2006. | 11/01/2027.
161505 EY 4|CCMSC_00-2 .| .1FE 4,160,880 4,087,875 04/03/2001.| 07/01/2032.
14986D AF 7|CD_06-CD3 AFE 2,572,090 2,700,000 06/19/2007. | 10/01/2048.
173067 AD 1| CGCMT_04-C1 AFE 5,003,448 5,000,000 12/13/2004. | 04/01/2040.
173067 AJ 8|CGCMT_04-C1 IS AFE| ............0,468,588 | ..........0.148] ............. 1,425,220 | ..oovvvoverrienrriieniiins | errirrenn 1,033,920 | 332,963 06/16/2004. | 04/01/2040.
173067 HF 9| CGCMT_05-C3 AFE 1,440,536 06/15/2005. | 05/01/2043.
173067 GH 6|CGCMT_05-C3 IS, AFE ] ciien4,999,802 | oot 1.212] i 1,484,448 | s | 001,532,233 | 06/15/2005. | 05/01/2043.
17309D AD 5| CGCMT_06-C4. AFE 10/12/2007. | 03/01/2049.
161582 AD 3| CMFUN_99-1 .| .1FE 09/09/1999. | 08/01/2031.
20047B AB 4|COMM_04-LB2A IS AFE | oo 1,424,923 [ 0897 | 843,262 | s | e 787482 | e 03/30/2009. | 03/01/2039.
20047E AH 5| COMM_06-C8 .| .1FE 2,571,000 12/13/20086. | 12/01/2046.
22540A J8 2|CSFB_01-CF2 | AFE | 4,522,500 | ......103.091] ............4,639,077 | ........... 4,500,000 04/18/2001.| 02/01/2034.
22540V V3 3|CSFB_02-CKN2 IS AFE 9,416 04/30/2003. | 04/01/2037.
22541N NJ 4| CSFB_02-CKS4 IS AFE 04/30/2003.| 11/01/2036.
22541N VA 4| CSFB_02-CP5 IS AFE ..41,043 04/30/2003. | 12/01/2035.
22541Q EP 3|CSFB_03-C3 IS AFE 12,301,896 |........4.026] ..cc.en. 2,188,951 | oo | 2,120,784 | o 03/30/2009. | 05/01/2038.
22541N A6 6] CSFB_03-CPN1 AFE 3,768,750 | .. 02/27/2003. | 03/01/2035.
22541N M6 3| CSFB_03-CPN1 IS AFE 13,054,795 | .. 03/30/2009. | 03/01/2035.
225418 WK 0| CSFB_04-C3 AFE 3,790,708 | .. 09/16/2009. | 07/01/2036.
225458 RR 1|CSFB_05-C2 .| .1FE 8,074,523 | .. 07/13/2005. | 04/01/2037.
225458 SP 4|CSFB_05-C2 IS AFE 7,308,022 | ... 1.145] 02,216,837 [ e | 002,265,061 | oo 04/27/2007.| 04/01/2037.
225470 BU 6|CSFB_05-C5 IS AFE ..2,531,864 |.......0.333] oo 1,877,524 | oo | e 2,108,344 | 11/04/2005. | 08/01/2038.
225470 NN 9[CSFB_05-C6 AFE 4,946,100 | .. 12/14/2005. | 12/01/2040.
22545L BR 9| CSMC_06-C5 IS AFE 9,793,630 |.........1.484] ..cc.e......8,130,435 | oo [ o000 9,828,765 | 12/13/2006. | 12/01/2039.
225470 TA 1[CSMC_06-OMA .| .1FE 1,206,000 | .. 01/27/2006. | 05/01/2023.
225470 XD 0[CSMC_06-OMA .|.1FE 1,206,000 | .. 01/27/2006. | 05/01/2023.
22545X AB 9| CSMC_07-C1 .| .1FE 3,500,547 | .. 05/07/2007. | 02/01/2040.
22545X BB 8| CSMC_07-C1 IS AFE ..2,900,000 [...c....0.736] covoerrrrn 1,854,613 | oo | 2,114,480 | o 559,534 03/06/2007. | 02/01/2040.
22943E AB 9|CTCDO_05-3A AFE ...7,071,318 7,025,000 07/26/2005. | 06/01/2035.
23322B CM  8|DLJCM_98-CG1 .| 1FE 1,160,863 | .......99.971] ............1,043,828 | ............ 1,044,132 02/06/2003. | 06/01/2031.
23322B FL 7|DLJCM_99-CG2 .| 1FE ...6,788,438 | .. 6,500,000 05/10/2005. | 06/01/2032.
68275C AC 2| FB_05-T...oiooerrierresrsinsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | ooneees | oo [ vonveeninns AFE ] v 10,099,300 |.......85.426] .............8,542,600 | ........... 10,000,000 08/16/2005. | 08/08/2035.
350910 AN 5 FTST_08-4TS......coieeeeeeeeeeeeeeeeeeeeeeeseeeeseeeessesessesessesessesesseenessesnens | eesene | oo [ eoererenne AFE| oo 17,705,214 | ........84.896] ..........15,281,296 | ...........18,000,000 | .......... 17,745,449 | ...coooverrrrrrrrmrrrrans 05/02/2007. | 12/11/2028.
337367 AD 8|FULBA_98-C2 .| .1FE ...3,920,317 | .. 05/21/1998.| 11/01/2035.
396789 FJ 3|GCCFC_03-C2 IS AFE ..8,518,888 | ... 1839 1ccssr 8975666 | .oooooverrrerceerenne | e 7,221,824 | e | s (1,292,862) 12/30/2008. | 01/01/2036.
20173Q BC 4|GCCFC_07-GG9 IS AFE 11,504,537 | .. 1,357,599) 02/23/2007. | 03/01/2039.
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36158Y AB 5[ GECMC_00-1......coorrvicrrienrienrinennisesessessssssssssssssesssssesssssessssens | evoneee | oo [ weneeeeens AFE ...5,601,314 5,587,865 5,438,788 ...29,442 ...352,362 | 05/08/2002.| 01/01/2033.
36158Y BE 8 GECMC_01-1 ISu..ecoeeeceeeeeeseeeeseeeecseeeeeseeeeeseeeeeseseeeseseeseeecessneenns | eeeene | oo | v 34| AFE ...2,670,449 699,997 .o | eveeiieereeen T84 A48T 9,369 ...52,704 04/30/2003. | 05/01/2033.
36158Y CK 3| GECMC_01-2...coeeeeeeeeeeeeecesseecseseesesesssssessnssssssssesssssssssssssssssnss | eevnene | oo | vemereenns AFE| e 14,270,547 | ......103.981] ........... 13,517,592 | ...occeven. 13,000,000 | vvoreerrs 13,211,617 | oo ...68,142 11/18/2002. | 08/01/2033.
36158Y DD 8| GECMC_01-3 AFE ] 5,425,155 5,236,940 5,000,000 5,292 03/21/2003. | 06/01/2038.
36158Y HD 4[GECMC_02-3A IS AFE 5,616,014 4,649,666 | .......oovvrererrrreernne | v ,308,929 | 3,272 04/30/2003. | 12/01/2037.
36828Q KR 6]|GECMC_05-C1 AFE| e 10,297,124 |.......95.890] ............ 9,847,944 . 09/16/2009. | 06/01/2048.
36828Q LX 2|GECMC_05-C1 AFE 3,009,609 3,024,858 3,000,000 05/24/2005. | 06/01/2048.
36828Q KZ 8|GECMC_05-C1 IS AFE ...5,000,000 3,663,703 02/03/2005. | 06/01/2048.
36828Q MF 0| GECMC_05-C2 IS AFE 8,203,183 1,713,231 [ 05/12/2005. | 05/01/2043.
361849 QE 5[GMACC_01-C1 .| 1FE ...926,955 | .. 870,262 840,032 06/01/2005. | 04/01/2034.
361849 TQ 5[GMACC_02-C1 .| .1FE ..11,083,203 |......105.103] ........... 10,510,320 ...10,000,000 09/17/2002. | 11/01/2039.
361849 WA 6| GMACC_02-C3 IS AFE 3,004,969 2,758,510 05/01/2003. | 07/01/2039.
361849 XD 9| GMACC_03-C1 AFE| 2,512,426 |.......99.712] ooooveenenc 2,492,800 | .... 2,500,000 05/16/2003. | 05/01/2036.
361849 F5 6[GMACC_04-C2 AFE e 14,752,358 | 14,850,000 02/10/2005. | 08/01/2038.
361849 J7 8| GMACC_04-C3 .| .1FE . 2,940,394 2,942,380 05/25/2005. | 12/01/2041.
361849 K7 6[GMACC_04-C3 IS AFE 1,471,448 |. 11,516,450 12/07/2004. | 12/01/2041.
361849 Q3 9| GMACC_05-C1 .| .1FE 4,085,920 03/28/2006. | 05/01/2043.
361849 N6 5[GMACC_05-C1 IS AFE 861,845 [ ..o | 833,663 [ | e (152,073) [ o 736,491 06/07/2005. | 05/01/2043.
361849 CP 5|GMACC_97-C2 AFE 25,334 25,295 03/01/2004. | 04/01/2029.
36228C VU 4|GSMS_05-GG4 AFE 3,388,582 3,500,000 05/25/2007.| 07/01/2039.
362332 AC 2| GSMS_06-GG8 AFE| o 11,920,742 ...11,092,940 ...11,750,000 (21,772) 04/24/2007.| 11/01/2039.
362332 AG 3| GSMS_06-GG8 .| .1FE ...2,210,859 | .. 1,729,578 2,200,000 (943) 10/17/20086. | 11/01/2039.
36246L AG 6|GSMS_07-GG10 AFE 7,177,668 | .. 7,300,000 08/22/2007. | 08/01/2045.
42332Q AX 1[HFCMC_00-PH1 AFE ....5,350,781 05/17/2001.| 01/03/2034.
46625M CY 3]|JPMCC_01-CIB2 IS AFE 1534161 [ 3] 435,282 | e | 500,075 [ | e (309,814) | 71,723 04/30/2003. | 04/01/2035.
46625M GQ 6]JPMCC_01-CIB3 AFE 5,008,284 5,253,525 12/30/2008. | 11/01/2035.
46625M PS 2|JPMCC_02-C2 IS 1FE 4,999,907 3,598,404 05/01/2003. | 12/01/2034.
46625M KL 2|JPMCC_02-CIB4 .| 1FE ..3,014,784 | ...... 105.286] .... 3,158,588 04/24/2002. | 05/01/2034.
46625M KQ 1]JPMCC_02-CIB4 IS AFE 2,692,774 2.202 1,357,727 | ovvvvvnvernneernneeinne | cervrneeen 1,435,089 | v | e (452,515) [ o 178,934 05/01/2003. | 05/01/2034.
46625M MY 2] JPMCC_02-CIB5 IS AFE 5,058,035 3.664 3,671,621 05/01/2003. | 10/01/2037.
46625M TX 7]JPMCC_03-C1 AFE| s 9,851,172 | ...... 101.805| ovvevveee 10,180,480 | ........... 10,000,000 08/04/2003.| 01/01/2037.
46625M B4 0] JPMCC_03-LN1 IS AFE 2,685,807 | .......... 0.482 282,621 03/29/2005. | 10/01/2037.
46625M 2L 2| JPMCC_04-CB8 .| .1FE 4,820,118 | .. 4,948,789 5,176,617 08/20/2007.| 01/01/2039.
46625M 5J 4] JPMCC_04-PNC1 AFE 7,421,367 | .. 7,000,000 10/20/2004. | 06/01/2041.
46625Y JD 6|JPMCC_05-CB11 .| .1FE 422,446 |.. ...420,357 03/23/2005. | 08/01/2037.
46625Y JH 7[JPMCC_05-CB11 AFE 5,088,086 | .. 5,000,000 04/01/2005. | 08/01/2037.
46625Y JL 8|JPMCC_05-CB11 AFE ...3,014,778 3,000,000 03/23/2005. | 08/01/2037.
46625Y JR 5[JPMCC_05-CB11 AFE 5,901,966 6,000,000 03/23/2005. | 08/01/2037.
46625Y JP 9| JPMCC_05-CB11 IS AFE ....1,000,000 ...58,642 03/28/2005. | 08/01/2037.
46625Y VV 2[JPMCC_05-CB13 AFE 925,000 12/14/2005. 01/01/2043.
46625Y WA 7|JPMCC_05-CB13 IS AFE 11/22/2005. | 01/01/2043.
46625Y WE 9|JPMCC_05-CB13 IS, AFE 5,875,057 963,180 11/22/2005. | 01/01/2043.
46625Y GL 1|JPMCC_05-LDP1 .| 1FE ...2,573,025 2,577,079 2,579,372 03/14/2005. | 03/01/2046.
46625Y GP 2|JPMCC_05-LDP1 AFE \ . 5,336,097 5,530,000 08/19/2009. | 03/01/2046.
46625Y GT 4|JPMCC_05-LDP1 AFE ...5,024,690 3,251,945 5,000,000 03/02/2005. | 03/01/2046.
46625Y NP 4|JPMCC_05-LDP2 IS AFE ....1,250,000 06/10/2005. | 07/01/2042.
46625Y TY 9|JPMCC_05-LDP4. .| 1FE 3,494,331 |.. 09/22/2005. | 10/01/2042.
46625Y UA 9|JPMCC_05-LDP4 AFE 2,424,366 | .. 01/06/2006. | 10/01/2042.
46625Y UC 5|JPMCC_05-LDP4. 1FE ...6,663,217 05/01/2007.| 10/01/2042.
46625Y UF 8|JPMCC_05-LDP4 IS, AFE 2,000,000 09/22/2005. | 10/01/2042.
46625Y UM 3| JPMCC_05-LDP4 IS AFE ....2,000,000 09/22/2005. | 10/01/2042.
46625Y XP 3|JPMCC_05-LDP5. AFE 1,110,572 |.. 06/27/2006. | 12/01/2044.
46625Y XZ 1|JPMCC_05-LDP5. AFE ...4,981,485 2,307,590 5,000,000 12/16/2005. | 12/01/2044.
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46629G AH  1[JPMCC_06-CB1B........ocevverrrrirrrricrnienrinenninessssssnssessssessssssessssenns | eovneee | oo [ eerveeeeens AFE ..5,929,347 | ........ YANLX] 4586,823 | ............. 5,900,000 (2,625) 09/14/2006. | 05/01/2045.
46629G AL 2[JPMCC_06-CB16 IS.......oocoeeeeeeeeeeeeeeceeeeeseseeseseeseereseneesneeeesseeeesseee | eevene | oo | v 34| AFE ...8,000,000 |.......... 1439 3,684,572 | oo | 3,869,872 | e | s (1,197,400) 09/14/2006. | 05/01/2045.
46630E AH  3[JPMCC _06-CB17......coorrvrcrrierrienriesnisessssesssssssssssssssssssssssssssssnnens | eovenee | oo | cevennnes 3|AFE | e 3,163,625 |........56.229| ......oonv. 1,799,328 | ..ovvvvnvs 3,200,000 3,131 01/26/2007. | 12/01/2043.
46625Y P3 1|JPMCC_06-LDP6. .| .1FE 10,753,115 | .. (11,514) 03/24/2006. | 04/01/2043.
46625Y P6 4|JPMCC_06-LDP6 AFE 07/21/2006. | 04/01/2043.
46628F AF 8| JPMCC_06-LDP7. AFE 06/23/2006. | 04/01/2045.
46628F AM 3| JPMCC_06-LDP7. AFE } 06/23/2006. | 04/01/2045.
46629M AF 2| JPMCC_06-LDP8 .| .1FE .11,255,667 |.. 09/22/2006. | 05/01/2045.
46629M AL 9] JPMCC_06-LDP8 .| .1FE .12,295,886 | .. 01/08/2007. | 05/01/2045.
52108H CC 6]LBUBS_00-C5 .|.1FE 9,998,860 | .. 12/30/2008. | 12/11/2032.
52108H LG 7|LBUBS_02-C4 .| .1FE 1,021,907 |.. 09/26/2002. | 09/11/2026.
52108H MU 5|LBUBS_02-C4 .| 1FE ..15,898,426 | .. 06/01/2005. | 09/11/2031.
52108H MN 1]LBUBS_02-C4 IS AFE| s 1,971,844 04/30/2003. | 10/11/2035.
52108H NT 7]|LBUBS_02-C7 IS AFE ] v 1,660,766 04/30/2003.| 01/11/2036.
52108H QJ 6]LBUBS_03-C1 IS AFE 3,583,916 04/30/2003. | 12/11/2036.
52108H K7 8|LBUBS_04-C6 AFE 19,003,237 . 11/07/2006. | 08/11/2029.
52108H P7 3|LBUBS_04-C7 AFE 1,286,050 | .. 1,265,000 02/09/2005. | 10/11/2029.
52108H U6 9]|LBUBS_04-C8 .|.1FE 5,024,694 | .. 11/23/2004. | 12/11/2029.
52108H X2 5]|LBUBS_04-C8 IS AFE 5,000,000 | .. 11/23/2004. | 12/11/2039.
52108H 2U 7|LBUBS_05-C1 AFE ....2,934,680 04/07/2006. | 02/11/2030.
52108H 3B 8|LBUBS_05-C1 IS 1FE 01/31/2005. | 02/11/2040.
52108H 3F 9]LBUBS_05-C2 .| .1FE 04/11/2005. | 04/11/2030.
50179M AG 6]LBUBS_06-C6 .| 1FE 09/22/2006. | 09/11/2039.
50180C AB 6]LBUBS_06-C7 AFE 04/24/2007.] 11/11/2038.
50179A AC 1|LBUBS_07-C1 AFE 04/24/2007. | 02/11/2040.
52109P AB 1|LBUBS_07-C6 .| 1FE 08/24/2007.| 07/11/2040.
606935 AD 6|MLCFC_06-1 AFE 02/02/2007. | 02/01/2039.
606935 AH 7[MLCFC_06-1 AFE 10/04/20086. | 02/01/2039.
55312V AH 1|MLCFC_06-4 AFE 08/23/2007. | 12/01/2049.
55312Y AG 7|MLCFC_07-5 .|.2FE ..17,613,703 03/20/2008. | 08/01/2048.
55312Y BD 3|MLCFC_07-5 IS AFE 2,570,342 | oo | errreeenenni 2,702,252 | e | eeveeenr(360,568) | .o 457,340 03/01/2007. | 08/01/2048.
59022H EM 0| MLMT_04-KEY2 IS AFE ...769,878 09/17/2004. | 08/01/2039.
59022H JD 5|MLMT_05-MCP1 IS AFE 7,410,801 |. 122,990 06/21/2005. | 06/01/2043.
59022H FW 7| MLMT_05-MKB2 AFE 2,110,569 2,100,000 8,787 03/13/2006. | 09/01/2042.
59022H HA 3| MLMT_05-MKB2 IS AFE 2,098,095 6,014 03/21/2005. | 09/01/2042.
61745M VD 2|MSC_04-T13 AFE| ............2,010,532 |.......72.899] ...cccouvneee 1,457,982 | .ccovvvnv 2,000,000 7,983 01/23/2004. | 09/01/2045.
61745M VJ 9|MSC_04-T13 IS AFE 572,466 7,154 12/30/2008. | 09/01/2045.
61745M L3 5|MSC_04-T15 AFE 6,631,032 6,530,000 ..21,372 02/10/2006. | 06/01/2041.
61745M 3F 8| MSC_05-HQ5 AFE 2,956,995 3,000,000 ..12,920 03/21/2005.] 01/01/2042.
61745M 3N 1] MSC_05-HQ5 IS AFE 1,210,860 ...16,196 03/21/2005. | 01/01/2042.
61745M 6J 7|MSC_05-HQ6 IS AFE 358,889 ..7,569 07/29/2005. | 08/01/2042.
61745M 2F 9| MSC_05-1Q9. .| .1FE 1,558,835 | ..overrrrn 1,605,000 [ oveveennn 1,527,541 | oo | vvveinecn,296 [ s | i [ 2000047001 ... 5,895 MON.. | ...... 6,286 09/09/2009. | 07/01/2056.
61745M 5N 9| MSC_05-T19 IS AFE 3,847,269 ...52,053 07/19/2005. | 06/01/2047.
617451 CM 9 MSC_06-T21 .| .1FE 01/20/2006. | 10/01/2052.
61754K AC 9[MSC_07-1Q14. AFE 08/22/2007. | 04/01/2049.
61754) AK 4|MSC_07-T27 AFE 07/19/2007. | 06/11/2042.
61746W GB 0|MSDWC_01-TOP1 .| 1FE 12/30/2008. | 02/01/2033.
61746W HF 0[MSDWC_01-TOP3 .| 1FE 03/30/2009. | 07/01/2033.
61746W HJ 2|MSDWC_01-TOP3 IS AFE| 3,797,300 | ..o 1.870] e 1,567,036 | oo 04/30/2003. | 07/01/2033.
61746W LT 5[MSDWC_01-TOP5 AFE| ............5,947,260 |.....104.659] ............6,132,523 | ............. 5,859,544 12/30/2008. | 10/01/2035.
61746W WT 3| MSDWC_02-1Q3 .| .1FE 828,430 12/05/2002. | 09/01/2037.
61746W WV 8| MSDWC_02-1Q3 | AFE| 3,305,363 | ........74.844] ............2,461,603 | ............ 3,289,000 12/05/2002. | 09/01/2037.
61746W ZH 6MSDWC_03-TOP9 IS AFE . 04/30/2003. | 11/01/2036.
74432G AB 3| PCMT_03-PWR1 AFE 2,017,180 2,000,000 89,860 | 03/07/2003.] 02/01/2036.
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74432G AC 1| PCMT_03-PWRT.....cooomirrirriierrisenineesisesssnesssssssssssssssssssssssssees. | evveens [ AFE 1,201,000 | .... 11,203,451 (684) 4,611 55,330 | 03/07/2003. | 02/01/2036.
74432G AD 9| PCMT_03-PWRT......oooreereeeeeerneeesseeesnesesssessssssssssesssnesssnnsssnnes. | ceveens I AFE ...500,000 ...501,026 (286) ..1,961 23,530 | 03/07/2003.| 02/01/2036.
T4438W AB 2 PMCF_01-ROCK........ovrerrreieerimsriessiessissssssssssssssssssssssssssnssenes. | wennes [ AFE| ............4,817,943 [ .....103.787] ............4,750,063 | ............. 4,576,733 4,620,397 (42,083) 08/15/2007. | 05/01/2034.
69348H BK 3|PNCMA_00-C1 .| .1FE 631,925 632,711 (12,267) 07/25/2002. | 03/15/2033.
69348H CP 1] PNCMA_00-C2 .| .1FE 5,000,000 5,002,994 (3,351) 10/13/2000. | 10/01/2033.
69348H CQ 9|PNCMA_00-C2 AFE 5,000,000 5,002,575 (3,405) 10/13/2000. | 10/01/2033.
69348H CR 7|PNCMA_00-C2 IS AFE 881,615 | oo | e (613,530) 05/01/2003. | 10/01/2033.
74436) FY 8|PSSF_00-C1 AFE 4,700,255 (55,902) 04/04/2001.| 05/03/2032.
78402K AA 3| SASC_07-BHC1 AFE| ............ 1,471,806 |........19.000] ...............275,500 | ... 1,450,000 [ ovvooierric 201,772 | i | v )] 1,201,721 03/02/2007. | 12/01/2049.
79549A  JJ 9| SBM7_01-C2 .| .1FE ) 11/05/2004. | 11/13/2036.
79548C CQ 7|SBM7_02-KEY2 .| 1FE ) 09/17/2002. | 03/01/2036.
79548C DK 9]|SBM7_02-KEY2 IS AFE ) 04/30/2003. | 03/01/2036.
929766 AH 6|WBCMT_02-C1 IS. AFE . I ) 04/30/2003. | 04/01/2034.
929766 BJ 1|WBCMT_02-C2 AFE 575] oo 1,095,184 | ... 1,078,205 10/30/2002. | 11/01/2034.
929766 BY 8|WBCMT_02-C2 IS. AFE| . . 8,534,557 04/30/2003.| 11/01/2034.
929766 CU 5[WBCMT_03-C3 AFE 102.911 3,807,703 3,700,000 01/28/2003. | 02/01/2035.
929766 CZ 4|WBCMT_03-C3 IS. AFE 2,052,061 2577 1,596,363 |. 04/30/2003. | 02/01/2035.
929766 GX 5|WBCMT_03-C5 IS. 34| AFE 801,670 2.004 146,233 |. 02/01/2005. | 06/01/2035.
929766 WN 9| WBCMT_04-C15 .| .1FE ..2,903,438 | ....... 60.382] ... 1,811,469 03/28/2005. | 10/01/2041.
929766 YX 5|WBCMT_05-C16 AFE ..4,072,922 |........ 96.429] .... 4,242,858 07/06/2006. | 10/01/2041.
929766 C3 5|WBCMT_05-C17 AFE ...2,999,774 2,929,425 03/18/2005. | 03/01/2042.
929766 R3 9| WBCMT_05-C18 .|.1FE 3,395,129 | .. 3,381,444 05/04/2005. | 04/01/2042.
929766 R4 7|WBCMT_05-C18 .| .1FE 3,085,332 | .. 3,080,763 05/04/2005. | 04/01/2042.
929766 V7 5[WBCMT_05-C18 IS AFE ...4,964,516 1,294,074 05/04/2005. | 04/01/2042.
929766 V9 1[WBCMT_05-C18 IS AFE ...2,444 874 1,763,526 05/05/2005. | 04/01/2042.
929766 W7 4|WBCMT_05-C19 .| .1FE 1,756,946 | .. 1,765,390 07/26/2005. | 05/01/2044.
92976B BN 1|WBCMT_05-C22 AFE 6,960,391 | .. 6,833,274 10/12/2008. | 12/01/2044.
92976B FP 2| WBCMT_06-C24 .| .1FE ...878,288 | .. 887,462 03/23/2006. | 03/01/2045.
92978M AD 8| WBCMT_06-C28. .| .1FE 5,873,351 |.. 5,533,907 06/05/2007. | 10/01/2048.
92978P AE 9| WBCMT_06-C29 .| .1FE 5,441,125 | .. . 5,442,426 12/10/2009. | 11/01/2048.
92978T BU 4|WBCMT_07-C31 IS ..7,074,626 |......... 1.188] .... 4,058,315 | ..oovvvereerrerirneeins | e 3,649,257 | o | e (514,488) | . 1,725,131 05/15/2007. | 04/01/2047.
81273X AC 1|SEAWL_06-1 . 7,920,000 28.000 2,240,000 07/24/2007. | 04/15/2046.
81274D AB 6] SEAWL 07-2A........oiiiiiiiiisississssi s | s L] ...1,600,000 |......... 21.000] .ooovrienns 336,000 | .... A, el .. 08/08/2007. | 05/25/2040.
3699999. Industrial & Miscellaneous - Defined Multi-Class Commercial Mortgage-Backed Securities...........cc.cc.... | ...... 1,047,877,246 |.. XXX....... .807,774802 | ......... 713991 | 0] (39,911,677) | 8,619,860 | ..ooovoovvinn 0 f..XXX....... XXX XXX...| ........7,094,635 | .....89,760,546 | ..... XXX.ooooo | o XXX.......
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
00432C AG 6] ACCSS_0T....cvvererreerirerrieesssessssssssssessssessssssssssssssssssssssssssssssssns | ooveees I 3|AFE | e 1,318,854 |........ 97.592| ... 1,300,097 ....1,331,979 01/30/2003. | 05/25/2034.
00503N AB 7]|ACT_05-RR SFE | . 11,694,077 2.750 333,860 1,826,875 ..9,665,669 05/09/2006. | 09/01/2041.
00503N AC 5]ACT_05-RR BFE [ oo 4,500,852 |.......... 3.250] s 393,250 .4,264,103 05/09/2006. | 09/01/2041.
05950W AH 1[BACM_06-4 AFE ..5,106,641 | ........ 78.195 3,909,770 5,000,000 09/21/2006. | 07/01/2046.
05950W AJ 7|BACM_06-4 AFE 1,920,930 | .. 10/11/2008. | 07/01/2046.
05950X AJ 5[BACM_06-5 .|.1FE ...3,165,875 01/31/2007.] 09/01/2047.
07325X AN 0|BAYC_07-2A IS AFE 8,296,413 05/07/2007. | 07/25/2037.
06423R BS 4|BOIT_04-A7 AFE ....4,562,955 10/28/2009. | 05/15/2014.
07387J AL 0|BSCMS_06-PW12 2FE ...800,800 | .. 06/08/2006. | 09/01/2038.
07387J BN 5|BSCMS_06-PW12 AFE ...4,310,661 06/08/2006. | 09/01/2038.
14312D AF 2| CARMX_06-2 2FE ...1,399,913 09/07/2006. | 03/15/2013.
143120 AE 7| CARMX_07-3 .|.1FE]|. 7,999,390 | .. 09/07/2007.| 07/15/2013.
14984W AA 8| CBAC_07-1A AFE | ..e.no 20,345,472 |.......50.000] ...........10,176,135 | ...........20,352,269 | ...........16,001,212 | .ccooocervvrrmmrrrrmenec | vorrrernc(151,799) | .o 4,195,005 05/21/2007.| 07/01/2039.
14984W AK 6|CBAC_07-1A IS AFE 2,689,344 .. ...35,410 05/21/2007.| 07/01/2039.
17305E DY 8|CCCIT_07-A8 AFE ..7,412,655 |......108.318] .............8,069,694 | ............ 7,450,000 | ..ccoccee 7,415,153 | oo | e 2898 | e [ 000000 5.650 | 10 BT23IMS ] e 118,093 03/30/2009. | 09/20/2019.
17311Q BN 9]CGCMT_07-C6 2FE 5,570,351 |.. 07/25/2007.] 12/01/2049.
17311Q BP 4|CGCMT_07-C6 2FE 2,618,428 |.. 07/25/2007. | 12/01/2049.
17311) AH 9| CGCMT_07-FL3A 2FE ....1,818,000 05/09/2007. | 04/15/2022.
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17311 AJ 5[CGCMT_07-FL3A 2FE 1,932,000 05/09/2007. | 04/15/2022.
17311 AK 2[CGCMT_07-FL3A. 3FE .2,706,000 05/09/2007. | 04/15/2022.
17311 AL 0| CGCMT_07-FL3A. 3FE .2,727,000 05/09/2007. | 04/15/2022.
161571 BZ 6| CHAIT_07-A9 AFE 4,447 637 ..3,496 10/28/2009. | 06/16/2014.
161571 DJ 0] CHAIT_09-A2 3|.1FE 8,138,354 (13,502) 10/28/2009. | 04/15/2014.
14041N DG 3|COMET_07-A1 AFE| ...............926,953 | .......92.658] ................926,579 | .............1,000,000 | ......... 928,503 ..1,550 10/30/2009. | 11/15/2019.
126171 AM 9| COMM_05-C6 2FE (2,245) 08/05/2005. | 06/01/2044.
20047R AQ 6]|COMM_07-C9 AFE 08/06/2007. | 12/10/2049.
200476 AX 7[COMM_07-FL14 3FE 05/02/2007. | 06/15/2022.
200476 AY 5[COMM_07-FL14. 3FE 05/02/2007. | 06/15/2022.
200476 AZ 2|{COMM_07-FL14 AFE 05/02/2007. | 06/15/2022.
200476 BA 6| COMM_07-FL14 AFE 05/02/2007. | 06/15/2022.
14042) AE 9[COPAR_07-2 AFE 17 09/25/2007. | 06/15/2014.
22943 AC 7|CTCDO_05-3A 2FE (8,222) 07/26/2005. | 06/01/2035.
20173M AG 5] GCCFC_06-GG7 AFE 2,896,350 3,540,000 (1,354) 05/01/2007.| 07/01/2038.
36828Q QH 2[GECMC_05-C4 AFE 2,785,429 2,148,336 2,800,000 1,315 12/02/2005. | 11/01/2045.
36828Q QJ 8|GECMC_05-C4 AFE 2,781,261 1,586,659 2,800,000 1,690 12/02/2005. | 11/01/2045.
361849 R8 7[GMACC_06-C1 AFE ...5,024,531 . 1,289,440 5,000,000 (2,191) 01/25/2006. | 11/01/2045.
38021A AE 2| GOAL_05-2 AFE 5,527,500 52.313 2,877,188 5,500,000 (3,109) 02/10/2006. | 11/25/2044.
38136B AE 2| GOLD3_07-3A AFE ] s 41,000,000 |........ 91.660] ........... 37,580,600 | .......... 41,000,000 02/27/2007. | 05/01/2022.
36228C WA 7|GSMS_05-GG4 3FE ..2,017,391 | ........ 44.633 895,999 2,007,500 (925) 06/09/2005. | 07/01/2039.
3622G0 AC 4| GSMS_06-RR3 2FE ..1,815910 | ........ 10.990 604,450 5,500,000 | vooorvrreeni 224,974 | oo | s (291,975) 644,370 12/06/2006. | 07/01/2056.
3622MS AB 8| GSMS_07-GKK1 3FE 318,868 |.........90.992| ... 124703 | oo 1,248,000 (61,020) 109,575 08/10/2007. | 12/01/2049.
393505 KD 3[GT_95-9 AFE | s 5,048 (8) 01/10/2003. | 01/15/2026.
41283V AD 5[HDMOT_07-2 AFE ...3,624,899 22 05/15/2007. | 08/15/2013.
46625M AN 9] JPMCC_01-CIBC .|.2FE 4,561,110 |.......81.858] ............4,911,462 | ............6,000,000 | ..........5,737,168 | ....vvorvvrrrvcrrricnne | crvrrernens 188,959 04/06/2001.| 03/01/2033.
46627Q BD 9|JPMCC_06-CB15. AFE 1,172,138 (758) 636,842 06/09/2006. | 06/01/2043.
46631Q AR 3|JPMCC_07-CB20 2FE 976,576 .1,834 09/25/2007. | 02/01/2051.
493268 BB 1|KSLT_01-A AFE ...3,562,739 ..3,027 01/13/2003. | 06/29/2037.
493268 BG O0fKSLT_02-A AFE 6,898,491 09/13/2002. | 11/30/2032.
51804X AU 2|LASL_06-MF2 BFE 746,986 (5,352) 730,946 03/23/2006. | 01/01/2043.
51804X AV OfLASL_06-MF2 B6FE (31,692) | ..covee. 1,028,148 | ... 03/23/2006. | 01/01/2043.
51804X AW 8|LASL_06-MF2 B6FE (253) ...62,887 03/23/2006. | 01/01/2043.
51804X AX 6|LASL_06-MF2 B6FE , (383) ...63,189 03/23/2006. | 01/01/2043.
51804X AY 4|LASL_06-MF2 B6FE 467,917 47,018 485 LAT522 ... 03/23/2006. | 01/01/2043.
51804X AZ 1|LASL_06-MF2 6FE 259,834 29,104 (48) ...29,066 03/23/2006. | 01/01/2043.
51804X BA 5[LASL_06-MF2 BFE 155,751 17,983 (24) ..17,965 03/23/2006. | 01/01/2043.
51804X BH OfLASL_06-MF2 BFE| ................691,071 | .......... 1.000] coooorrirrrnnnnd 6,770 677,000 (7,901) ...68,390 03/23/2006. | 01/01/2043.
51804X AS 7|LASL_06-MF2 IS 5FE 525] oo 144,030 | oo | i KZICY(TN TS I (104,970) 03/23/2006. | 01/01/2043.
51804W AC 4|LASL_06-MF3 B6FE 5.500 79,390 1,443,460 9,234 (29,708) 1,433,715 | ... 06/23/2006. | 06/01/2043.
51804W AD 2|LASL_06-MF3 B6FE 2,378,667 |.......... 1.000 23,315 2,331,540 (93,258) ..2,278,441 06/23/2006. | 06/01/2043.
51804W AG 5|LASL_06-MF3 B6FE 877,196 888,300 (22,678) 250,830 06/23/2006. | 06/01/2043.
51804W AH 3|LASL_06-MF3 B6FE 868,024 898,891 ) 142,563 06/23/2006. | 06/01/2043.
51804W AJ 9|LASL_06-MF3 B6FE 60,987 444,280 ,260) .51,367 06/23/2006. | 06/01/2043.
51804W AK 6|LASL_06-MF3 B6FE 27,225 333,000 35,833 (330) ...35,516 06/23/2006. | 06/01/2043.
86359D UE 5|LBSBC_05-2A AFE| ............ 7,205,061 |........67.309] ............. 4,850,228 | ......conve 7,205,956 25 10/26/2005. | 09/01/2030.
52520V AB 9| LBSBC_06-2A AFE 946,654 921,823 2 09/11/2006. | 09/01/2036.
52520V AC 7|LBSBC_06-2A AFE 2,500,000 156 09/11/2006. | 09/01/2036.
52108M DK 6|LBUBS_06-C1 AFE 5,000,000 (2,211) 01/20/2006. | 02/11/2041.
52108M DM 2]|LBUBS_06-C1 AFE 5,000,000 (2,209) 01/20/2006. | 02/11/2041.
50180C AG 5|LBUBS_06-C7 .|.2FE 2,000,000 ...11,949,368 ..5,962 02/06/2007.| 11/11/2038.
62388X AA 7|[MCAP_07-6A AFE 0,750,000 20,750,000 02/28/2007. | 04/25/2019.
59023U AQ 5|MLFT_06-1 AFE ....2,000,000 05/11/2007. | 06/15/2022.
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59023U AR 3IMLFT_06-1.......eovirrrirerrirerieseiseesssseessssssssssssssssssssssssssssssssssssnsenss | ovveees [ oo | eerneeens 3|.2FE TATA | s 4,100,000 4 .| 06/15/2022.
57117P AH 7[MLR_06-1A AFE 548,405 547,720 10 .| 09/16/2013.
61754J AM 0| MSC_07-T27 2FE | s 3, 082 713 500,277 3,300,000 | vvoreerrrn3,105,990 | oo | s 10,016 .. .| 06/11/2042.
64031Q AQ 4|NSLT_03-1 AFE ..15,000,000 |.. 14,367,975 | ........... 15,000,000 JAJO.. .| 01/25/2037.
674135 DM 7| OAK_98-B .| .1FE ..428,253 |.. 384,975 428,440 MON.. .| 03/01/2017.
78402K AB 1|SASC_07-BHC1 3FE ...538,79% |..........6.000] ..................87,000 | ............. (70,987) 158,075 MON.. .| 12/01/2049.
80281W AD 3|SDART_07-3 2FE 1,168,531 23 MON.. .| 08/15/2012.
84860R AA 1| SPMF_06-1A .|.2FE 9,270,857 | .. 210 MON.. .| 03/01/2024.
903277 AE 1|USAOT_06-2 .|.2FE 12,651,024 | .. 182 MON.. .| 01/15/2013.
921796 LF 3|VMF_01-B .|.2FE 3,999,221 .. 69 MON.. .| 09/01/2031.
92977U AJ 8| WALOT_06-2A .| .1FE 1,199,999 |.. 0 MON.. .| 06/20/2012.
92977U AN 9| WALOT_06-2A .|.2FE 4,099,315 | .. 173 MON.. .| 12/20/2012.
94352Y AC 6|WAVE_07-1A 5FE 26,000,000 (62,482) 25,513,201 MON.. .| 05/20/2051.
94352Y AD 4|WAVE_07-1A 5FE ....8,000,000 7 MON.. .| 05/20/2051.
94352Y AE 2|WAVE_07-1A 5FE 5,000,000 | .. MON.. .| 05/20/2051.
92976B DX 7|WBCMT_06-C23 AFE ...100,498 | .. MON.. .| 01/01/2045.
92976B EA 6|WBCMT_06-C23 AFE 801,258 797,426 MON.. .| 01/01/2045.
93364L AD 0| WMCMS_07-SL3 AFE 12,950,425 | .. 3,703,310 | .oovvevee. 13,000,000 MON.. .| 03/01/2045.
93364L AE 8| WMCMS_07-SL3 AFE 4932413 |.. 592,775 5,000,000 MON.. .| 03/01/2045.
12322U AA 7| BUSHNELL LOAN FUND II_08-1A........ccoovvremrierrrrirsnirrnnns AFE 14,912,396 |........97.460] ..........14,533,622 | ........... 14,912,396 JAJO.. .| 10/28/2015.
151350 AJ 6| CENT CDO 14 LTD AFE 25,200,000 |........92.500] ...........23,310,000 | ........... 25,200,000 JAJO.. .| 04/15/2021.
12629R AA 4| CSAMF-4A AFE| ..........12,811,096 |.......89.930] ...........11,484,269 | ........... 12,770,232 (13,304) JAJO.. .| 06/09/2016.
15188R AB 8| CTRLN_07-1A AFE 7,500,000 (301,912)] ....ccnnd 2,818,501 MON.. .| 12/01/2049.
15188R AC 6| CTRLN_07-1A AFE 204,804 MON.. .| 12/01/2049.
190749 AH 4]|CWCI_06-C1 AFE| ..........2,254,125 | .......80.952] ............1,942,846 | .............2,400,000 | .............2,284,084 | ...ccoovvrrrrrrrrnnnen. MON.. .| 08/01/2048.
278289 AC T7|EATON VANCE CDO IXLTD AFE ..15,000,000 |.. JAJO.. . .| 04/20/2019.
38500X AC 6|GKKRE_07-1A 2FE ...857,057 |.. 4,667,000 320,971 (10,620) ........... 4,335,409 FMAN. 83,851 .| 08/15/2056.
38136G AC 5|GOLD4_07-4A AFE 106250000 .125,000,000 FMAN.] .. 11,788,199 .| 08/18/2022.
66859G_AA 5| WOODS 07-8A 66,405,000 ...75,000,000 JAJO.. 1,437,923 .| 07/28/2022.
3799999. Industrial & Miscellaneous - Other Multi-Class Comm. Mortgage-Backed/Asset Backed Sec .................. 491,303,912 .704,146,890 | .........610,000,269 | ........... 437,259 | ....... (2,696,157)] ......... 74,656,864 XXX... ......23,324,052 XXX.......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)...........ccceosveeensrieees 5,570,903,613 | ...... 5,616,325,308 | .....5,623,426,480 | ....... (5,961,981)] ....(52,634,082)] ....... 110,581,239 XXX 7 462 685 ....311,610,687 XXX.oonee
Credit Tenant Loans - Issuer Obligations
93114C_AA 9] LEHMAN C.P. INC. WAL-MART LEASE-BK..........cccoooviniiiiinnriissiiis [ [ 1 ] 8,459,087 ,825,629 7,434,926 (61,534) ....635,751
3999999. Credit Tenant Loans - Issuer Obligations. 8,459,987 8,825,629 7,434,926 0 (61,534) 0
4199999. Total - Credit Tenant Loans. 8,459,087 ,825,629 7,434,926 0 (61,534) 0
Hybrid Securities - Issuer Obligations
003723 AA 1| ABN AMRO NA HOLDINGS CAPITAL.......ccovvermrreemrmrermmeeemmeeesmnnessens | eveeee | oo | ceveinne 1] 3FE | oo 3,273,090 2,167,500 3,000,000 (36,787) .| 12/31/2049.
025816 AU 3| AMERICAN EXPRESS CO 8,754,172 7,185,834 8,301,000 (40,746) .| 09/01/2066.
171232 AP 6| CHUBB CORPORATION (THE) 19,981,400 ...18,622,725 ...20,000,000 32 .| 03/29/2067.
17305H AA 6| CITIGROUP CAPITAL Il 2,458,400 | .. 2,123,733 2,500,000 421 .| 12/01/2036.
381427 AA 1| GOLDMAN SACHS CAPITAL TRUST Il ..27,459,000 |.. 1,280,725 7,459,000 .| 05/01/2049.
564759 PS 1|MANUFACTURERS AND TRADERS TRUST CO 2,257,000 | .. 1,968,560 2,257,000 .| 12/28/2020.
760715 AB 8|REPUBLIC NEW YORK CAPITAL | 1,922,120 |.. 1,803,131 2,000,000 1,790 .| 11/15/2026.
86800Y AA 4| SUNTRUST CAPITAL VIl 4,998,500 |.. 3,469,558 | .... 5,000,000 3 .| 12/01/2066.
86800X AA 6|SUNTRUST PREFERRED CAPITAL | 539,520 843,000 .| 10/17/2049.
05565A AA 1|BNP PARIBAS 19, 000 000 15,463,751 | v 19,000,000 .| 06/29/2049.
83367T AA 7|SOCIETE GENERALE ..12,600,000 |.. 2,600,000 .| 04/15/2049.
17133P AA 6| CHUO MITSUI TRUST & BANKING CO LTD.....ccocevvvrrrrerreerareeernnees ...4,953,050 |.. 5,000,000 .| 12/15/2049.
76117J AB 4| RESONA BANK LTD 14,085,705 ...14,685,000 .| 09/15/2049.
749768 AA 5[ RABOBANK CAPITAL FUNDING TRUST II 10,063,800 ...10,070,000 .| 12/29/2049.
80281Y AA 5[ SANTANDER PERPETUAL UNIPERSONAL SA.. 131 ...2,000,000 |.. 2,000,000 .| 12/31/2049.
225448 AA 7[CREDIT SUISSE GUERNSEY BRANCH........c..coocosivivnicienssncnsiissscne [ oo | F| e 13].1FE ..10,000,000 |.. 8,850,000 0,000,000 | ...........10,000,000 | ...c.oooonsireeen. .| 05/15/2049.
4299999. Hybrid Securities - Issuer Obligations 144,649,237 121,043,780 | ......... 144,715,000 0 (75,289) 0 XXX.......
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4899999. Total - Hybrid Securities. v | 144,649,237 | .. XXX.oooooo | v 121,043,780 | ......... 144,715,000 | ........ 144,408,900 0 [UEWLL)] 0 0 . XXX....... XXX XXX ] s 1,195,566 | ........ 8,700,205 | ..... XXXworree | e XXX.ooonee
Parent, Subsidiaries & Affiliates - Issuer Obligations
41660* AW 5[ HARTFORD LIFE FA 91216A.........oomsccceomssssnsssssesssssessessseseens [..... [ [l 1,468,809,904 | ...... 96.259] ...... 1,413,868,634 | ..... 1,468,809,904 | ...... 1,468,809,904 68,894,830 [ ..o, 02/05/2009. | 10/31/2019.
4999999. Parent, Subsidiaries & Affiliates - Issuer Obligations.........ccccooooooooiiiivviccccciciosiiiiccciciiic | e 1,468,809,904 [ .. XXX....... 413,868,634 | ...... 1,468,809.904 | ...... 1,468,809,904 0 (V1N I 0 0 ....68,894,830 0]..... YO XXX..ooo.c
5599999. Total - Parent, Subsidiaries & AFilIAtES............oiirriirrisrreecsseeeessssessssesssssesssesssssssssnsesssssssssssessnssessssees | seseee 1,468,809,904 | .. XXX | woouee 1,413,868,634 | ...... 1,468,809,904 | ...... 1,468,809,904 0 [ I 0 0 68,894,830 | oo, 0]... XXXeoorsee | o XXX.oonee
Totals
7799999. Total - ISSUET OBlIGAtIONS. .vcceuereriririreeeee e | s 6,418,155,138 | .. XXX..oooo. | ovee. 6,443,669,569 | ...... 7,078,405413 | ...... 6,380,679,893 | ....... (8,854,102) (6,037,159)| ..oooovvvveriiiennn 0 | ,503, XXX XXX...| ....135,214,991 | ....207,750,611
7899999. Total - Single Class Mortgage-Backed/Asset-Backed Securities. ....504,452,035 517,566,930 | .........495405,179 | ........504,091,691 .. .(871,899) ....18,926,849
7999999. Total - Defined Multi-Class Residential Mortgage-Backed Securities. 100,941,989 1,746,159 ...99,355,324 .100,008,887 4,215,804
8099999. Total - Other Multi-Class Residential Mortgage-Backed Securities. ....103,057,750 7,691,944 .145,019,902 ...85,473,260 ) .7,967,956
8199999. Total - Defined Multi-Class Commercial Mortgage-Backed Securities ......1,047,877,246 .807,774,802 .724,580,425 882,713,991 | oo 0 | (39 911 677) . ......89,760,546
8299999. Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities.........coociiieiieniieenes v 121,402,629 | ... 526,434,277 | .........737,848,923 | .......643,677,371 ). XXX | XXX 2,187,571 24,427 396
8399999. Grand Total - Bonds. ST [P 8,895,886,788 | ... XXX..ooow | coonee 8,454,883,682 | ...... 9,280,615,166 | ...... 8,596,645,092 | ....... (5,961 981) ..... (53 302 378) ...... ,503, XXX XXX... ....148 113, 598 ....353,049,162
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66644P AA 5| NORTHGROUP PREFERRED CAPITAL CORP......... | .ccoceee ... | .14,578,000.000 | ...........100.00 | ....... 1.000 | ...........14,578,000 |.....87.417 | ........... 12,743,650 | ........... 14,578,000 | .oovvernnes 196,288 | .oovooneees 929,785 | ..o [ v | [ [ 0 P1LFE...| 05/10/2007...
78632@ 12 6|SADLERS BAR-B-QUE........cccconmvvvmmrmmnenrinerrinncenines | cevvenne I I 202,748.930 | ..o 1.00 [ e 1.000 | ..ccoeeev.enn 202,749 |........1.000 | ......... 202,749 202,749 | ovrverrrerrariinrins 32,040 12/31/2009...
786991 47 1|SADLERS BAR-B-QUE SERIES C SENIOR.... 2,545.000 | oo 1.00 | oo 1.000 12,545 09/30/2009...
809094 11 8| SCITOR HOLDINGS INC SENIOR.... .94.780 1,000.000 94,781 . 6,766 07/01/2009...
809094 12 6|SCITOR HOLDINGS INC JUNIOR.... . .94.780 1,000.000 94,781 | s 6,766 07/01/2009...
903312 AA 4[USB REALTY CORP......cccormmrremrrrrrsmerinenrimserisssensnns | evniees .... | .11,200,000.000 | ...........100.00 | ....... 1.000 | ..........11,199,552 |.....73.250 | .............8,204,000 | ........... 11,199,552 | oo 144,018 ...682,192 .| 12/18/2006...
151327 20 2| CENTAUR FUNDING CORP.........ccoovvremrremmmreermnrerranne | cvnveeen e | evvvrnd 6,235.000 1,376.280 8,581,106 | ..oeoorverrrrerreiins . 566,138 ...| 02/18/2005...
225313 AA 3| CREDIT AGRICOLE SA/LONDON F..|.18,950,000.000 | ...........100.00 | ....... 1.000 | ...........18,950,000 | ......81.000 | ...........15,349,500 | ........... 18,950,000 108,303 1,257,712 ..| 05/23/2007...
05530R AB 4|BBVA INTERNATIONAL PREFERRED SA UN .|.... | .20,000,000.000 15,202,000 ..240,089 1,184,000 coeeennnd0 ...| 03/28/2007...
539439 AA T7[LLOYDS TSB GROUPPLC.......ccoocovviiiie. I F..|.14,500,000.000 ..4,985,100 ..118,638 | . 2908715 [ L L L 9,503,735 | .......... (9,503,735)] ... .| 02/09/2007...
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)..... 73,900,614 .807,336 | ..... 5,574,113 0 0 0]... 9,503,735 |. .(9,503,735) XXX
8999999. TOtal - PIEfEITEA STOCKS...........oveooeeeeoeeeeeeeeeeeeeceeeecseeereeeesseeeesseeeeseeesseeenesnenseeensesenseeenseeensseensseeneseeensseenseeene | ceceeeeeenn 13,900,614 .. XXXooov | ... 87,720,751 | ... 73,900,614 807,336 5,574,113 0 0 0. 9,503,735 | ..... .(9,503,735) XXX
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66116* 11 0| NORTH MILWAUKEE STATE BANK........cococmmreerrreraeeesnnessneeessnesesseeees | weeeeee 250.000 [ .oovverreerrererreeerneeeeneees [ e | e | e 2,500 63 (3) (3) L 12/3111977..
629377 50 8[NRG ENERGY INC......oosvrrirrrirrrriseesissessenssssssesssssssssssssssssssssssssnns | coveeees 11,049 11,049 L 02/12/2009..
809094 10 Of SCITOR HOLDINGS INC.......oooueeuiieeiinieiriesssis s sseessssesssnessssnesnnes | s 0 A 09/25/2007...
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........ccoveiiiieeieieiienniesenesiesiesieneeniens | cevenneensessensieneen 14,729 o XXX ] e 14,729 | 8,180 | 0 63 0 11,047 | ... 0 11,047 0 [..XXX..... XXX
Common Stocks - Parent, Subsidiaries and Affiliates
G4506# 10 O|HARTFORD LIFELTD SOOI VN F.. .370,000.000 871,895,228 840,517,562 [ ...vvorevvrrerrrnrrinns [ o | e | s 24,889,023 |. 24,889,023 | ... .| 06/30/1995..
41659* 10 8|HARTFORD LIFE INTERNATIONAL LTD 1,000.000 ..149,515,644 189,586,367 (40,070,723)]. 40,070,723) 09/30/2009..
97908# 10 5[ WOODBURY FINANCIAL SERVICES INC........ccoccoiniiiiniiinsiissiicsiiies | e, 1,000.000 A ....83,817,302 ...93,528,169 ..(9,710,867)| . (9,710,867) 09/30/2009..
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 1,105,228174 | ..... DO [ 105228174 | ............. ,123,632,098 0 0 0f.... (24,892,567) 24,892,567) XXX
Common Stocks - Mutual Funds
416645 81 O[HARTFORD ADVISERS FUND-A.........cccoommeurmmeermmeerrmneesnseeenneesssseesssnnees | ooveeenn [ one | vevnnees 169,714.540 ...2,269,083 | ......... 13.370 2,269,083 1,755,108 [ ..o [ s 31,988 | oo 495,609 | oo [ 12/24/2009..
416645 40 6|HARTFORD CAPITAL APPREC-A........coocoemmreenreeserennsnesssensssssesssnsssnns | ovveeeen [ oee | cvrnneeend 61,703.830 ..1,893,073 | ......... 30.680 | ooveerererenens 1,893,073 534,504 567,675 L 12/22/2008..
416645 84 4[HARTFORD DIVIDEND AND GROWTH FUND.........coomvvermmrrernneerrnnrirnnns | oo ...40,612.930 ..694,887 . 2,802 55,002 | 12/24/2009..
416645 10 9[HARTFORD SMALL COMPANY FD-A 1,255,103 282,998 L 11/14/2007..
416645 77 8[HARTFORD TOTAL RETURN BOND-A......coooiiiiiiiiieissiesnie s | oo ..560,140 43,906 | 12/02/2009..
9299999. Total - Common Stocks - MUtUAl FUNGS.........iveeiiieiii e | oo ...6,672,287 0 534,504 ..1,445,190 0 |..XXX..... XXX
9799999. Total - Common Stock 111,915,191 21129,073213 |0 | B8 712 | 0 23,436,330) | oo 0 ... XXX..... XXX
9899998. Total - Preferred Stock from SECtON ... ... | i 73,900,614 XXX.. ...73,900,614 (9,503,735) XXX XXX..
9899999. Total - Preferred and Common Stock 1,185,815,805 | ....... XXX ...1,179,635,942 .1,202,973,827 | .............807,336 | ..........5,632,826 | ..ccoccooiiiirnrinnnn, 0 ..(32,940,065) | ..o 0 ]..XXX..... XXX

(@) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues..........

0, the total $ value (included in Column 8) of all such issues §.......... 0.
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Bonds - U.S. Government
36200W CB 5|GNMA 30YR 01/01/2032 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 368,213 333972 1,749
36200X JF 7[GNMA 30YR 12/01/2031 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 334,820 298,812 1,565
36200X KN 8| GNMA 30YR 01/01/2032 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 277,872 266,436 1,395
36201C 6E 9| GNMA 30YR 03/01/2032 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 118,687 .108,190 567
36201H WX 7| GNMA 30YR 06/01/2032 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 527,914 511,424 2,678
36201M LH 3] GNMA 30YR 08/01/2032 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 359,371 332,150 1,739
3620A1 X7 8| GNMA 30YR 06/01/2039. 09/18/2009....| CREDIT SUISSE FIRST BOSTON 900,100 871,834 2,422
3620A8 LU 5[GNMA 30YR 08/01/2039 09/18/2009.... | CREDIT SUISSE FIRST BOSTON........crvuurierrrerneeesnreesneessseesssessssssssnesssns | sesssmeessnssssnsssssssesssssssssnsssssnsssssnssssnees | sessmmesssmssssssssssnsssssnnssssessssnnees 1,773,101 1,717,419 4,771
3620A9 SH 5|GNMA 30YR 09/01/2039 09/18/2009.... | CREDIT SUISSE FIRST BOSTON 2,945,033 2,852,548 7,924
3620AC 3Z 5]|GNMA 30YR 09/01/2039. 09/18/2009.... | CREDIT SUISSE FIRST BOSTON 8,032,249 7,780,007 .21,611
3620AC 4G 6| GNMA 30YR 09/01/2039. 09/18/2009.... | CREDIT SUISSE FIRST BOSTON.......cctvuuirimmrriieesmsessssssessssssssssssnssssns | sesssssessssssssssssssssesssssssssessssessssnnss | sossssssssssssssssssssssssssesssssens 1,186,830 1,149,559 3,193
36213D 3C 0| GNMA 30YR 02/01/2032 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 177,462 171,496 898
36213E AB 2| GNMA 30YR 05/01/2032 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 168,826 158,522 830
36213E SK 3| GNMA 30YR 01/01/2032 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 355,050 .341,878 1,790
36213E YS 9| GNMA 30YR 04/01/2032 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 309,291 283,425 1,484
36213J V2 8| GNMA 30YR 04/01/2032 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 488,024 458,492 2,401
36213X SB 1| GNMA 30YR 04/01/2032 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 280,562 262,121 1,373
36202E 3E 7| GNMA2 30YR 03/01/2039 04/16/2009.... | BANC OF AMERICA SECURITIES LLC 27,803,516 27,250,001 .64,719
36202E AL 3| GNMA2 30YR 09/01/2034 03/30/2009.... | HIMCO OPERATIONAL TRANSACTION.......vvurmrrirmerrsneerirenrissrssssssssssssens | eersssessssssssssssssssssssssssssssssssssessssnnss | sossssssssssssssssssssssssssssssssssens 1,211,893 1,213,104 5,863
36202F CN 4| GNMA2 30YR 11/01/2039 A1AT12009.... [ VAHOUS.......oooeveeeeeeeeeeeseveeseeeeeveseesessesssesssssssssssssssssssssssssssssnssssnssssnsssansssnns | sosmeesssisssssisssssesssssssssasssssssssassssssssssas | cooesssssssssssisssssnessssssssassesnsssess 6,728,639 6,632,740 14,924
36202F DB 9| GNMA2 30YR 12/01/2039 12/17/2009.... | BARCLAYS CAPITAL INC 9,408,515 9,171,000 .22,928
912810 QB 7| TREASURY BOND 05/15/2039 06/29/2009.... | Various 96,242,452 ....100,652,000 361,396
912810 QC 5| TREASURY BOND 08/15/2039 10/08/2009.... | Various 31,938,262 29,637,000 150,685
912810 QD 3| TREASURY BOND 11/15/2039 11/24/2009.... | Various ..43,009,233 42,613,000 ..28,563
912828 JR 2| TREASURY NOTE 11/15/2018, 02/11/2000.... | VBIOUS.......oveooeeeeeeeeeeeeeeeeeseseeesssees s ssseesesssesssssesssssesssssesssssesssssssssssssssssssnses. | avvsssssssssssesssssssssssesssssssssssssesssssssssssssnes | sevimessessssessssssssessessessnnes 1,227,571,875 .1,125,000,000 9,740,228
912828 JT 8| TREASURY NOTE 11/30/2013, 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 3,482,207 3,500,000 .23,077
912828 JW 1| TREASURY NOTE 12/31/2013, 01/30/2009.... | Various 671,402,946 680,000,000 995,511
912828 JY 7|TREASURY NOTE 01/31/2011 02/19/2009.... | Various 281,432,935 281,633,000 ..34,787
912828 JZ 4|TREASURY NOTE 01/31/2014, 03/30/2000.... | VBIOUS.......ooooeeeeeeeeceeeeeeeeeeeeseeeseseeessseee s s ssssesssesesssssesssssesssssessssssssssesssssses | svveiessssesssssesssssssssssssssessesssssssesssssessnnss | soveessssosessssssesessssesseseesssessan 87,617,612 88,103,000 175,414
912828 KH 2| TREASURY NOTE 03/31/2011 04/27/2009.... | CITIGROUP (Salomon/Smith Barney) 2,049,847 2,050,000 1,470
912828 KQ 2|TREASURY NOTE 05/15/2019, 06/18/2000.... | VAIIOUS.......ovoooreeeereeeeeeeeeeeseeeeseeessssessissssssssssssssssssssssssssssssssssssssssssssssssssssnssas. | sevimesssssssssssssssssssssssssssssssssssssssssssssess | cossiessssssssssssssssssssssssssssnssssinns 11,514,981 | oo 12,086,000 ..39,238
912828 LJ 7|TREASURY NOTE 08/15/2019, 11/09/2009.... | GOLDMAN SACHS & CO 2,022,977 2,000,000 17,140
912828 LQ 1|TREASURY NOTE 09/30/2014 10/27/2009.... | CITIGROUP (Salomon/SMith BAIMEY)............orvuerreeereeeereeeiesessessssesssssessssens | soeeesssisssssssssssssssssssssssssssssssssssssssssssns | cooseessssssssssssssssssssssssssssssessnesss 10,491,422 | coooooeeeee e 10,500,000 .19,183
912828 LU 2| TREASURY NOTE 10/31/2016. 11/13/2009.... | CITIGROUP (Salomon/Smith Barney) 35,366,546 35,000,000 .48,343
912828 LY 4|TREASURY NOTE 11/15/2019, 12/16/2009.... | VAIOUS.......cooeeeeeeeeee e ees s sesseesesseesssssesesssessessesssssesssssessssseess | coosssssssssssesssssssssssesssssssssssesssssssssssssssses | cevsessessesssssssseeessesssssessssessnens 87,244,151 87,220,000 .62,445
912828 LZ 1|TREASURY NOTE 11/30/2014. 12/23/2009.... | CITIGROUP (Salomon/Smith Barney) 22,709,686 23,000,000 ..28,956
912828 MM 9| TREASURY NOTE 11/30/2011 12/11/2009.... | J> MORGAN SECURITIES INC 5,493,573 5,500,000 1,587
912803 DG 5| TREASURY STRIP (PRIN) 05/15/2039 10/28/2009.... | Various 53,763,071 204,665,000
912803 DJ 9| TREASURY STRIP (PRIN) 11/15/2039 12/30/2009.... | Various 180,237,450 ....745,000,000
0399999. Total - Bonds - U.S. Government..... 2,917,347,192 .3,540,324,129
Bonds - All Other Government
465410 BA 5|ITALY (REPUBLIC OF) 06/15/2012 F 05/07/2009.... | HIMCO OPERATIONAL TRANSACTION 140,337 .139,000
683234 8A 9| ONTARIO CANADA (PROVINCE OF) 06/16/2014 A 06/09/2009.... | RBC DOMINION CAPITAL MARKETS........ooorrveeeereeeereeeeeeesessesessesssssssssssnnsss | eevimeessissssssessssisssssssssssssssssssssssssssssness | coveiseessssssssisssssesssssssssssnessssnnend 6,195,846 6,200,000
T4727P AK 7| QATAR (STATE OF) 01/20/2020 F 11/17/2009.... | BARCLAYS CAPITAL INC 2,394,192 2,400,000
748148 QX 4| QUEBEC (PROVINCE OF) 01/22/2011 A 05/07/2009.... | HIMCO OPERATIONAL TRANSACTION 140,337 .139,000
1099999. Total - Bonds - All Other Government 8,870,713 8,878,000 0
Bonds - U.S. Political Subdivisions of States
[ 167505 KH 8]CHICAGO ILL BRD ED BUILD AMER 12/01/2039 [ 09/10/2009.... [MERRILL LYNCH 3,844,819 | 3,700,000 |
| 2499999, Total - Bonds - U.S. Political Subdivisions of States. 3,844,819 I 3,700,000 | 0
Bonds - U.S. Special Revenue and Special Assessment
312963 2E 0]|FGOLD 15YR 01/01/2019 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 505,227 506,165 2,039
312964 LJ 6|FGOLD 15YR 02/01/2019 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 611,875 612,879 2,469
312964 P3 7|FGOLD 15YR 02/01/2019 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 642,691 643,787 2,593
312964 TZ 2|FGOLD 15YR 02/01/2019 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 425,758 426,488 1,718
312965 RD 0]|FGOLD 15YR 04/01/2019 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 294,252 294,960 1,188
312966 GP 3|FGOLD 15YR 04/01/2019 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 571,003 572,005 2,304
312967 T2 8|FGOLD 15YR 06/01/2019 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 473,704 474,567 1,911
312967 TX OfFGOLD 15YR 07/01/2019 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 277,224 277,714 1,119
312967 U4 2|FGOLD 15YR 06/01/2019 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 649,675 650,677 2,621
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312967 WF 5[FGOLD 15YR 06/01/2019 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 572,299 573,308 2,309
312967 YK 2|FGOLD 15YR 06/01/2019 03/30/2009....| HARTFORD LIFE INSURANCE COMPANY 142,846 143,091 576
312968 A9 1|FGOLD 15YR 06/01/2019 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 188,352 188,616 760
312968 BA 7|FGOLD 15YR 06/01/2019 03/30/2009....| HARTFORD LIFE INSURANCE COMPANY 436,285 437,041 1,760
312968 KE 9|FGOLD 15YR 07/01/2019 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 569,386 570,370 2,297
312968 NT 3|FGOLD 15YR 07/01/2019 03/30/2009....| HARTFORD LIFE INSURANCE COMPANY 451,686 452,441 1,822
3128KR WQ 3| FGOLD 30YR 10/01/2036 08/24/2009.... | UBS SECURITIES INC.......oooveevereeseeeeseessieeeseeseesesesseessseesssessssessssssssssssesssessses | cossssesssssssssssssssssssssssssssssssesssssssssssssssess | eosssosssssssssssssssssssssssssssssesssssses 16,683,439 | ovvooreeeeereieees e 15,816,029 ..34,268
31296M 2N 8| FGOLD 30YR 09/01/2033 03/30/2009....| HARTFORD LIFE INSURANCE COMPANY 3,508,026 3,341,201 ..16,149
3128M7 BX 3]|FGOLD 30YR GIANT 12/01/2038 08/24/2009.... | UBS SECURITIES INC.....c.ooooeeeeeeeeeeeeeieeeeeeseeeeeseseesseeesssesssesssesesssssssesssssssesses | cosvessesssssesssssssssessssssssssesssssssssssssssesessss | cosssessssnsssssssssssssssesssssessessssssens 4,301,419 4,085,039 8,851
312854 BJ 5|FHLMC 12M LIBOR ARM 03/01/2036 03/30/2009....| HIMCO OPERATIONAL TRANSACTION 3,608,460 3,597,287 ..15,842
3133TH A5 6|FHLMC_2104 12/01/2028 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY. ......c.cocumrrummreemmmeesmeeesnmesssnesssnnnees | seessmessssnessssmsssssnssssssssssnnsssssssssssmssssnees | sesssmessssesssssssssmssssssnssssnssssnnns 17,314,258 | covooeeeceeeeneeeeeeeeneeennns 16,955,337 ..81,951
31408X SR 2[FN 7|11Y CMT ARM 01/01/2036 03/30/2009.... | HTFD LIFE AND ACCIDENT INS CO 9,655,507 9,572,848 42,027
31406N JF 2| FN7/1 1Y LIBOR ARM 04/01/2035 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 3,224,006 3,214,538 12,528
31402U TY 8|FNMA 15YR 09/01/2018 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY ........covumrrimmrmrimrrinsrssssmsssssssnsens | eersisssssssssssssssssssssssssssssssssessssnnss | sossmessssnsssssssssssssessssessssnsens 1,898,630 1,892,391 7,622
31403B 3Z 4|FNMA 15YR 09/01/2018 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 866,388 863,571 3,478
31371K 7E 5[ FNMA 30YR 07/01/2033 06/02/2009.... | MESIROW FINANCIAL INC.......coooirvirimieimieesiessieessssssssssssssssssssssssssssees | seessssssssssssssssssssssssssssssssssssssssessssnnss | sosssssssssssssssssssssssssessss 37,869,930 37,098,967 .51,526
31371L CD 9| FNMA 30YR 09/01/2033 05/01/2009.... | CREDIT SUISSE FIRST BOSTON 830,852 .806,897 1,233
31391W 5H O FNMA 30YR 04/01/2033 05/01/2009.... | CREDIT SUISSE FIRST BOSTON.......vtvuumrremmerimrrsmsesssesssesssssssssssssnssssns | sesssssesssssssssssssssssssssssssssssssssssessssnnnss | sossmsssssnsssssssssnssssssssssessssnees 1,682,861 1,634,341 2,497
31400 PF 0]FNMA 30YR 05/01/2033 05/07/2009....| CREDIT SUISSE FIRST BOSTON 3,013,915 2,925,688 4,470
31400J SJ 9|FNMA 30YR 02/01/2033. 05/07/2009.... | CREDIT SUISSE FIRST BOSTON 3,976,391 3,859,989 5,897
31401 EZ T7]|FNMA 30YR 07/01/2033 05/28/2009.... | MESIROW FINANCIAL INC.......cooiiirireienieieriesiseeissessssissessessssesssssssssessensss | neesseessesssessssssssesssssssssssssssssssessssessnses | onssssesssnssssesssssssesssnsssessnssssneens 6,910,592 6,809,513 9,458
31401N 4U 0]|FNMA 30YR 09/01/2033 10/30/2009.... | MORGAN STANLEY 1,674,335 1,613,331 2,465
31402C PL 0| FNMA 30YR 11/01/2033. 11/30/2009.... | Various . 11,619,920 ..18,944
31402C U6 7|FNMA 30YR 03/01/2034 05/01/2009.... | CREDIT SUISSE FIRST BOSTON ....1,145,669 1,112,638 1,700
31402E AQ 1|FNMA 30YR 07/01/2033 05/07/2009....| CREDIT SUISSE FIRST BOSTON 12,124,810 | coovvvieeeeseesere e 11,769,875 .17,982
31402K CE 2[FNMA 30YR 08/01/2033 05/07/2009.... | CREDIT SUISSE FIRST BOSTON 2,597,554 2,521,515 3,852
31402R AB 5|FNMA 30YR 04/01/2035. 06/18/2009.... | RBS GREENWICH CAPITAL MARKETS 26,356,365 26,087,339 43,479
31408E G5 5[FNMA 30YR 01/01/2036. 03/30/2009.... | Various 2,378,641 2,430,387 .10,768
31410K JR 6| FNMA 30YR 06/01/2038 08/05/2009.... | CREDIT SUISSE FIRST BOSTON.......ccotiueirriiireereessssesesssessssssssssssssssseses | sreessssessssssssssssssssssssssssssssssssssessssessnsss | onsssesssnssssessssssssssssssessesssansens 4,871,649 4,726,172 8,665
31412N SL 1|FNMA 30YR 12/01/2038 10/09/2009.... | RBS GREENWICH CAPITAL MARKETS 3,527,397 3,344,000 7,245
31413U TQ 2|FNMA 30YR 12/01/2037 08/24/2009....| JP MORGAN SECURITIES INC 8,006,397 7,595,752 ..16,457
31414A QP 0O|FNMA 30YR 01/01/2038 08/05/2009.... | CREDIT SUISSE FIRST BOSTON.......covvuureeumerereeeseessseesssessssesssssesssnesssns | sesssseessmsssssnessssssssssmsssssssssssnssssnssssness | sesssmesssmssssssssssnnssssssssssessssnnnees 7,242,581 7,026,303 .12,882
31414K 6T 2|FNMA 30YR 01/01/2038 03/30/2009.... | HIMCO OPERATIONAL TRANSACTION.......ccuuiiuiirriiniiierierisesisssesssssssssenes [ roeessseesssssssssessssssssssssssssssssessssesssssssnsss | sossssssssnsssssssssssssesssssssenssesssansens 1,449,319 1,432,969 7,503
31416B VH 8|FNMA 30YR 12/01/2034 05/07/2009.... | CREDIT SUISSE FIRST BOSTON 16,657,438 ..25,449
31416C HV 1]FNMA 30YR 06/01/2039 06/09/2009.... | BANC OF AMERICA SECURITIES LLC.......coiiiriinirieiierineissseissisessiessessens | rersississisnsissssssssississssssssssssssesssesssensss | sesssmsssssssesssssssssssssssssnssonsssenss 12,584,259 12,324,293 7117
314178 AA 8|FNMA 30YR 10/01/2039 10/09/2009.... | NOMURA SECURITIES INTERNATIONAL INC 5,080,767 4,980,000 8,093
31418M A2 8| FNMA 30YR 08/01/2037. 08/20/2009.... | RBS GREENWICH CAPITAL MARKETS 8,173,664 7,840,445 .15,572
31402R UN 7]|FNMA 30YR 02/01/2035 08/20/2009.... | RBS GREENWICH CAPITAL MARKETS 5,766,333 5,531,254 ..10,986
31396X QJ 6|FNMA_07-89 09/25/2037 12/17/2009.... | MORGAN STANLEY ......oriiiriiiiirirniiniiiesiiesississsssssssessssessssssssssssssssssssssssesssns | sessssssessssssnsssssssssssssssessssesssassssssssnsssns | sessesssissssssssssssnsssessssesssessssssens 7,537,853 7,579,302 4,638
83162C MA 8| SBAP_02-20B 02/01/2022 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 9,347,397 9,235,279 .90,511
83162C NX 7|SBAP_04-20H 08/01/2024 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 3,249,034 3,244,721 .27,493
83162C PV 9| SBAP_05-20J 10/01/2025 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY ......c.coourremmrremmneeeneeesneessnnesssneees | seessmeesssssssnssssssssssnsssssssssssnsssssnssssnees | sessmmmesssmessssnssssnnsssssnssssessssnneees 4,539,371 4,738,120 119,915
83162C SH 7| SBAP_09-20B 02/01/2029, 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 3,798,986 3,750,000 ..24,296
83162C SK 0] SBAP_09-20C 03/01/2029 03/30/2009.... | Various 5,667,000 5,667,000 ..11,458
83162C SL 8] SBAP_09-20D 04/01/2029 04/07/2000.... [ VAIOUS......covvverrierceiiicsiisssissssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss. | avsssssssssssssssssssssssssessssssssssssssssssssssnnsss | sosssssssssssssssssssssssssssssssssses 12,100,000 | ovvovnrrereenrreriseenseeneseeenenns 12,100,000

83162C SP 9| SBAP_09-20F 06/01/2029 06/09/2009.... | Various 7,038,000 7,038,000

66285W FB 7[NORTH TEX TWY BABS 01/01/2049 08/25/2009....| GOLDMAN SACHS & CO, ..16,548,032 16,049,000 .21,378
915217 _RY__ 1] UNIVERSITY VA 09/01/2039 09/03/2009.... | Various ..19,204,856 ..17,391,000 ..16,088

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 343,387,702 334,703,797 870,219

Bonds - Industrial and Miscellaneous

88579E AC 9| 3M COMPANY 03/15/2037 09/03/2009.... | WACHOVIA SECURITIES INC 2,113,778 1,895,000 .52,207
002824 AU 4|ABBOTT LABORATORIES 04/01/2019. 02/26/2009.... | JP MORGAN SECURITIES INC.......ooorivirirririiineineiiesiesesessssissessssssssssessss | seesssssssssssssssssssssssssssssssssssssssssesssnssss | sassssssssssssssssssssssssssnssonsssnes 19,557,946 | ..oovvrrerericineesiesieinne 19,643,000
002824 AV 2| ABBOTT LABORATORIES 04/01/2039 02/26/2009.... | BANC OF AMERICA SECURITIES LLC ceeeeennn4,988,550 5,000,000
00868P AA 3| AHOLD LEASE USA 01/02/2025 F 05/27/2009.... | MORGAN STANLEY ......cotiimiiiiineiieeieisesisessesiessssessssssssssssssesssssssssssssssesss | seesssessssesssssssessssssssssessssssssssssssesssnesss | saeesssessssssnsssassssssssesssnsssnsssnes 10,003,085 | ..oovvrrererireineireeeienieeineenns 11,255,229 467,420
009158 AP 1|AIR PRODUCTS AND CHEMICALS IN 08/21/2019 08/18/2009.... | BNP PARIBAS SECURITIES CORP 5,945,716 5,950,000
010392 FB 9| ALABAMA POWER COMPANY 03/01/2039 02/26/2009.... | JP MORGAN SECURITIES INC.......coouiiiriirrirniiniinerieeiseesssisseesssssssssssssssssas [ reessseesssssssssnssssessssesssssssssssssssessssessnsss | onsssesssnssssessssssesssssssessnssssssens 4,990,400 5,000,000
013817 AD 3|ALCOA INC 06/01/2011 05/07/2009.... | HIMCO OPERATIONAL TRANSACTION 140,337 .139,000

02364W AQ 8|AMERICA MOVIL SAB DE CV 10/16/2019 F 11/10/2009.... | BARCLAYS CAPITAL INC......cooriiiiiireiiniiinesiesisssisssesssssessesssssessssssssesssssssss | seisssssnsssessssssssssassssssssssssesssssssssssnsssns | sesssessssssssssssssssssesssnesssessssssans 1,579,280 1,600,000 6,667
898361 AA 8| AMHERST COLLEGE 11/01/2039. 12/16/2009.... | BARCLAYS CAPITAL INC 9,532,931 9,145,000 . 74,621
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032511 AY 3| ANADARKO PETROLEUM CORP 09/15/2036 06/11/2009.... | UBS SECURITIES INC.......coooorveeereecsisessiseesissssissesssssssssessssessssssssssssssssnnes | eeviisssssisssssissssssssssssssssssssssssssssssssssness | sovsissssssssssssisssssssssssssssssssssssnssss 1,770,360 2,000,000 ..32,608
032511 BG 1|ANADARKO PETROLEUM CORPORATIO 06/15/2039 06/09/2009.... | MORGAN STANLEY 9,965,900 | .ovvvververrriieniieesisese s 10,000,000
03523T AC 2| ANHEUSER-BUSCH INBEV WORLDWID 01/15/2039 01/07/2009.... | BARCLAYS CAPITAL INC 6,648,935 6,666,000

00184A AC 9|AOL TIME WARNER INC 04/15/2031 06/11/2009.... | UBS SECURITIES INC.....cvorirrireirniieiissiesiieesssisssssssssssssssssesssssssssssesssseses | sosssssessssssesssossssssssssssssssssssessssesssasssnsss | sonsssssssessssnssssssssssssssnssesssansens 4,454,013 4,675,000 ..60,402
03938L AL 8|ARCELORMITTAL 02/15/2015 F 09/02/2009.... | BARCLAYS CAPITAL INC 3,594,150 3,260,000 .18,745
03938L AP 9| ARCELORMITTAL 10/15/2039 F 10/01/2009.... | CITIGROUP (Salomon/Smith Barney) 9,520,200 | cvvvoververeriieeiineeessese e 10,000,000

G0646# AB 5|ASSOCIATED BRITISH FOODS PLC 03/05/2014 F 02/06/2009.... | BANC OF AMERICA SECURITIES LLC 5,000,000 5,000,000

00206R AS 1] AT&T INC 02/15/2039 08/21/2009....| GOLDMAN SACHS & CO, 8,163,825 7,500,000 .15,010
05947U HU 5]|BACM_02-2 IS 07/01/2043 12/28/2009.... | TRANSFER OF SECURITY AT BOOK VALUE 1,536 13,191
05947U C8 9|BACM_05-111/01/2042 06/01/2009.... | SCHEDULED ACQUISITION 0 0

87203R AA 0| BAE SYSTEMS ASSET TRUST 09/15/2013 F 03/15/2009.... | SCHEDULED ACQUISITION 0 0

05523U AG 5]|BAE SYSTEMS HOLDINGS INC 06/01/2014 06/01/2009.... | BARCLAYS CAPITAL INC 2,494,975 2,500,000
060505 AG 9|BANK OF AMERICA 01/15/2011 05/07/2009.... | HIMCO OPERATIONAL TRANSACTION 140,337 .139,000

06423A AQ 6|BANK ONE CORP 11/15/2011 05/07/2009.... | HIMCO OPERATIONAL TRANSACTION 140,337 .139,000

06849U AD 7|BARRICK PD AUSTRALIA FINANCE 10/15/2039 F 10/13/2009.... | EXCHANGE ... esssss e sesess e ssssessssssesssesssssssssesssssssinses | srssesssssssssssissssssssessssssssssssessssssesssesssons | eessiesssssssessssesssesssssssssesessessssens 1,951,540 2,000,000 ..24,461
071813 BA 6|BAXTER INTERNATIONAL INC 08/15/2019 08/18/2009.... | Various 5,992,670 6,000,000 240
075887 AV 1[BECTON DICKINSON AND COMPANY 05/15/2039 05/11/2009.... | GOLDMAN SACHS & CO......ccvommriereeirnreesneessseesssessssesessssssssssssssssssssesssssnsssss | seessmesssmesssnsssssnsssssnsssssnnsssssnssssnnssssnees | sesssmmssssmessssssessnsssssasssssnssssnnns 10,294,336 10,400,000
055451 AH 1[BHP BILLITON FINANCE (USA) LT 04/01/2019 F 03/18/2009.... | CITIGROUP (Salomon/Smith Barney). ..19,930,816 19,995,000

09247X AD 3| BLACKROCK INC 12/10/2014.........cooeeieerneieieesireeisseessssessesssssssssesssssesssessssans 12/07/2009.... | BARCLAYS CAPITAL INC.....couiviiiririreiisiiinesiesisseisseessesssesssssssessssssssessessseses | seesssssesssesssssssessassssssssssssessssssssssssssssns | sesssessssessssessssssssssesssesssessssssan 1,357,029 1,359,000

05577@ AG 5| BNSF RAILWAY CO 2009-A 02/26/2021..........comeeveeerrreresmseeriessssessssssssssssen 02/12/2009.... | JP MORGAN SECURITIES INC.......cevvorrririerisesissssissssissssssssssssssssssssssssses | sosisssssssssisssssssssssssssssssssssssssssssssssess | sosssssssssssssssssssssssssssssssssnssss 1,858,160 1,858,160

05577@ AH 3| BNSF RAILWAY CO 2009-B 02/26/2021..........ccccoserumeurrirerieerseesersesenessseesnsenns 02/12/2009.... | JP MORGAN SECURITIES INC.......coouiviriireiriineinnerieeiseesssissessssssssssssssssssns [ reessseesssssssssnssssessssssssssssssssssssessssessnsss | onssssesssnssssessssssessassssessesssassens 1,788,372 1,788,372

05577@ AJ 9| BNSF RAILWAY CO 2009-C 02/26/2021 02/12/2009.... | JP MORGAN SECURITIES INC 557,723 557,723

05577@ AK 6|BNSF RAILWAY CO 2009-D 02/26/2021 02/12/2009.... | JP MORGAN SECURITIES INC 562,351 562,351

05577@ AM 2| BNSF RAILWAY CO 2009-E 02/26/2021...........coovvvermrerrereererreesssssesesssssssssens 02/12/2009.... | JP MORGAN SECURITIES INC 233,395 233,395
097023 AZ 8|BOEING CO 02/15/2020 07/23/2009.... | MORGAN STANLEY .......ovtiiriiiineiieineiseissssise s issssssssssssssssssssssssssssssss | neesssssssessssssssssosssssssssssssssssssssssesssansss | saessmsssssssesssssssssssssssanssnsssnes 14,245,004 | ..oovonreeenesieee e 14,395,000

06423R BS 4|BOIT_04-A7 05/15/2014 10/28/2009.... | RBS GREENWICH CAPITAL MARKETS.......cooirvierriesssiesssssssesssssssssssssssssss | somessssssssssssssssssssssssssssssssssssssssssssssssss | ovsssssssssssssssssssssssssssssssssssssens 4,562,955 4,594,000 838
05565Q BH 0] BP CAPITAL MARKETS PLC 03/10/2015 F 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY. .......cooviurimirierirrineererinsssesisnssens | roessessseisssssssssssssssssssssssssssssssssessssssss | sesssnsssssssssssssssssssesssnsssnsssnss 14,983,488 | ..oovvrverericneiesieriesinns 15,000,000 ..32,292
05565Q BJ 6|BP CAPITAL MARKETS PLC 03/10/2019 F 03/30/2000.... | VBIOUS.......ooooeeeeeeeeceeeeeeeeeseeeee s seseee s ssssessssssssesessssessessessssssessssessssesssssses | avvisssssisssssesssssessssssssssessessesssssesssssessnnes | ceveeesssossssssssessessessessesssessne 24,933,174 25,000,000 ..39,583
10510@ AE 0|BRAMBLES USA INC 05/07/2016 F 03/30/2009....| ROYAL BANK OF SCOTLAND FINANCIAL MA 5,000,000 5,000,000
111021 AD 3|BRITISH TELECOMMUNICATIONS PU 12/15/2010 F 05/07/2009.... | HIMCO OPERATIONAL TRANSACTION 140,337 .139,000

BHMOH4 8X 1| BRITVIC PLC 12/17/2016 12/17/2016........cveeriererieriireerseissiisseisesisesisseessssssisns F 11/10/2009.... | BARCLAYS CAPITAL INC......cooviiiiiirireiiniiinesiesisseisssessssssessesssssesssssssssssssnsss | sessssssnssssssnssssessassssssssssssesssssssssssnsssns | sesssesssssssssssssssssssssssssesssesssessansd 4,000,000 4,000,000
115885 AK 1| BROWNING-FERRIS INDUSTRIES IN 09/15/2035. 09/11/2009.... | BARCLAYS CAPITAL INC 9,008,080 8,000,000 1,644
07383F WD 6|BSCMS_03-PWR2 05/01/2039. 03/30/2009....| HIMCO OPERATIONAL TRANSACTION 2,339,496 2,443,128 8,624
07387B DY 6|BSCMS_05-PW10 12/01/2040 03/30/2009.... | HIMCO OPERATIONAL TRANSACTION........rveurrermrrermeeesseeessneessnmssssnsssssnnes. | sesssmseessssessssssssssssssnssssssssssssnssssnssssnees | sesssmesssmssssssessnsssssnssssessssnnnees 1,680,933 1,770,000 7,514
07383F BX 5|BSCMS_99-CLF1 05/15/2030. 06/15/2009.... | SCHEDULED ACQUISITION 0 0

G1696# AM 8| BUNZL FINANCE PLC GUARAN SEN 04/02/2016 03/05/2009.... | BANC OF AMERICA SECURITIES LLC 5,000,000 5,000,000
121897 BC 7|BURLINGTON NORTHERN SANTA FE 10/01/2019 09/21/2009....| BARCLAYS CAPITAL INC 831,542 .833,000
17305E DY 8| CCCIT_07-A8 09/20/2019 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY ........cocurremreermmreeneeesnnmessssneessneees | sesssmmeesssssssnsssssssssssssssssssssssnssssnssssness | sessmmmssssmssssssssssnssssssssssessssnnnees 7,412,655 7,450,000 .11,692
15131# AA 4| CENEX HARVEST STATES COOP SR 06/19/2013 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY .......coviimmiimriiriinnensississesssnssisnsins [ roneississssssssessisssssssssssssssssessssesssssssnsss | ossssessssessssssssssssssssssssnssessssssens 4,503,858 4,333,333 .82,792
15135U AC 3| CENOVUS ENERGY INC 10/15/2019 A 09/15/2009.... | BANC OF AMERICA SECURITIES LLC 3,179,868 3,182,000
161571 BZ 6| CHAIT_07-A9 06/16/2014 10/28/2009.... | RBS GREENWICH CAPITAL MARKETS.......covuurrirrriirrsiessssesssssssssssssseess | sesmeesssnssssssssssssssssssssssssssssssssssessssssssss. | sooesssssssssssssssssssssssssssssnsssens 4,444,141 4,500,000 619
161571 DJ 0] CHAIT_09-A2 04/15/2014 10/28/2009.... | J> MORGAN SECURITIES INC 8,151,855 7,950,000 7,135
166751 AH 0] CHEVRON CORP 03/03/2014 02/26/2009.... | BARCLAYS CAPITAL INC......cooiruimririmerieeniessissssessssessssesssssssssesssssssssns | seessesssssssssssssssssssssssssssssssssssssssness | sosssesssssssssssssssssssssssesssses 11,977,920 | oo 12,000,000
166751 AJ 6| CHEVRON CORP 03/03/2019 02/26/2009.... | BARCLAYS CAPITAL INC.......corvermrrereeeseeeseeesssessssssssssssssnssssssssssssssnssssns | seessmesssmsessssssssssnsssssnsssssnnssssasssssmssssnees | sesssmssssmessssssessnsssssasssssnssssnnes 19,993,800 20,000,000
17275R AH 5| CISCO SYSTEMS INC 01/15/2020........c.ucuvmmmererrcrereeresseessseesssesssssessssssssssssenns 11/09/2009.... [ BARCLAYS CAPITAL INC......orvvrmeriimeimieerseesseesssssssssssssssessssssssssssssssssssnes | sssmsessssssssssssssssssssssssssssssssssssssessssssssns. | osessssnssssssssssssssssssssssssnsssens 1,997,040 2,000,000
17275R AD 4| CISCO SYSTEMS INC. 02/15/2039 08/21/2000.... | VAIIOUS......coveoreeereeeeseeeeseeeeeeseeeevessesessessseesssssesssssssssssessssssssssssssnssssssssssssses. | sevssmeesssssssssissssssssssssssssassssssssssssssssness | covsimssssssesssssssssssssssssssssnesssinns 15,161,250 15,000,000 9,014
17275R AE 2| CISCO SYSTEMS INC. 02/15/2019 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 9,977,612 10,000,000 .59,125
172967 BJ 9| CITIGROUP INC 02/21/2012 05/07/2009....| HIMCO OPERATIONAL TRANSACTION 140,337 .139,000
172967 ES 6] CITIGROUP INC 05/15/2018 08/14/2009.... | CITIGROUP (Salomon/Smith BAMEY)...........c..rvirvirriissiiessssssssssssisssssnns | eevisssssisssssssssssssssssssssssssssssssssssssnsss | sossssssissssssssssssssssssssssssssnsss 1,383,015 1,500,000 ..23,990
172967 EW 7| CITIGROUP INC 07/15/2039 08/27/2009.... | CITIGROUP (Salomon/Smith BAMEY)..........cvverveeerreeereeeeseseesessiessssssssssesssees | eeviesesssisssssisssssisssssssssssssssssssssssssssnness | sovsimssssmsesssissssssssssssssssssssssinness 7,196,140 7,000,000 ..60,035
172967 EZ 0] CITIGROUP INC 10/15/2014 09/18/2009.... | BANC OF AMERICA SECURITIES LLC 5,000,850 5,000,000
186108 BU 9| CLEVELAND ELECTRIC ILLUMINATI 11/01/2017...ccoverriererineiirerireiseiesnsineseens 03/30/2009.... | HTFD LIFE AND ACCIDENT INS CO 5,516,759 5,000,000 163,072
G1910# AE 6| COBHAM PLC SENIOR NOTES SERIE 03/17/2014 R 02/20/2009.... | BANC OF AMERICA SECURITIES LLC 5,000,000 5,000,000

G1910# AF 3| COBHAM PLC SENIOR NOTES SERIE 03/17/2016 R 03/30/2009....| HARTFORD LIFE INSURANCE COMPANY 5,000,000 5,000,000 .11,935
191216 AM 2| COCA-COLA COMPANY (THE) 03/15/2019 03/03/2009.... | BANC OF AMERICA SECURITIES LLC........cvvorrerreremmereieeeseressnnessssssnnseens | seessneessssssssssssssssssssssssssssssssssssssssssnees | sesssmmesssnesssssssssssssssssssssessssnns 14,861,550 | covvoonerereeereeriseeeieeee e 15,000,000

20030N AK 7| COMCAST CORPORATION 11/15/2035.......c.oveeueurerierireriseessesisiessersesesessseenns 09/14/2009....| DEUTSCHE BANK SECURITIES INC 5,345,350 5,000,000 110,139
14041N DG 3| COMET_07-A111/15/2019 10/30/2009.... | JP MORGAN SECURITIES INC 926,953 1,000,000 164
20047B AB 4| COMM_04-LB2A IS 03/01/2039 03/30/2009.... | TRANSFER OF SECURITY AT BOOK VALUE............commiirrineeinneisnnsisinneins | eeviinesiinssssinssssssssssssssssssssssssssssssnnss | sossmsssssnsssssssssnsssssssssessssnnees 1,424,923 ..80,934
2027A0 DH 9| COMMONWEALTH BANK OF AUSTRALI 10/15/2014 F 10/08/2009.... | GOLDMAN SACHS & CO 779,599 .782,000
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202795 HN 3| COMMONWEALTH EDISON 08/15/2016 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 5,993,430 6,000,000 .44,625
20825C AR 5| CONOCOPHILLIPS 02/01/2019 01/29/2009.... | BANC OF AMERICA SECURITIES LLC........ccoiviimiiieiierineiriniissiesisesississsesns [ oeeisssissssssssessiesssssssssssssssessssesssssssnsss | sossssessssesssssssssssssssssssonssesssssnens 4,966,300 5,000,000
210518 CF 1| CONSUMERS ENERGY CO 03/15/2015 03/30/2009.... | HTFD LIFE AND ACCIDENT INS CO 5,837,572 6,000,000 ..12,500
22053* AG 5|CORTEZ CAPITAL CORP 12/11/2012 11/20/2009.... | WELLS FARGO BROKERAGE SERVICES INC 10,000,000 | .ooovverrereeirneineirssireeriseeeseenns 10,000,000
22303Q AH 3| COVIDIEN INTERNATIONAL FINANC 10/15/2037 R 09/03/2009.... | Various ceeeeennn 1,568,489 6,893,000 101,633
126194 AA 7|CPRLEASING LTD 12/18/2024 12/10/2009.... | BANC OF AMERICA SECURITIES LLC......covivieiieireirniinsriesiesisneesiseissiieess | seississsisnesississessssssssssssssssssssssssssnsssns | sessessssssssssssssssssssssnesssessssssons 7,000,000 7,000,000
22541L AC 7|CREDIT SUISSE FIRST BOSTON (U 01/15/2012 05/07/2009.... | HIMCO OPERATIONAL TRANSACTION 140,337 .139,000
22541Q EP 3[CSFB_03-C3 IS 05/01/2038 03/30/2009.... | TRANSFER OF SECURITY AT BOOK VALUE 2,301,896 ..27,392
22541N M6 3| CSFB_03-CPN1 IS 03/01/2035 03/30/2009.... | TRANSFER OF SECURITY AT BOOK VALUE...........oooeeeereeeereeeceseeiensiiseneies | eevieeesiisesssseessiessssssssssssssssssssssssssssness | cvveissssessssssisssssssssssssssssnessssseess 1,507,192 122,891
225418 WK 0| CSFB_04-C3 07/01/2036 09/16/2009.... | JEFFERIES & CO. INC 3,790,708 3,857,000 ..10,956
126659 AA 9| CVS PASS-THROUGH TRUST 07/10/2031 06/10/2009.... | BARCLAYS CAPITAL INC.......coreermreereeessmeesseeesssessssssssessssnssssssssssssssssssssssas | seessmsesssnsessssmssssssesssssssssnnssssanssssnssssnees | sesssmesssmmessssssssnssssssssssnssssnnns 10,000,000 | vveormeeermeeerrereesneeeseeeeesnneeenns 10,000,000
233835 AT 4|DAIMLERCHRYSLER NORTH AMERICA 01/15/2012......c.cmvvveeerrierinseeriiesiines 05/07/2009.... | HIMCO OPERATIONAL TRANSACTION 140,337 .139,000
24702R AH 4|DELL INC 06/15/2012 06/10/2009.... | DEUTSCHE BANK SECURITIES INC 272,814 .273,000
25152C MN 3| DEUTSCHE BANK AG (LONDON BRAN 09/01/2017 F 08/14/2009....| MORGAN STANLEY 3,403,648 3,200,000 ..89,600
25179S AC 4|DEVON FINANCING CORP ULC 09/30/2011 05/07/2009.... | HIMCO OPERATIONAL TRANSACTION 140,337 .139,000
25271C AL 6] DIAMOND OFFSHORE DRILLING INC 10/15/2039..........ccccorvirrriereerererierennenns 10/05/2009.... | J> MORGAN SECURITIES INC 3,505,850 3,529,000
25746U AJ 8| DOMINION RESOURCES INC 06/30/2012 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY. .........cocmrremmeemmmeesneeesneessnnesssneees | seessmeesssesssssssssnesssssssssnsssssssssssnnssssnees | sesssmmeessnsssssnsessnsssssssssssnssssnnes 10,125,342 | covooeeeeeeereeeeeee e 10,000,000 156,250
233331 AE 7|DTE ENERGY CO 06/01/2011 03/30/2009.... | HIMCO OPERATIONAL TRANSACTION 5,000,000 116,521
26442C AC 8|DUKE ENERGY CAROLINAS LLC 01/15/2018 03/30/2009....| HARTFORD LIFE INSURANCE COMPANY 7,645,000 .83,617
268789 AA 2[E.ON INTERNATIONAL FINANCE B. 04/30/2018 F 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 11,000,000 265,833
268789 AB 0| E.ON INTERNATIONAL FINANCE B. 04/30/2038 F 06/23/2009.... | JP MORGAN SECURITIES INC ..10,014,430 9,360,000 .93,993
26835P AC 4| EDP FINANCE BV 10/01/2019........cvuumereirerereessseesssessssssessssssssssssssesssssssseseees F 09/22/2009.... | CITIGROUP (Salomon/Smith Barney). ...1,738,800 1,750,000
268317 AA 2|ELECTRICITE DE FRANCE 01/26/2014 F 01/21/2009....| BANC OF AMERICA SECURITIES LLC 14,940,450 |. ..15,000,000
268317 AC 8|ELECTRICITE DE FRANCE 01/26/2039 F 01/21/2009.... | BANC OF AMERICA SECURITIES LLC 9,855,100 |. ..10,000,000
G2978# AB 9| ELECTRICITY SUPPLY BOARD SERI 12/15/2013 F 03/30/2009....| HIMCO OPERATIONAL TRANSACTION 9,773,919 |. 10,000,000 147,000
532457 BC 1|ELILILLY AND COMPANY 11/15/2037 03/03/2009.... | CREDIT SUISSE FIRST BOSTON 2,970,570 3,000,000
291011 AY O|EMERSON ELECTRIC CO 10/15/2019 01/15/2009.... | JP MORGAN SECURITIES INC.......ooouivirrireirniineisseriesiseesssisseessssssssssssssssss | sresssssessssssssssssssssssssssssssssssssssssessssessnsss | onsssesssnssssessssssssssssssnssesssansens 7,471,425 7,500,000
292562 A* 6|ENCORE WIRE LTD SRNT SER 2004 08/27/2011 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY. ........coorrummmeemmereneesssesssnssssneees | seesssessssssssssssssssssssssssssssssssssssssssnssssnnes | sesssmssssnessssssssssssssssnssssessssnnns 15,000,000 | evvorvreermeerrererneeeseeeeseeeeenns 15,000,000 .72,463
N2962# AF O|ENECO HOLDING NV 05/05/2016 F 04/09/2009....| BARCLAYS CAPITAL INC 5,000,000 5,000,000
29268B AC 5[ENEL FIN INTL 09/15/2037 F 06/12/2009.... | JEFFERIES & CO. INC......ooorverrrererirneeesseessseessseessssssssssssssssssssssssssssssssssssss | seesssesssssssssssssssssssssssssssnssssssssssssnssssnees | sesssmesssssssssssssssssssssnssssessssnns 12,718,288 |. 12,250,000 211,508
26875P AD 3|EOG RESOURCES INC. 06/01/2019 06/12/2009.... | Various 9,697,087 9,545,000 .20,313
302182 AC 4|EXPRESS SCRIPTS INC. 06/15/2012 06/04/2009.... | CREDIT SUISSE FIRST BOSTON.......ccvuureeumeeemeeesreeseessnesssnessssssssssssssns | sesssmeesssmsssssnsssssssssssnssssssssssnnssssnssssness | sessmmesssmssssssssssnsssssnssssessssnnnees 1,998,440 2,000,000
302182 AD 2|EXPRESS SCRIPTS INC. 06/15/2014 06/04/2009.... | CREDIT SUISSE FIRST BOSTON 796,592 .800,000
302491 AQ 8|FMC CORPORATION 12/15/2019. 11/24/2009.... | CITIGROUP (Salomon/Smith Barney) 2,989,950 3,000,000
302508 AQ 9 FMR LLC 06/15/2029..........c0ormmreereiernssisssissesssssssssssssssssssessssssssssssssssssssssssesss 08/18/2009....| JP MORGAN SECURITIES INC 8,711,760 8,000,000 111,027
35177P AK 3| FRANCE TELECOM 03/01/2011 F 05/07/2009.... | HIMCO OPERATIONAL TRANSACTION 2,568,132 2,639,000 ..15,608
36804P AG 1| GATX FINANCIAL CORP 04/15/2010 03/30/2009.... | HIMCO OPERATIONAL TRANSACTION 3,814,762 4,000,000 ..93,958
36828Q KR 6| GECMC_05-C1 0B/01/2048.........coorreerreesmeeessneessseesssssesssessssessssssssssssssssssnsssnnees 09/16/2009.... | BANC OF AMERICA SECURITIES LLC.......veoureerrereereeesmeresseeesssesssnnesssnnnesss | eeessmeesssssssnsssssssessssssssssssssssnsssssnssssnees | sesssmmesssmssssssssssnssssssssssessssnnnees 1,202,779 1,270,000 3,367
368710 AC 3| GENENTECH INC 07/15/2035 06/11/2009.... | BARCLAYS CAPITAL INC......covriiiiiiiieiseiisiisesiiesiesssssessssssssssssssesssssssssssns | sossssssssssssssssossssssssssssssssssssessssesssesssnsss | sossssssssessssnsssssssssssnsssnssessssssens 1,792,760 2,000,000 .44,042
36962G YY 4|GENERAL ELECTRIC CAPITAL CORP 06/15/2012 05/07/2009.... | HIMCO OPERATIONAL TRANSACTION 140,337 .139,000
373334 UN 2| GEORGIA POWER COMPANY 02/01/2039 02/04/2009....| WACHOVIA SECURITIES INC 4,981,400 5,000,000
373334 JP 7|GEORGIA POWER COMPANY 12/01/2019 12/08/2009.... | J> MORGAN SECURITIES INC 1,969,280 [ ..vvoureerreeeeeeereeeeee s 12,000,000
38141G BU 7| GOLDMAN SACHS GROUP INC 01/15/2012 05/07/2009.... | HIMCO OPERATIONAL TRANSACTION 140,337 .139,000
39121 A* 1| GREAT RIVER ENERGY 07/01/2021 08/13/2009.... | KEYBANC CAPITAL MARKETS........oooreeeeeeeeeeeeeeeseeesssssenessessssesssssssessssnnsses | aevemeesssessssisssssisssssssssssssssssssssssssssssness | covssssssseesssisssssssssssssssssssssssinns 17,500,000 | cvvoovmeeereeereeeeeeeeseeeeeeeeeennns 17,500,000
40049J AY 3|GRUPO TELEVISA SAB 01/15/2040 F 12/18/2009.... | Various 5,013,640 5,000,000 ..20,330
401378 AA 2| GUARDIAN LIFE INSURANCE CO OF 09/30/2039. . 10/01/2009.... | GOLDMAN SACHS & CO 8,247,753 8,333,000
441812 JY 1[HSBC FINANCE CORP 05/15/2012 05/07/2009.... | HIMCO OPERATIONAL TRANSACTION 140,337 .139,000
452308 AJ 8[ILLINOIS TOOL WORKS INC. 04/01/2019 . 083/23/2000.... | EXCHANGE ...........oorvoeeeeeeeeeeeiseeeceseeeeseesisssssssesisssssssssssssessssssssssssssssssssssssssns | seviieesssisssssisssssissssssssssssssssssssssassssnness | sossimssssnsssssissssnsssssissssssnssssnns 10,998,303 |. 11,000,000 336,111
45326T AA 6] INCITEC PIVOT FINANCE LLC 12/10/2019 F 12/03/2009.... | CITIGROUP (Salomon/SMith BAIMEY)............oervvervirrrririesisssissssssssssssssssssns | soessssnssssssssssssssssssssssssssssssssssssssssssss | covsssssssssssnssssssssssssssssssssssess 4,966,650 5,000,000
46051M AA O] INTERNATIONAL TRANSMISSION 07/15/2013......covvverreerreeereeesseeessneessnsesns 03/30/2009.... | HIMCO OPERATIONAL TRANSACTION 5,492,881 6,000,000 ..55,625
41011MW BS 8] JOHN HANCOCK GLOBAL FUNDING | 09/30/2013 09/02/2009.... | MORGAN KEEGAN.........crrurmreimrrimeesimesesssssssssssssssssssssssssssssssssssssssssssnnes | aesssssssssssssnssssssssssnssssssssssssssssssssnnss | sessmsssssssssssssssnssssssssssessssnnnees 7,732,950 7,500,000 164,583
478115 AA 6| JOHNS HOPKINS UNIVERSITY 07/01/2019 03/19/2009.... | JP MORGAN SECURITIES INC.......ovoivirirririinsisneiissinsisessssessesssssssessessss | soessessseessssssssssssssesssssesssssssssssssessssssss | sosssnsssesssssssssssssssesssnsssnsssnes 14,989,500 | ..oovvrrererirneiseireieieniseiseinns 15,000,000
46625Y GP 2| JPMCC_05-LDP1 03/01/2046 . 08/19/2009.... | DEUTSCHE BANK SECURITIES INC 507,744 .530,000 1,706
46625H HL 7|JPMORGAN CHASE & CO 04/23/2019 08/13/2009.... | BARCLAYS CAPITAL INC 2,189,880 2,000,000 .40,250
46625H HP 8| JPMORGAN CHASE & CO 01/20/2015, 09/15/2009.... | JP MORGAN SECURITIES INC 9,978,800 | vvvvvuerermeeerrresieesreene s 10,000,000
487836 BB 3|KELLOGG COMPANY 05/30/2016. 05/19/2009.... | JP MORGAN SECURITIES INC.......coouiiiriirririineinnerieeiieesssisseesssssssssessesssas | reessseesssssssssessssessssssssssssssssssssessssessnsss | onssssesssnssssessssssessssssssssnssssseens 7,841,842 7,800,000 766
494550 AU 0| KINDER MORGAN ENERGY PARTNERS 02/01/2017. 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY .........coourrimmmemmmmersneeessessssssssnnees | seesssessssssssssssssssssssssssssssssssssssssssnssssnees | sesssmsssssesssssssssnssssnssssssessssnns 10,490,233 | covvorerereeereeeiseeeseeee s 10,500,000 103,250
494550 AW 6| KINDER MORGAN ENERGY PARTNERS 01/15/2038 07/29/2009....| BANC OF AMERICA SECURITIES LLC 23,771,591 22,785,000 79,178
780641 AH 9| KONINKLIJKE KPN NV 10/01/2030 F 06/11/2009.... | JP MORGAN SECURITIES INC 5,088,330 4,500,000 .78,516
50075N AT 1| KRAFT FOODS INC 02/01/2038 06/11/2009....| BANC OF AMERICA SECURITIES LLC 5,098,138 5,002,000 128,958




Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

y'eld

1 2 3 4 5 6 7 8 9
CUSIP Date Number of Actual Par Paid for Accrued
|dentification Description Foreign Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
50075N AH 7| KRAFT FOODS INC. 06/01/2012 05/07/2009.... | HIMCO OPERATIONAL TRANSACTION 140,337 .139,000
500769 DJ O|KREDITANSTALT FUER WIEDERAUFB 06/17/2019. F 06/09/2009.... | BARCLAYS CAPITAL INC 2,610,225 2,618,000
539830 AE 9|LOCKHEED MARTIN CORPORATION 05/01/2016 12/16/2009.... | GOLDMAN SACHS & CO......coumrvirmrrirrriineessneeessesssssessssesssssssssssssssssssssssssssses | sesmeessssssssssssssssssssssssssssssessssssssssssssnsssss. | ooseesssmssssssssssnssssssssssssssnnssssns 1,205,260 1,000,000 .10,625
57169* AJ 6|MARS INC 6.47% SR NTS DUE 201 10/06/2018 03/30/2009....| HARTFORD LIFE INSURANCE COMPANY 1ereeee 10,000,000 | oo 10,000,000 318,108
575634 AS 9| MASSACHUSETTS ELECTRIC COMPAN 11/15/2039 12/17/2009.... | BROADPOINT CAPITAL INC s 1,959,374 1,883,000 .10,492
C5793# AE 3| MCCAIN FOODS SENIOR NOTES 09/15/2019 A 08/19/2009.... | HSBC SECURITIES (USA) INC........cooriiirieiinrireeiseiseeisssssesiesssssssssesessssses | rorssesssseessssssssssssssssssssessssssssssssssesssessss | sasssnsssssssessssssssssssesssnssensssenes 11,000,000 | cooovvrrererieiseieeierienenne 11,000,000
583491 AA 3| MECCANICA HOLDINGS USA INC 07/15/2019 09/22/2009.... | Various 8,018,121 7,841,000 ..34,097
583491 AB 1| MECCANICA HOLDINGS USA INC 07/15/2039 07/08/2009.... | MORGAN STANLEY .......oviiiiiiiniieiseississssies s ssssssssssessssssssesssssssssssssss | roesssessssssssssnsssossssesssssssssssssssessssesssensss | sassssmsssossssessssssssssssssssnsssnsssenss 14,809,200 | .ooovvvrrirerireineiresieesiecineinns 15,000,000
589331 AN 7[MERCK AND CO. INC. 06/30/2019 06/22/2009.... | BANC OF AMERICA SECURITIES LLC 3,308,988 3,330,000
59217E BW 3| MET LIFE GLOBAL FUNDING | 06/10/2014 10/09/2009.... | CREDIT SUISSE FIRST BOSTON.......citiuriiiiiriieieissisnsiienssisssssssssessssseses | sessssssessssesssssssssssssssssssssssessssssssssssesssns | sessesssssssssssssssssssessssesssessssssons 1,053,660 1,000,000 17,795
59217E BZ 6|METROPOLITAN LIFE GLOBAL FUND 09/17/2012 09/10/2009.... | BANC OF AMERICA SECURITIES LLC 6,182,330 6,200,000
594918 AD 6| MICROSOFT CORP 06/01/2039. 08/24/2009.... | Various 28,633,589 29,155,000 337,016
59562V AM 9 MIDAMERICAN ENERGY HOLDINGS C 04/01/2036...........cnveeermreerrreeesneesreneeenns 08/21/2009.... | JP MORGAN SECURITIES INC......ovveveeeeeieeieeesieseseeeeeseessessssessssssssesssssesens | coseessesssssesssssssssessssssssssssssessssssssssssssess | cossssssssssssssssssssssssssessssssssessssssens 7,826,850 7,500,000 185,026
61745M 2F 9| MSC_05-1Q9 07/01/2056 09/09/2009.... | WACHOVIA SECURITIES INC 1,523,245 1,605,000 2,724
61746W HF 0 MSDWC_01-TOP3 07/01/2033 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY .........coourrerreemmneeennreesnmesssnnesssneees | sesesneesssssssnssssssssssssssssssssssssssssnssssnees | sessmmesssmsssssssssnnessssnnssssessssnnnees 4,814,002 4,712,728 ..24,259
61746W YV 6 MSDWC_03-NC1 11/25/2032 08/25/2009.... | SCHEDULED ACQUISITION 0 0
637432 CU 7[NATIONAL RURAL UTIL COOP FIN 03/01/2012 05/07/2009.... | HIMCO OPERATIONAL TRANSACTION 140,337 .139,000
652478 BX 5[NEWS AMERICA HOLDINGS 10/17/2016 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY ........ccoumrremmmrirnerensrsssessssssssnsess | serssssesssssssssssssssssssssssssssssssssssssnnss | sossmssssssssssssssssssssssssssessssnens 4,892,019 5,000,000 181,111
652482 BW 9| NEWS AMERICA INC 08/15/2039 08/20/2009.... | JP MORGAN SECURITIES INC 5,457,173 5,468,000
653522 DQ 2| NIAGARA MOHAWK POWER CORPORAT 10/01/2014 10/06/2009.... | JP MORGAN SECURITIES INC.......ooorirvirierieiiessissesisessssssssssssssssssssssssssns | ssoesssssssssssssssssssssssssssssssssssssssssssssssssns | onssssssssssssssssssssssssssssssssssssssens 1,013,350 1,000,000 1,086
65364U AA 4| NIAGARA MOHAWK POWER CORPORAT 08/15/2019. 08/03/2009.... | BANC OF AMERICA SECURITIES LLC ceerenn4,972,000 4,972,000
654902 AC 9| NOKIA CORP 05/15/2039 F 06/03/2009.... [ VAIOUS.......ovovorviereceiiessisssisessissssssss s sssssssssssssssssssssssssssssssssssssssnssss. | avvssnessssssssssssssssssssesssssssssssssssssssssssssess | cosssssssssssssssssssssssssssssssssssnns 12,531,954 | oo 12,355,000 ..39,787
666807 BB 7[NORTHROP GRUMMAN CORP 08/01/2014 07/27/2009....| DEUTSCHE BANK SECURITIES INC 2,096,094 2,100,000
66989H AA 6| NOVARTIS CAPITAL CORP 02/10/2014 F 02/04/2009.... | CITIGROUP (Salomon/Smith BAMEY)...........c..rvvrriiriiessiiessiiessssssssssssssnns | sevisesssssssssssssssssssssssssssssssssssssssssssess | sovsssssssssssssssssssssssssssssssssnns 19,979,400 20,000,000
67019E AB 3| NSTAR 11/15/2019 11/12/2009.... | BANC OF AMERICA SECURITIES LLC 1,699,722 1,714,000
N6510* AE 5|NUTRECO HOLDING NV 04/08/2016 F 03/10/2009.... | ROYAL BANK OF SCOTLAND FINANCIAL MA.........cooorrmimmrmimmmmmmrssnessnnees | aervesssnssssssssssssssssssssssssssssssssssness | sossmsssssssssssssssssssssssssssssssns 10,000,000 | evvovmcrerreeerereseeeseene e 10,000,000
N6510* AF 2| NUTRECO HOLDING NV 04/08/2019 F 03/10/2009.... | ROYAL BANK OF SCOTLAND FINANCIAL MA........ooomiriirimrieirnerinerissinssens | roesiesinsisnsisnssssssssssseessssssssssssesssnesss | sossssssssssssnsssssssssssssesssnsssnsssnss 10,000,000 | coooverrererirneieirsiesereerseenns 10,000,000
674599 BX 2|OCCIDENTAL PETROLEUM CORPORAT 06/01/2016. 05/12/2009.... | JP MORGAN SECURITIES INC 8,475,565 8,536,000
677347 CD 6| OHIO EDISON COMPANY 07/15/2016 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY. .......cooviimrirrirereeneessessessssssnessns [ reessseesssssssssssssssssssssssssssssssssessssessnsss | onsssesssmssssessssssssesssssssnssessssssens 4,999,490 5,000,000 ..66,667
68233D AS 6| ONCOR ELECTRIC DELIVERY CO 05/01/2012 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 5,087,896 5,000,000 131,927
68400X AP 5[ OOWLT_02-105/25/2013 08/25/2009.... | SCHEDULED ACQUISITION 0 0
68389X AC 9| ORACLE CORPORATION 04/15/2018 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 6,562,560 6,583,000 173,489
68389X AE 5| ORACLE CORPORATION 04/15/2038 11/25/2009.... | GOLDMAN SACHS & CO.......ooivirrriiriiieriiieriiiesessesessssesssssessssssssssssssssssses | sssesesssessssssssssesssssesessssssssssssssssssssssssss. | neesssessssnssssessssssesssssssseness 10,977,903 9,681,000 147,175
68389X AG 0| ORACLE CORPORATION 07/08/2019 06/30/2009.... | BANC OF AMERICA SECURITIES LLC 3,923 311 3,938,000
694308 GL 5|PACIFIC GAS AND ELECTRIC CO 11/30/2017 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY .......cooviiriimiirnriereneissisnsssesssessins | rorsissississsisnsssesssssssssssssssssssesssesssessss | sosssmsssssssesssessssssssssssnssonsssenss 10,236,790 9,978,000 187,088
693304 AN 7[PECO ENERGY CO 10/01/2014 05/20/2009.... | JP MORGAN SECURITIES INC 3,652,040 3,500,000 ..29,167
709068 C* 9|PENNSYLVANIA POWER CO 06/30/2022 06/23/2009.... | BANC OF AMERICA SECURITIES LLC........cociiieiiniiierieirssiissiessiesississseinns [ oesinsisssssssssessisssssssssssssssssessssesssesssnsss | sossssessssesssnssssssssssssnsssnssessssssens 1,600,000 1,600,000
71644E AJ 1|PETRO-CANADA 05/15/2038 A 06/09/2009.... | BARCLAYS CAPITAL INC......coourvermreemmeeesmeesseeesseessseesssssssssssssssssssssssnssssns | sesssmmesssssssssssesssssssssassssssssssssssssnssssness | sesssmssssmssssssssssnnssssssssssessssnnnees 7,503,920 8,000,000 .40,800
716743 AD 1|PETRONAS CAP LTD 08/12/2019. F 08/06/2000.... | VAIIOUS.......oooorveereeeesseeseseesssseseseesesssessssssssssssssssssssssssssssssssssssssssssssssssssnnssss. | svvssisssssisssssnssssissssssssssnsssssssssssssssssnnss | sossomssssnsssssissesssssssssnssssnssssnns 10,626,143 10,700,000
717081 CY 7|PFIZERINC. 03/15/2039 03/17/2009.... | BARCLAYS CAPITAL INC 9,994,200 |. 10,000,000
717081 CZ 4|PFIZERINC. 03/15/2012 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY. ........courrimmermimnrinsmmiessssessssness | seessesssssssssssssssssssssssssssssessssessssnnss | sosssesssssssssssssssssssssssesssses 19,972,745 20,000,000 .14,833
717081 DB 6|PFIZER INC. 03/15/2019 06/19/2009.... | GOLDMAN SACHS & CO 945,393 .880,000 .13,640
73755L AB 3| POTASH CORP SASKATCHEWAN 05/31/2011 A 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 2,694,953 2,700,000 ..69,750
69351U AM 5| PPL ELECTRIC UTILITIES CORPOR 05/15/2039. 05/19/2009.... | MORGAN STANLEY .......ciriiuirrimreemreeseeeseesssneesssasssssssssssanssssssssssssssnssssnes | sesssmesssmsssssnsssssssssssnsssssnnssssnssssnssssness | sessmmesssmssssssssssnnessssnsssssessssnneees 7,951,840 8,000,000
74005P AU 8| PRAXAIR INC 08/15/2019 08/24/2009.... | BANC OF AMERICA SECURITIES LLC 5,073,800 5,000,000 8,750
740816 AG 8|PRESIDENT AND FELLOWS OF HARV 01/15/2039 08/27/2009.... | BANC OF AMERICA SECURITIES LLC 5,922,650 5,000,000 .41,528
74153W BY 4|PRICOA GLOBAL FUNDING 1 06/11/2014 10/09/2009.... | DEUTSCHE BANK SECURITIES INC. 1,051,090 1,000,000 18,772
742741 AA 9| PROCTER & GAMBLE - ESOP 01/01/2021 03/30/2009....| HARTFORD LIFE INSURANCE COMPANY v 4,484,734 3,582,920 ..82,909
744538 AB 5[PUBLIC SERVICE COMPANY OF NEW 12/01/2019 12/09/2009.... | BANC OF AMERICA SECURITIES LLC. 2,988,390 3,000,000
74456Q AU 0|PUBLIC SERVICE ELECTRIC AND G 11/01/2039. 11/18/2009.... | WACHOVIA SECURITIES INC 8,926,254 8,955,000
74834L AP 5[ QUEST DIAGNOSTICS INCORPORATE 01/30/2020 11/12/2009.... | BANC OF AMERICA SECURITIES LLC. 2,000,000
74842@ AA 3| QUIKRETE HOLDINGS INC SR NOTE 12/15/2019 11/04/2009.... | WELLS FARGO BROKERAGE SERVICES INC 7,000,000
755111 BR 1[RAYTHEON COMPANY 02/15/2020. 11/12/2009.... | BANC OF AMERICA SECURITIES LLC. 2,000,000
758202 AF 2|REED ELSEVIER CAPITAL INC. 01/15/2014 01/13/2009....| BARCLAYS CAPITAL INC 13,000,000
767201 AC O|RIO TINTO FINANCE (USA) LIMIT 07/15/2018 F 11/30/2009.... | CREDIT SUISSE FIRST BOSTON 3,400,000 84,717
767201 AD 8| RIO TINTO FINANCE (USA) LIMIT 07/15/2028 F 05/29/2009.... | BARCLAYS CAPITAL INC 5,000,000 136,563
767201 AE 6|RIO TINTO FINANCE (USA) LIMIT 07/15/2013 F 07/29/2009.... | CREDIT SUISSE FIRST BOSTON.......covvuureereremmersseessesssnsesssessssssssnesssns | seesssessssssssssssssssssssssssssssnesssssssssssnssssnees | sesssmessssessssssssssssssssnssssessssnns 10,600,000 10,000,000 ..29,375
771196 AQ 5[ROCHE HOLDINGS INC 03/01/2014 F 02/18/2009....| JP MORGAN SECURITIES INC 9,927,400 |. 10,000,000
771196 AS 1[ROCHE HOLDINGS INC 03/01/2019 F 06/18/2009.... | Various 9,055,866 8,890,000 .88,770
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771196 AU 6 ROCHE HOLDINGS INC 03/01/2039........ccrvermeeerreeesmeeeseeessseeesssessssessssessssnees F 02/18/2009.... | CITIGROUP (Salomon/Smith Barney). 9,727,800 | cvvvvreeeerererreeeerseesseeeeeeeeennns 10,000,000
77531Q AM 0| ROGERS WIRELESS INC 03/15/2015 A 03/30/2009....| HARTFORD LIFE INSURANCE COMPANY 5,288,506 5,000,000 .15,625
786324 AA 6| SADLERS BAR-B-QUE SALES 10/23/2014 10/23/2009.... | SCHEDULED ACQUISITION .27,957 27,957
79603# AR 2| SAMSON INVESTMENT CO 03/19/2014 02/27/2009.... | JP MORGAN SECURITIES INC 5,000,000 5,000,000
797440 BK 9| SAN DIEGO GAS AND ELECTRIC CO 06/01/2039 05/11/2009.... [ MORGAN STANLEY .......correuurrerrremeeeseeesseessssesssssesssssssssessssssssssssssnssssnes | sesssnseesssmsssssnssssssssssssesssssssssnssssnssssness | wesssmmesssmssssssssssnnssssssssssnssssnnnees 7,053,404 7,086,000
816851 AN 9| SEMPRA ENERGY 06/01/2016. 05/12/2009.... | CITIGROUP (Salomon/Smith Barney) 6,984,460 7,000,000
822582 AD 4[SHELL INTERNATIONAL FINANCE B 12/15/2038..........coooovereerrirecerirereireeneenns F 11/20/2009.... [ VAHOUS.......ooovveeeeeeeceveeeeseeeeseseesesee s ssssss s ssssssssssssssssssssssssssssssns | sosesssssissssssssssssssssssssssssssssssssassssssssssns | coosessssssssssissssssssssssssssssasssssnnses 11,005,300 10,000,000 195,677
822582 AH 5[ SHELL INTERNATIONAL FINANCE B 09/22/2015..........ovveoririiniriniinsiiesiresisnenns F 09/15/2009....| MORGAN STANLEY 9,979,500 10,000,000
826200 AC 1|SIEMENS FINANCIERINGSMAATSCHA 10/17/2016 F 08/12/2009.... | CANTOR FITZGERALD & CO.......coreerreereeeseeeseeesseeesssessssesssssssssssssnssssns | sessssesssnsessnsssssnsssssssssssnessssnssssnssssnees | sessmmmesssmsssssssssnnsssssnssssessssnnnees 4,067,588 3,785,000 73,755
B7894* AA 0| SILFIN NV SERIES A 12/16/2016. F 12/04/2009....| ING FINANCIAL MARKETS LLC 3,500,000 3,500,000
790849 AE 3|ST JUDE MEDICAL INC 07/15/2014 07/28/2009.... | CREDIT SUISSE FIRST BOSTON 5,022,300 5,000,000 1,565
790849 AF 0fST JUDE MEDICAL INC 07/15/2019 . 07/24/2009.... | Various 20,584,503 20,700,000 2,031
85771S AA 4| STATOILHYDRO ASA 04/15/2019 F 06/16/2009.... | CREDIT SUISSE FIRST BOSTON 9,138,240 9,000,000 ..73,500
87425 AK 9| TALISMAN ENERGY 02/01/2038 A 06/02/2009.... | BARCLAYS CAPITAL INC 6,272,918 7,353,000 158,294
872312 AA  1[TCM SUB LLC 01/15/2015. 12/08/2009.... | BANC OF AMERICA SECURITIES LLC......cooureireeieeemneeseeesneeesnseessnnssssnns | seseeesssessssnessssssssssssssssassssssssssssssssnsssss. | soomessssmesssnmssssnesssnssssssnssssnnssssns 1,357,831 1,359,000
878091 BC 0| TEACHERS INSURANCE AND ANNUIT 12/16/2039 12/11/2009.... [ MORGAN STANLEY ......ooivirmiriimeriiiisssssssssssesssessssessssessssssssssssssssssssssss | sssmessssssssssssssssssssssssssssssssssssssessssssssss | sooessssnsssssssssnssssssssssssssssssens 4,993,650 5,000,000
87927V AM 0| TELECOM ITALIA CAPITAL 09/30/2034 F 12/22/2009.... | VAIIOUS........ocovverrecrireceseciiseies s sssss s sssssses st ssessssssssssses s sssessssssssssanss | eesssssssesssessssesssesssasssasssssssssesssssssssssaessans | eessessssssssssssssssssssessssesssessassssn 6,184,938 6,554,000 109,334
872456 AA 6| TELECOM ITALIA CAPITAL SA 06/18/2019......c.cmvverrrerecrirneresserssseesssssssseneeens F 06/15/2009.... | GOLDMAN SACHS & CO 8,500,000 8,500,000
87973P AB 0| TEMASEK FINANCIAL | LTD 11/23/2039 F 11/16/2009.... | MORGAN STANLEY .....otiiiiiiiiieineiisiinsesessesissesssssissessesssesssesssssssssssesssesssns | seessesssssssmsssessssssssessssssssssssssessssessnssnns | sessssssnssssssssssssssssssssssseesnsens 13,721,458 | oo 13,856,000
88031V AA 7| TENASKA GATEWAY PARTNERS LTD 12/30/2023. 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 3,951,590 4,653,919
881575 AA 2| TESCO PLC 11/15/2017. F 03/30/2009....| HARTFORD LIFE INSURANCE COMPANY 9,962,488 | ...ooonrverreeeieeeeee i 10,000,000 206,250
881575 AC 8| TESCO PLC 11/15/2037 F 06/11/2009.... | JP MORGAN SECURITIES INC 2,000,000 ..10,592
24969* AC 3| THE DEPOSITORY TRUST COMPANY 04/15/2016 03/20/2009....| CAYLON SECURITIES (USA) 15,000,000
883556 AR 3| THERMO FISHER SCIENTIFIC INC 11/18/2014 12/11/2009.... | J> MORGAN SECURITIES INC 2,000,000 4,694
88732 AU 2| TIME WARNER CABLE INC 06/15/2039 08/18/2009.... | WACHOVIA SECURITIES INC 7,000,000 ..68,250
88732J AW 8| TIME WARNER CABLE INC 02/01/2020 12/08/2009.... | GOLDMAN SACHS & CO 5,500,000
00184A AF 2| TIME WARNER INC 05/01/2012 05/07/2009....| HIMCO OPERATIONAL TRANSACTION .139,000
89352H AB 5| TRANSCANADA PIPELINES LIMITED 03/15/2036. A 05/28/2009.... | JP MORGAN SECURITIES INC 6,850,000 85,711
893830 AT 6| TRANSOCEAN INC 03/15/2038 09/03/2009.... | Various 6,299,317 5,927,000 131,751
89407# AF 5[ TRANSWESTERN PIPELINE CO SENI 12/09/2020 11/13/2009.... | BANC OF AMERICA SECURITIES LLC. 22,500,000 22,500,000
89566E A* 9| TRI-STATE GEN AND TRANS ASSOC 04/08/2019 03/20/2009.... | BANC OF AMERICA SECURITIES LLC.......coiiivriierieririneisnseissisesiesiseises | cerssesineisssissssssssisssssesssssssssssssssessssssss | sasssssssssssessssssssssssesssnssensssnss 12,000,000 | .ooovvvrrererireineireeiieenieisenns 12,000,000
902118 BL 1[TYCO INTERNATIONAL FINANCE SA 01/15/2019 R 03/30/2009.... | Various 29,999,108 30,000,000 344,250
BHMOHT JF 3|ULTRA RESOURCES INC 01/27/2017 12/22/2009.... | JP MORGAN SECURITIES INC......coorrirririiniiineriesississsississsssssssesssesssseessnes | seessesssssnsssesssssssssssssssssssssssessssssssssnns | sessssssesssssssssssssssssssssssessnsens 30,000,000 | .ovooeverrireeereeieireeierieseieees 30,000,000 ..34,549
91321* AJ 0| UNIMIN CORP SERIES C 12/16/2016 12/04/2009.... | ING FINANCIAL MARKETS LLC. 3,500,000 3,500,000
907818 CR 7[UNION PACIFIC CORP 06/01/2010 03/30/2009.... | HIMCO OPERATIONAL TRANSACTION.......cooiiiiirirriiniiierieresssissssssssessseses | osessssesssssnsssessssssssssssssssssssessssesssssssnsss | sonsssemsssesssnsssssssssssssssssonssesssssnens 4,928,957 5,000,000 .59,913
907818 DA 3| UNION PACIFIC CORPORATION 08/15/2018 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY. ......c.cocurremmmeemmereneesseesssnesssnneees | seesssessssessssnessssnssssssssssssssssssssssssnssssnnees | sesssmessssesssssssssnsssssssssssnssssnnes 11,017,837 | coveoeeeereeereeeeneeeseeee e 11,052,000 ..78,746
911312 AL O|UNITED PARCEL SERVICE INC 04/01/2014 07/31/2009....| BANC OF AMERICA SECURITIES LLC 9,314,550 9,000,000 126,906
913017 BQ 1|UNITED TECHNOLOGIES CORPORATI 02/01/2019, 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 5,335,307 5,000,000 .86,771
91913Y AN 0| VALERO ENERGY CORPORATION 03/15/2019 09/17/2009....| CREDIT SUISSE FIRST BOSTON 2,332,940 2,000,000 3,646
91913Y AP 5[VALERO ENERGY CORPORATION 03/15/2039 03/12/2009.... | JP MORGAN SECURITIES INC.......orvveeveeeeeeeeeseeeeseeeesisessssessssssssssssssssnsses | eevisesssessssssessssissssssssssssssssssssssssssssness | coveisssssssssssssssssesssssssssssssssssnnons 4,987,400 5,000,000
92343V AP 9| VERIZON COMMUNICATIONS INC. 04/15/2038 09/15/2009.... | Various, 8,571,350 7,500,000 193,104
92344X AA T7|VERIZON NEW YORK INC 04/01/2012 05/07/2009.... | HIMCO OPERATIONAL TRANSACTION 140,337 .139,000
925524 AQ 3|VIACOM INC 05/15/2011 05/07/2009.... | HIMCO OPERATIONAL TRANSACTION 140,337 .139,000
92857W AK 6|VODAFONE GROUP PUBLIC LIMITED 03/15/2016. F 03/30/2009.... | HARTFORD LIFE INSURANCE COMPANY 5,003,956 5,000,000 11,979
25468P BX 3| WALT DISNEY CO 03/01/2012 05/07/2009.... | HIMCO OPERATIONAL TRANSACTION 140,337 .139,000
942683 AE 3| WATSON PHARMACEUTICALS INC 08/15/2019 12/23/2009.... | UBS SECURITIES INC......ooiveeeieeeeeeeeeeeeeeeeseseesseeesssesssesesesesessesssssesssesssssenees | sveessssesssosssssssssessssssessssssssssssassssssesssens | soseesssissesssssssssessssesssssssssnesssnees 10,160,024 9,752,000 207,399
92978P AE 9| WBCMT_06-C29 11/01/2048.........oovvoerirririinsiiesisesiesiisss st essssssnns 12/10/2009.... | WACHOVIA SECURITIES INC. 5,441,125 5,800,000 11,972
976656 CC 0| WISCONSIN ELECTRIC POWER COMP 12/15/2019 12/08/2009.... | BARCLAYS CAPITAL INC 5,980,680 6,000,000
980745 A@ 2|WOODWARD GOVERNOR COMPANY 10/01/2013. 03/30/2009.... | HIMCO OPERATIONAL TRANSACTION........vvurmrrirmerrmmeerirenrissrsssssssesssnens | eerssssessssssssssssssssesssssssssssssessssnnss | sossmsssssssssssssssssssessssesssssens 4,069,624 4,000,000 111,974
026609 AM 9 WYETH 03/15/2011 05/07/2009.... | HIMCO OPERATIONAL TRANSACTION 140,337 .139,000
984121 BZ 5[XEROX CORPORATION 02/15/2015 12/01/2009.... | BANC OF AMERICA SECURITIES LLC. 753,550 .755,000
984121 CA 9| XEROX CORPORATION 12/15/2019. 12/01/2009.... | CITIGROUP (Salomon/Smith Barney) 2,243,813 2,250,000
984121 CB 7[XEROX CORPORATION 12/15/2039 12/01/2009.... | J> MORGAN SECURITIES INC 2,811,369 2,823,000
98385X AF 3| XTO ENERGY INC 01/31/2015 03/30/2009....| HARTFORD LIFE INSURANCE COMPANY 9,670,474 10,000,000 .83,333
98385X AM 8| XTO ENERGY INC 08/01/2037 06/01/2009.... | JEFFERIES & CO. INC......oooiverrrererirneeesseessnsessssesssssssssssssssssssssssssssssssssssss | seessmsesssmsssssssessssssssssssssssnssssssssssssnssssnees | sesssmsssssssssssssssssssssssssssessssnns 13,879,740 14,000,000 322,875
984851 AC 9| YARA INTERNATIONAL ASA 06/11/2019 F 09/17/2009.... | Various 2,617,532 2,465,000 ..26,260
98956P AA 0| ZIMMER HOLDINGS INC. 11/30/2019 11/12/2009.... | JP MORGAN SECURITIES INC.......oooeeeeereesieeeeeeseesseesseesssssssessssssssssssssssnss | srvsesssesssssssssesssssssesssesssssssssessssssssssesssons | sessessssssssssssssossssessssessssssessssns 1,998,520 2,000,000
98956P AB 8| ZIMMER HOLDINGS INC. 11/30/2039 12/17/2009.... | BANC OF AMERICA SECURITIES LLC 5,206,758 5,231,000 ..29,083
3899999. Total - BONdS = INAUSHAI ANA MISCEIIANEOUS..........c.vuieieeeieiiiisi ettt essestesesessessessesessessessssssssessssessessssessess  essetssssssesssssessssassessssssssssessessesassassesssssesassessesassoesesses et et ee s et e s e s eesee s et et anses st e s et eeses e b e eesesses et st essesessesassensesassansesssssesnsansessess | ersesessnsossessessnsnssssssesnsnes 1,554,515,203 .1,541,696,215 9,728,918
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CUSIP Date Number of Actual Par Paid for Accrued
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Bonds - Parent, Subsidiaries and Affiliates
41660* AW 5[ HARTFORD LIFE FA 91216A 10/31/2019 [, [ 02105/2009.... [DIRECT WITH ISSUER.....ccooovvoiieeis i | v | o 1,468,809,904 .1,468,809,904
5599999. Total - Bonds - Parent, SUDSIAIANES AN AFITALES. ..........co.oviiiieiee ettt caeseesesses esesssssssessesessasseeseseseeeseeses et s eeseEae s e eeEee s s e A e e e e LA eE e e s e e ee s e e s et as e e e et et eesensessesarssssraes .1,468,809,904 1,468,809,904 | ..vovoe 0
8399997. Total - Bonds - Part 3 . .6,296,775,533 .6,898,112,045 22,493,979
8399998. Total - Bonds - Summary Item from Part 5..... ..........1,378,314,553 .1,377,993,780 2,124,882
8399999. Total - Bonds S 7,675,090,086 8,276,105,824 | ..o 24,618,861
Preferred Stocks - Industrial and Miscellaneous
78632@ 12 6] SADLERS BAR-B-QUE.........ccooiriieeerccieescsee s ssessssssssssssssnnns | sossiissiessnns 12/31/2009.... | Various . ....26,064.960
786991 47 1|SADLERS BAR-B-QUE SERIES C SENIOR .| 09/30/2009.... | DIRECT WITH ISSUER ....12,545.000
80909# 12 6] SCITOR HOLDINGS INC JUNIOR 07/01/2009.... | HIMCO OPERATIONAL TRANSACTION 6.770
809094 11 8[SCITOR HOLDINGS INC SENIOR .| 07/01/2009.... | HIMCO OPERATIONAL TRANSACTION 6.770
8499999. Total - Preferred Stocks - Industrial and Miscellaneous XXX 0
8999997. Total - Preferred Stocks - Part 3. XXX 0
8999999. Total - Preferred Stocks XXX 0
Common Stocks - Industrial and Miscellaneous
[ 629377 50 8]NRGENERGY INC..oooocciooe e [ [ 02/12/2009... [HIMCO OPERATIONAL TRANSACTION. ....ooooocscoicee, XXX |
[ 9099999. Total - Common Stocks - Industrial and Miscellaneous. .. XXX 0]
Common Stocks - Parent, Subsidiaries and Affiliates
G4506# 10 O|HARTFORD LIFE LTD 06/30/1995.... | DIRECT WITH ISSUER 840,517,562 | .............. XXX
41659* 10 8|HARTFORD LIFE INTERNATIONAL LTD......... ... | 09/30/2009.... | DIRECT WITH ISSUER 189,586,367 XXX
97908# 10 5[ WOODBURY FINANCIAL SERVICES INC .1 09/30/2009.... | DIRECT WITH ISSUER......... oo sssnsssssssssnssnsnssss | sosssisssssssssssssssss st ssssss st sssnss st nnnes | cossossssanssss st sssss s 93,528,169 XXX
9199999. Total - Common Stocks - Parent, SUDSIAIAMNES AN AFfIALES............c.ieieiiiiiet ettt ettt ee b saessses | esiesasssssessessessssessessesssesesesses e b eeseesesseeeeseeses e b s ee s s s e et et ee s et e s s e s et et oe b st et s st e s eeses et e et esses et st ensesessesassansesassnsesssssesssansessnss | ersessssnsossssessnsnsessssnsassanes 1,123,632,098 XXX e veviiisieriniesereess | eereiessesesssessessesssesssssesssssssssensesssassenaens 0
Common Stocks - Mutual Funds
416645 81 OHARTFORD ADVISERS FUND-A.... .| 12/24/2009.... | DIVIDEND REINVESTMENT. 2,745.570 XXX
416645 84 4[HARTFORD DIVIDEND AND GROWTH FUND 12/24/2009.... | DIVIDEND REINVESTMENT ....40,612.930 XXX
416645 87 7[HARTFORD STOCK FUND-A .| 09/30/2009.... | DIVIDEND REINVESTMENT. 360.930 XXX
416645 77 8[HARTFORD TOTAL RETURN BOND-A.. . 12/02/2009.... | DIVIDEND REINVESTMENT 2,473.680 XXX
9299999. Total - CommON StOCKS = MULUAI FUNDS. ...ttt ettt ettt XXX | i 0
9799997. Total - Common Stocks - Part 3 XXX 0
9799999. Total - Common Stocks. XXX
9899999. Total - Preferred and Common Stocks XXX 0
8,799,476,094 XXX reeorrrensresnsrrssnnnes | eenessessessssses s ssenes s sessesans 24,618,861

9999999.

Total - Bonds, Preferred and Common Stocks.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 1 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange | Realized Total Stock

e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends

i Number of Adjusted Valuation Year's Temporary | Change in Exchange Value (Loss) (Loss) (Loss) Received

CusIP g | Disposal Shares Par Actual Carrying Increase/ |(Amortization)| Impairment | B./A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36200Q 3L 6|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 19,151 19,696 20,896 19,151 0 02/01/2032
36200R YQ 9|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 29,886 31,884 29,060 0 01/01/2032
36200U WJ 0|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 75 78 73 0 09/01/2031
36200W CB 5|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 16,981 15,402 0 01/01/2032
36200W Y9 6|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 57,730 59,788 56,134 0 08/01/2032
36200X JF 7|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION......c.covvvvvene [ vovmrrrmrinnrirseisniins | verenenn 110,823 | ... 110,823 | e 124178 | oo | v [ eeneed(13,355) | ovivieniiinins | aereee(13,355) [ e | v 110,823 0 12/01/2031
36200X KN 8|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 3,919 3,757 0 01/01/2032
36201A UL 0|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 2,757 2,900 2,631 0 07/01/2032
36201C 6E 9|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 31,510 28,723 0 03/01/2032
36201C PY 4|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 20,878 21,213 20,572 0 01/01/2032
36201F Q6 7|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION.........coouvvers [ wermmrrimerrinnrrinnens [ 110,323 | 10000110,323 | e 113,391 | v 118,095 | ..oooovvecviies | eereeeaee T TT2) | e | e (T TT2) | s | v 110,323 0 05/01/2032
36201F UH 8|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 63,046 66,309 61,303 0 04/01/2032
36201F UQ 8|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 74,235 78,270 72,182 0 04/01/2032
36201F UR 6|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 4,069 4,320 3,956 0 04/01/2032
36201F X6 9|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 24,606 25,171 24,246 0 02/01/2032
36201H WX 7|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 18,858 8,217 18,406 0 06/01/2032
36201J F6 1|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 5,429 5,807 5,279 0 05/01/2032
36201J FD 6|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION.........ccouvvrs [ wommrremnrrenncernnens [ e, 187,394 | L 187,394 | L 195,622 | ..covovnne 195,954 | .o | eereeeene(8,960) | s | iereead(8,560) | s | e 187,394 0 04/01/2032
36201K KP 0|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 4,483 4,660 4,399 0 04/01/2032
36201L 6T 6|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 10,086 11,107 9,626 0 07/01/2032
36201L 6V 1|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION.........ccouvvers [ wormmmremnrrennceinnnes [ eevreennnn 97,336 | 1000000 97,336 | v 101,990 | .ccooovvrnnee 115,185 | oo 97,336 0 07/01/2032
36201L 7K 4|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 892 987 851 0 08/01/2032
36201M G8 9|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 56,352 59,860 54,869 0 06/01/2032
36201M JU 7|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION.........ccoovvers [ wormmmremnrrennreinnees [ e, 168,769 | ... 168,769 | ........... AVENALC T — 186,342 | .oooevvvevviies | eereens(17,573) | s | e (1T,573) | s | e 168,769 0 07/01/2032
36201M LH 3|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 73,185 67,641 0 08/01/2032
36201Q 2F 9[GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 53,870 55,478 52,380 0 08/01/2032
36201T AM 9 GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 66,245 67,774 64,413 0 08/01/2032
36203L CQ 3|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 7,012 7171 6,869 0 09/01/2023
362059 RM 1|GNMA 30YR ...|02/01/2009 | SCHEDULED REDEMPTION 207 208 208 0 04/01/2009
362060 SE 6|GNMA 30YR ... |04/01/2009 | Various 754 698 696 0 04/01/2009
36208E BT 9|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 1,796 1,992 1,744 0 05/01/2031
36209D R8 9|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 2,105 2,217 2,065 0 09/01/2031
36209N 3L 4|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 373 385 366 0 07/01/2029
36209R VG 5|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 330 336 326 0 08/01/2030
36209Y X4 5|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 4,191 4,253 4,112 0 09/01/2031
3620A1 X7 8|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 13,902 13,465 0 06/01/2039
3620A8 LU 5|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 11,382 11,024 0 08/01/2039
3620A9 SH 5|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 13,414 12,992 09/01/2039
3620AC 3Z 5|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 41,243 39,048 09/01/2039
3620AC 4G 6|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 5,336 5,168 09/01/2039
36211B T8 7|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 489 488 481 06/01/2029
36211C 2S 0|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 9,405 9,649 9,254 07/01/2029
36213D 3C 0|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 25,999 3,688 25,194 02/01/2032
36213E AB 2|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 91,416 52,184 87,519 05/01/2032
36213E SK 3|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION.........coovvvrs | wormmreermmrermmreiinnnee [ 114,295 | 00 114,205 | L 117,201 65,653 | ..oovrererrerenne [ e A12) [ | e 312) | | v 114,295 01/01/2032
36213E YS 9|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 7,744 2,629 7,235 04/01/2032
36213G AL 5[GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 4,536 4,694 4,449 02/01/2032
36213G TY 7[GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 434 458 426 11/01/2031
36213J LL 7|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 5213 5,629 5,072 05/01/2032
36213J V2 8|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION......c.covvvvvene [ wormrrrmrinnrirseiieiins | vererennn 123,160 | ... 123,160 | ... 131,003 | oo | eeeenrinnnnennns [ eonneneene(7,933) | v | eerneeene(7,933) e | v 123,160 04/01/2032
36213N LL 8|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 80,536 82,598 79,199 12/01/2031
362135 KL 8|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 6,761 7,064 6,633 08/01/2031
36213U C9 9|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 1,378 1,376 1,320 11/01/2031
36213X SB 1|GNMA 30YR ..|12/01/2009 | SCHEDULED REDEMPTION 57,232 | oo 57,232 61,259 57,232 04/01/2032
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36213X T5 3|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 4,095 4,095 4,209 4,400 (305) (305) 4,095 0 86 (05/01/2032
36213X T6 1|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 8,364 8,364 8,597 8,976 (611) (611) 8,364 0 366 [05/01/2032
362158 DT 1|GNMA 30YR ...|05/01/2009 | SCHEDULED REDEMPTION 7,012 7,012 7,783 7,724 (712) (712) 7,012 0 288 |05/01/2016
362161 6H 9|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 665 665 665 665 0 0 665 0 02/01/2017
362162 G9 4|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 529 529 528 528 0 0 529 0 01/01/2017
36217F 6S 3|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 4,069 4,069 4,065 4,066 2 2 4,069 0 02/01/2017
36217V DA 9|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 584 1 1 585 0 03/01/2017
36218N NQ 0|GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 2,029 (326) (326) 1,703 0 07/01/2019
36219L SM 7| GNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 1,608 (205) (205) 1,402 0 09/01/2018
362052 H4  7|GNMA 30YR1977-T9.....covvrriecrieeireserirenninns ...|04/01/2009 | SCHEDULED REDEMPTION 455 0 05/01/2009
36219L AC 8|GNMA 30YR 1980-86 ...|12/01/2009 | SCHEDULED REDEMPTION 919 0 09/01/2018
36225B ND 6|GNMA 30YR PLATINUM... .|...|12/01/2009 | SCHEDULED REDEMPTION ...130,850 0 05/01/2031
36225B PM 4| GNMA 30YR PLATINUM... ...|12/01/2009 | SCHEDULED REDEMPTION 422,651 09/01/2031
36202E 3E 7|GNMA2 30YR ...|12/01/2009 | SCHEDULED REDEMPTION ...623,454 03/01/2039
36202E AL 3|GNMA2 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 974,685 11,200,670 09/01/2034
36202F CN 4 |GNMA2 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 11,279 | oo 11,279 11,442 11,279 11/01/2039
912810 QB 7| TREASURY BOND coo | 1171812009 | VAIOUS......oooovverererereeeenseessssesssssenssns | eeseeessssssssesssnees | eevens 55,279,557 57,223,000 | ...... 55,129,192 | ..ovvveivereerriinnnes [ eevveesinensinnns | covreines 1,383 | s | e 1,383 | e [ s 55,130,575 |.... 05/15/2039
912810 QC 5| TREASURY BOND ... |11/20/2009 | Various 31,370,642 .29,036,000 | ..... 31,281,362 (576) (576) . 1,280,786 08/15/2039
912810 QD 3| TREASURY BOND o | 1211712009 | VAFIOUS........covveeereeeeeseeseseeeseseesssseeseseseens | eoeesseesssessssssssnes | eovenes 7,147,499 | ... 7,122,000 | ........ 7,192,072 (20) (710) ) R I 7,192,051 |.... 11/15/2039
912828 BV 1|TREASURY NOTE +.{01/15/2009 | MATURED.......c.ocvvvrrvirerenenresnerssssessnee | eereerssssessnsessnnes | eevenneees 110,000 | coovvvvnnee 110,000 | .covoonee 112,454 | ..o 110,021 ) (21) 110,000 01/15/2009
912828 HA 1| TREASURY NOTE ...|07/31/2009 | Various ..24,360,730 | ......22,059,000 | ..... 24,783,165 | ........24,755,315 ) B 24,619,609 | ... 08/15/2017
912828 JH 4|TREASURY NOTE 11+ {06/16/2009 | VAIIOUS.......oooorerrrrermeresseensmeesssssssssessnns | eeseeessssssssesssnees | eevens 40,958,939 | ...... 40,000,000 | ..... 40,706,250 | ........ 40,697,779 ). ......40,670,227 08/15/2018
912828 JR 2|TREASURY NOTE ...|06/12/2009 | Various .1,767,456,209 | .1,616,831,000 | .1,794,968,781 | ...... 684,248,161 ). ...1,794,232,051 11/15/2018
912828 JW 1|TREASURY NOTE ... |04/09/2009 | Various ...629,612,925 | ....640,657,000 | ....632,578,538 12/31/2013
912828 JY 7|TREASURY NOTE ...|07/31/2009 | Various ...270,929,411 | ....271,438,000 | ....271,244,603 01/31/2011
912828 JZ 4|TREASURY NOTE 01+ {07/29/2009 | VAIIOUS......veoovverrerereeereeesseeessanessssesssns | eeseeesssessssesssnees | eevens 14,335,913 | ...... 14,584,000 | ...... 14,428,124 01/31/2014
912828 KH 2| TREASURY NOTE ...|06/15/2009 | RBS GREENWICH CAPITAL MARKETS | .... ...1,685,058 | . ,693,000 | ........ 1,692,873 03/31/2011
912828 KQ 2|TREASURY NOTE ... |06/23/2009 | Various .10,875,057 11,441,000 | ... 10,905,362 05/15/2019
912828 LU 2|TREASURY NOTE ...|12/23/2009 | Various ...8,389,732 ...8,309,000 8,396,018 (890) (890) 10/31/2016
912828 LY 4|TREASURY NOTE ...|12/23/2009 | Various 53,417,293 53,659,000 | ...... 53,636,267 302 302 11/15/2019
912828 LZ 1|TREASURY NOTE ...|12/23/2009 | CITIGROUP (Salomon/Smith Barney)..... 6,140,267 | . ,238,000 | ........6,148,837 0 11/30/2014
912803 DG 5| TREASURY STRIP (PRIN).....ccciimeeermrrersrrernnneens ...|11/20/2009 | JP MORGAN SECURITIES INC.............. 2126778 | ........ 7,872,000 1,996,654 29,959 29,959 | .iooerierieniiienes | 0000een2,026,613 | oo | e 05/15/2039
0399999. Total - Bonds - U.S. Government. .2,928,524,864 | .2,792,600,855 | .2,959,676,013 |..... 752,808,977 | ..ovvverinneens 0 ... (893,154) | ovveorvreend 0] [CICRETN ] — 0 (30,125,839) | (30,125,839) | 17,901,945 |..... XXX.....
Bonds - All Other Government
J26161 LK 3|JAPAN (GOVERNMENT OF) 10-YR # 297. .. | D {01/29/2009 | MORGAN STANLEY ...382,946,587 | ....379,782,184 | ....386,398,436 | ...... 381,592,911 (58,251)| ..... 4795219 | ...... 386,329,880 |(1,598,124) | ..(1,785,169) | ..(3,383,293) | .....666,027 |12/20/2018
BRS4T4 CC 3|JAPAN (GOVT OF) 10-YR# 288... .. | D [01/29/2009 | MORGAN STANLEY ...174,143,135 | ....159,855,065 | ....165,552,299 | ...... 171,321,668 57,583) | .....(5,815,096) | ...... 165,448,990 |.7,213,035 |...1,481,110 | ...8,694,145 | ..1,064,476 [09/20/2017
J26160 SB 8|JAPAN (GOVT OF) 10-YR # 264 .. | D [01/30/2009 | MORGAN STANLEY ...150,253,424 | ....138,541,056 | ....143,234,827 | ...... 148,206,399 | ...oovvevvvrereene oo T2 | oo | e (74,211) | .....(5,030,504) | ...... 143,101,684 |.6,413,365 | ...... 738,376 |..7,151,740 | ..... 814,962 (09/20/2014
J26160 ZU 8|JAPAN (GOVT OF) 10-YR # 272.... .. | D [01/30/2009 | MORGAN STANLEY ...230,092,417 | ....213,140,086 | ....219,890,233 | ...... 227,541,684 | ...coovvvorerrinns | 100eene(90,535) | v | c00eeeer(90,535) | .....(7,723,347) | ...... 219,727,802 |.9,847,505 | ...... 517,110 |.10,364,615 |..1,170,202 |09/20/2015
BRS2N6 FF 8|JAPAN (GOVT OF) 10-YR # 282.... .. | D [01/30/2009 | MORGAN STANLEY ...234,529,425 | ...213,140,086 | ....223,601,002 | ...... 231,357,673 | cevovrverereenns | eeee(121,140) | s | (121,141 | .....(7,852,871) | ...... 223,383,660 |.9,861,445 | ...1,284,319 | .11,145,765 |..1,420,047 (09/20/2016
984998 SC 9|JAPAN (GOVT OF) 20-YR #44.. .. | D |01/28/2009 | MORGAN STANLEY ....186,273,548 | ....159,855,065 | ....176,136,303 | ...... 182,222,689 175,916,929 |.8,088,924 | ...2,267,695 |.10,356,619 |..1,557,530 |03/20/2020
BRS7GH 7Y 9|JAPAN (GOVT OF) 2-YR # 274.. .. | D [02/02/2009 | MORGAN STANLEY 55,841,959 | ...... 53,285,022 | ...... 53,320,723 | ........ 55,192,742 wernD3,317,592 2,364,726 | ...... 159,641 | ..2,524,367 | ....... 75,011 |11/15/2010
BRS4W8 H9 2|JAPAN (GOVT OF) 5-YR # 66 .. | D {01/29/2009 | MORGAN STANLEY ......ccoorierrinrinnriinns [ rrriseriserisserneninns [ cevens 56,624,034 | ...... 53,285,022 | ...... 53,922,843 | ........ 55,804,622 | .....ococovervvres | wrerenn(15,580) [ oo | eerennn(15,580) | .....(1,894,152) | ........ 53,894,891 |.2,349,641 | ...... 379,502 |..2,729,143 | .... 229,593 109/20/2012
BRS2PM FX 2|JAPAN (GOVT OF) 5-YR # 60.... .| D {01/29/2009 | MORGAN STANLEY .......osrvvemrremnmreinnee [ eommeeemneeenneeesnees [ cevens 56,623,478 | ...... 53,285,022 | ...... 54,036,340 55,914,316 | ..cooovovrvriranne [ 00eeee(25,059) | oo | c0reene(25,059) | .....(1,897,875) | ........ 53,991,382 |.2,353,848 | ...... 278,248 | ..2,632,09 | ..... 250,465 |09/20/2011
[BHMO6D M9 0| JAPAN (GOVT OF) 5-YR #78 .| D |01/30/2009 | MORGAN STANLEY ...264,635,087 | ....263,613,516 | ....265,574,800 | ...... 262,272,619 | .cocovvvinnnninns | eoeeene(36,144) | v | o0 (36,144) | -.....3,295,802 | ...... 265,532,277 | ..(908,118) | ........ 10,927 |..... (897,191) | .....297,980 [12/20/2013
[1099999. Total - Bonds - All Other Government .1,791,963,094 | .1,687,782,122 | .1,741,667,807 |..1,771,427,325 ...(30,181,311) | ...1,740,645,087 45,986,246 | ...5,331,761 | 51,318,006 |..7,546,293 |..... XXX.....
Bonds - U.S. Special Revenue and Special Assessment
31294K F3 4(FGOLD 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 39,581 38,514 36,261 0 12/01/2016
312963 2E 0|FGOLD 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 106,911 107,109 0 01/01/2019
312964 LJ 6|FGOLD 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 160,911 161,175 0 02/01/2019
312964 P3 7|FGOLD 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 106,754 106,936 0 02/01/2019
312964 TZ 2|FGOLD 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 60,857 60,962 0 02/01/2019
312965 RD 0|FGOLD 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 86,990 87,199 0 04/01/2019
312966 GP 3 |FGOLD 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 131,427 131,657 0 04/01/2019
312967 T2 8|FGOLD 15YR ..|12/01/2009 | SCHEDULED REDEMPTION 102,866 103,053 0 06/01/2019
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312967 TX 0|FGOLD 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 32,806 32,748 58 58 32,806 0 837 (07/01/2019
312967 U4 2|FGOLD 15YR ...|12/01/2009 | SCHEDULED REDEMPTION......c.covvvvvene [ vovmrrrmrinmrrneisnis | eerirenen 120,277 | 121,277 | e 121,090 187 187 121,277 0 06/01/2019
312967 WF 5|FGOLD 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 75,068 75,200 0 06/01/2019
312967 YK 2|FGOLD 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 28,030 28,079 0 06/01/2019
312968 A9 1|FGOLD 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 48,251 48,318 0 06/01/2019
312968 BA 7 |FGOLD 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 45,992 46,071 06/01/2019
312968 KE 9|FGOLD 15YR ...|12/01/2009 | SCHEDULED REDEMPTION......c.covvvrvene [ wovmrrrmrinnrrseinniis | vererenn 114,956 | ... 114,956 | ... 114,758 114,956 07/01/2019
312968 NT 3|FGOLD 15YR ...|12/01/2009 | SCHEDULED REDEMPTION........covvvrvene [ vovmrrrmriinnrirseiinis | vererenn 102,516 | ... 102,516 | ..o 102,345 102,516 07/01/2019
31288D 6V 6|FGOLD 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 90,624 90,377 87,678 10/01/2032
31288F 6X 7|FGOLD 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 84,030 84,588 81,298 03/01/2033
3128KR WQ 3|FGOLD 30YR ...|12/01/2009 | SCHEDULED REDEMPTION \ 986,599 935,303 10/01/2036
31292G Y5 9|FGOLD 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 5,677 5,677 5,780 5,835 5,677 03/01/2029
31292H 4H 4|FGOLD 30YR ...|12/01/2009 | Various 2,975,598 2,911,967 2,870,107 |.......... 2871479 | oo | 0000e26,839 | s | 00e0ei28,839 | s | e 2,898,317 12/01/2033
31292H SQ 8|FGOLD 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 69,715 ...69,715 72,057 72,593 69,715 11/01/2032
31296J TJ 5|FGOLD 30YR ...|12/01/2009 | SCHEDULED REDEMPTION.........coovvves [ wormrrermrrenneriinnnes [ cevi 1,127,285 | ......1,127,285 | ........ 1,135,739 | ...ooceee. 1,136,513 | v [erreeeen(9,228) [ oo | eerrrneenn(9,228) | v | s 1,127,285 06/01/2033
31296K X7 3|FGOLD 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 1,180 1,220 1,252 1,180 07/01/2033
31296M 2N 8|FGOLD 30YR ...|12/01/2009 | SCHEDULED REDEMPTION.........ccovvves | worrrrermrernnnneinnnes [ cevereneen 218,318 229,219 218,318 09/01/2033
31296N LJ 4|FGOLD 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 22,245 22,992 23,322 22,245 10/01/2033
31296P TL 6|FGOLD 30YR ...|12/01/2009 | SCHEDULED REDEMPTION.........coouvves [ wormrrererrennerinnnees [ ceve 1,007,454 | .......1,007,454 | ........ 1,014,537 | ......... 1,014,909 | ..oovvvrvvrrriene [ errreend(T855) [ oo | everrnaee(T455) | s | s 1,007,454 10/01/2033
31296S AC 0|FGOLD 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 37,046 38,290 38,510 37,046 01/01/2034
31296U EU 1|FGOLD 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 7,701 7,960 8,112 7,701 03/01/2034
31296U H9 5|FGOLD 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 15,654 15,843 15,145 08/01/2034
31296X TY 1|FGOLD 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 35,699 37,325 34,538 05/01/2034
31297A 3S 1|FGOLD 30YR ...|12/01/2009 | SCHEDULED REDEMPTION.........coovvvers | wormerermmeeernneeernnnes [ cevennneeen 255,235 256,019 266,695 06/01/2034
31297A 3T 9|FGOLD 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 280,516 279,533 293,110 06/01/2034
31297A 5J 9|FGOLD 30YR ...|12/01/2009 | SCHEDULED REDEMPTION.........ccoovvrs | wormmmrermnrrennceinnees [ e 196,960 | .......... 196,960 | ........... 188,497 196,960 06/01/2034
31297A 5K 6|FGOLD 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 413,591 432,161 06/01/2034
31297B AM 4 |FGOLD 30YR ...|12/01/2009 | SCHEDULED REDEMPTION .182,667 ....190,868 06/01/2034
31297E J7 2|FGOLD 30YR ...|10/28/2009 | Various ..3,505,034 . 3,447,483 | ... 09/01/2034
31297E L8 7|FGOLD 30YR <1+ |10/28/2009 | VAIIOUS.......coorrermrrerrreeseeesseeessaneessaeeesns | eemmeesnmesssnnesesnnees | weeenn 1,402,087 | ........1,328,854 | ........ ,377,856 . B 1,355,166 | ... 09/01/2034
31298E P7 4|FGOLD 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 78 78 1 1 78 12/01/2030
31298F JL 7|FGOLD 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 658 655 660 01/01/2031
3128KW BV 4|FGOLD 30YR ALT-A 012 {10/01/2009 | VAIIOUS.....veooeveerererneeeseeessseeesssesessnessnns | eeseesssseessnesssnnnes | eevssnneees 359,010 357,687 353,889 09/01/2037
3128L0 YL 0|FGOLD 30YRALT-A ...|12/01/2009 | SCHEDULED REDEMPTION 26,273 26,209 25,293 11/01/2037
3128L4 7D 0|FGOLD 30YR ALT-A <1+ {10/01/2009 | VAIIOUS.......coreveerreenneeesereesneeesssesessanssssns | eemmeessnseessseessnees | ceveneeeee [O4A24 | (i TAT 861 | oo 776,633 | .oooooeen 773234 | e | o (BATT) | e | et (BATT) [ s [ s 764,757 01/01/2038
3128L4 G6 5|FGOLD 30YRALT-A ...|12/01/2009 | SCHEDULED REDEMPTION 62,936 62,681 60,588 01/01/2038
31283H QX 6|FGOLD 30YR GIANT. ...|12/01/2009 | SCHEDULED REDEMPTION 62,266 62,871 60,243 03/01/2032
31283H UA 1|FGOLD 30YR GIANT. ...|12/01/2009 | SCHEDULED REDEMPTION 62,192 62,766 60,171 12/01/2032
31283H XH 3|FGOLD 30YR GIANT. ...|12/01/2009 | SCHEDULED REDEMPTION 25,469 25,732 24,641 0 877 |06/01/2033
31283H Y5 8|FGOLD 30YR GIANT.. ...|12/01/2009 | SCHEDULED REDEMPTION.........ccoovves | wormmmrermmrermnriernnnes [ 423,595 | ... 423,595 | ........... 446,098 | ............. 449,001 | .cveeecevrecers | ereeen(25,408) | oo | eeeeeenn(25,408) [ oo [ e 423,595 0. 19,105 |12/01/2033
3128M6 ZY 7|FGOLD 30YR GIANT.. ...|05/07/2009 | Various 38,344,495 38,326,156 | ...ocvevvecrerrrs | erene(143,897) [ oo | eeeree(143,897) | oo | s 38,182,258 |...cooovrrrrrenn. ..1,146,404 | ..1,146,404 | ... 982,469 (11/01/2038
3128M7 BX 3|FGOLD 30YR GIANT. ...|12/01/2009 | SCHEDULED REDEMPTION.......ccovvveveee | cormrererirseirnerineins | cevereeens 278,866 264,838 (V8 [ 3,605 |12/01/2038
3128M6 JY 5|FGOLD 30YR GIANT AGENCY ALT-A........cccccceene. ...|12/01/2009 | SCHEDULED REDEMPTION........cccoovves | wormmrrermmmeermnniernnnns [ 3,140,063 | ........3,140,063 | ........ 3,173,426 | .......... SAT2,671 | oo | eereene(32,608) | s | eeered(32,608) | o | e 3,140,063 0 ... 113,326 (01/01/2038
313421 MH 9|FH 1/1 1Y CMT ARM ...|12/01/2009 | SCHEDULED REDEMPTION 6,832 6,841 6,841 0 200 (04/01/2017
3128Q2 CU 5(FH7/1 1Y CMT ARM ...|12/01/2009 | SCHEDULED REDEMPTION........cccoovves | wormmrrermmmermnnirnnnne | 5,411,269 | ... 5,411,269 | ........ 5,458,610 | .......... 5,450,784 | oooovvvrrvrinne | eeeeene(39,514) | i | e (39,514) | e | s 5,411,269 0 ... 175,790 (06/01/2035
3128JM M8 7|FH7/11Y LIBOR ARM e | 1171312009 | VAIIOUS......veooverreerreeseeesesessnessessesns | eenmeessnnessssnnsennnes | e 3,421,269 | ........3,286,082 | ........ 3,294,297 | .......... 3,291,966 | .coeoevrererrerns | eereernene(1,387) | v | vrreernne(1,.367) | o | e 3,290,599 | .ovverrrernnier | 130,670 | ...... 130,670 |..... 156,467 (07/01/2035
312854 BJ 5|FHLMC 12M LIBOR ARM........ccccomivrmerinrirneriniinns 1 112/01/2009 | VAIIOUS.......coorvernreerreeerneeessesessesesneeesss | eenmeeennesssnnesennnes | 0,097,244 | ... 5,422,195 | ........ 5,414,670 | ......... 4,699,978 | ..o | rrerrenennB02 | e | 802 | s | 5417458 | ..oovvevrvcns | e 179,785 | ...... 179,785 | ..... 240,586 103/01/2036
313401 GK 1|FHLMC 30YR ...|02/01/2009 | SCHEDULED REDEMPTION 27 27 27 27 27 0 1 |06/01/2009
313401 GR 6 |FHLMC 30YR ...|09/01/2009 | Various. 718 718 714 717 718 0 38 109/01/2009
313401 GT 2|FHLMC 30YR ...|03/01/2009 | SCHEDULED REDEMPTION 68 68 67 67 68 0 2 09/01/2009
3128NH 2N 2|FHLMC 5/1 1YRLIBOR ARM.......cccovvvvrrirnrirrnnns 111312009 | VATOUS......cooeeriieeiseieiissisessiesissees | cereeeseessesssssssnnees | seveenns 9,967,426 | ........ 9,485,998 | ........ 9,506,091 | .......... 9,508,077 | ..ovveerrneeanne [ rerernene(3,769) | oo [ erreereeeee(3,769) | o [ e 9,502,308 | ...ocvverirrrins [ ervnnn 465,117 | ...... 465,117 | ..... 514,273 |06/01/2037
3133TH A5 6|FHLMC_2104 ...|12/01/2009 | SCHEDULED REDEMPTION.......cccovvvinee | corrriseirnerierirneees | ceveenas 3,269,217 3,269,217 3,338,421 | oo | s [ e0eeeene(69,205) | oo | eeeeen(69,205) | s [ e 3,269,217 0 12/01/2028
3133TP QW 2| FHLMC_2252 ...|12/01/2009 | SCHEDULED REDEMPTION 62,443 | ............. 62,443 64,551 65,228 62,443 (V8 [P 2,632 (09/01/2030
31339W A6 3|FHLMC_2426C ..|12/01/2009 | SCHEDULED REDEMPTION........ccovvvere | cormrirmmriseirerinnins | veverenens 917,423 917,423 940,800 940,779 917,423 0 32,818 |03/01/2017
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31339W NG 7|FHLMC_2439 ...|08/01/2009 | SCHEDULED REDEMPTION 1,022,414 | ........ 1,022,414 1,009,474 | .......... 1,020,180 2,233 2,233 0 09/01/2030
31392R 4A 6|FHLMC_2471 ...|07/01/2009 | SCHEDULED REDEMPTION........oovvvnre | cormrernrernrirneiiinnins | vevereneas 733,487 | oo 733,487 | oo 756,867 | ..oovvenecs 740,519 | oo 0 02/01/2031
31392X C3 0|FHLMC_2513 IS, ...|06/30/2009 | Various 0 01/01/2032
31395T V3 5|FHLMC_2976. ...|12/01/2009 | SCHEDULED REDEMPTION 1,167,261 1,167,261 1,154,130 | ..........1,158,729 0 01/01/2033
31396H VX 4|FHLMC_3117 ...|04/02/2009 | RBS GREENWICH CAPITAL MARKETS 6,079,539 ,077,000 49,499,466 | ........ 50,324,947 | ..oovvrvvririens [ 0000n06,392 | i | 00000n86,392 | s [ 20000050,391,339 | ...5,688,199 | ...5,688,199 08/01/2034
31408X SR 2[FN 7|11Y CMT ARM ...|12/01/2009 | SCHEDULED REDEMPTION 2,507,600 2,507,600 2,529,253 0 01/01/2036
31407G CY 2|FN5/1 1Y CMT ARM ...|12/01/2009 | SCHEDULED REDEMPTION........coevvcvnne | vormrirmrinnensriinin | v 1,241,281 | 11000 1,241,281 | ......1,247,036 | .......... 1,246,201 | .o 0 05/01/2035
31362P VJ 7|FN5/1211TH COFlI ARM ...|12/01/2009 | SCHEDULED REDEMPTION 525 0 09/01/2018
31362J UN 3 |FN6/12 11TH COFI ARM... ...|12/01/2009 | SCHEDULED REDEMPTION 10,673 0 06/01/2028
31403C 7J 4|FN7/11Y CMT ARM 1. [10/28/2009 [ VAIOUS........ooevvrerieeriresiieiienisssissssisssienses | sveriesessssisnisensens | venen8,044,628 | ........7,695,350 | ........7,594,048 | .......... 7,618,678 | .ovvvvvrvrvcrrnne | o992 | s | e 3,992 | i | e 7,628,670 | oo 415,958 415,958 12/01/2035
31406X XD 9|FN7/11Y CMT ARM ...|12/01/2009 | SCHEDULED REDEMPTION.........coouvvers | v [ 2,795,819 | 1.......2,795,819 | ........2,814,276 | .......... 2,814,263 | ..coovvvvrrenrenne 0 05/01/2035
31407B YA 1|FN7/11Y CMT ARM ...|12/01/2009 | SCHEDULED REDEMPTION.........cocuvvers | vormmrrirmmrrirnnriinnens [ 1,216,572 | ... 1,216,572 | ........ 1,227,316 | .......... 1,225,487 0 07/01/2035
31405C NR 6|FN 7/1 1Y LIBOR ARM ...|12/01/2009 | SCHEDULED REDEMPTION 1,507,254 0 06/01/2034
31406E QG 2|FN 7/1 1Y LIBOR ARM ...|12/01/2009 | SCHEDULED REDEMPTION ,822,727 0 07/01/2035
31406M 3F 1|FN7/11Y LIBOR ARM ...|12/01/2009 | SCHEDULED REDEMPTION.........ccouevers | vormmrrimmrrinnnriinnens [ 1,049,841 | 1..1,549,841 | ........1,556,479 | ......... 1,555,600 0 03/01/2035
31406N JF 2|FN7/11Y LIBOR ARM ...|12/01/2009 | SCHEDULED REDEMPTION 0 04/01/2035
31407B YC 7|FN7/11Y LIBOR ARM ...|12/01/2009 | SCHEDULED REDEMPTION......ccovvvvens | v | 103,469,440 | ........3,469,440 | ........3,497,494 | ......... 3,488,311 0 07/01/2035
31407E MH 3|FN 7/1 1Y LIBOR ARM ...|12/01/2009 | SCHEDULED REDEMPTION......ccovvvvens [ v | 102,951,447 | ........2,951,447 | .......2,990,415 | .......... 2,978,448 0 06/01/2035
31371K KS 9|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 16,087 0 01/01/2017
31371K NG 2|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 4,140 0 04/01/2017
31371K QE 4|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 49,317 0 05/01/2017
31371K RD 5|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 10,299 0 06/01/2017
31371K SB 8|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 10,392 0 07/01/2017
31371K WE  7|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION.........ccoovvees [ wormmrremnmrimnerinnees [ e 403,955 | .......... 403,955 | .......... 405,612 | ............. 405,386 | ..cooorerrirnens 0 12/01/2017
31374T QF 9|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 11,945 0 04/01/2014
31379J KH 8|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 25,220 0 05/01/2013
31379T W2 6|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 14,964 0 05/01/2013
31382H BS 3|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 59,471 0 04/01/2014
31384V ZR 6|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 6,839 ) ) 0 08/01/2015
31384X 3K 2|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 76,092 ) ) 0 06/01/2015
31386D UB 4|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 1,598 ) ) 0 12/01/2015
31386F YK 5[FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 5,426 ) ) 0 01/01/2016
31387F GV 0[FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 12,920 ) ) 0 06/01/2016
31388C 3E 8|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 51,408 ) ) 0 11/01/2016
31388C 4X 5|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 54,927 ) ) 0 11/01/2016
31389G TU 4|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 5,187 ) ) 0 02/01/2017
31389L D8 9|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 24,876 ) ) 0 03/01/2017
31389N NB 7|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 9,545 ) ) 0 04/01/2017
31389V S5 7|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 18,237 ) ) 0 05/01/2017
31389V SY 4|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 5,297 ) ) 0 05/01/2017
31389X 6A 6|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 4,076 ) ) 0 05/01/2017
31390C AN 6|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 890 ) ) 0 03/01/2017
31390D HH 0|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 2,123 ) ) 0 04/01/2017
31390H CA 1|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 83,791 ) ) 0 05/01/2017
31390H CH 6|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 1,011 ) ) 0 05/01/2017
31390M HB 3|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 19,958 ) ) 0 06/01/2017
31400S Z9 3|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 669,452 ) ) 0 04/01/2018
31402U TY 8|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 509,391 ). ) 0 09/01/2018
31403B 3Y 7|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION.......ccoovvvene | vormrernneirneirnciernnens | vevereencen 728,768 | s 728,768 | ..o 731757 | e 731,086 | .coovvrerrirnne ). )| .. 0 09/01/2018
31403B 3Z 4|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 337,183 ). )| .. 0 09/01/2018
313633 UK 3|FNMA 30YR ...|04/01/2009 | SCHEDULED REDEMPTION 153 ) ) 0 07/01/2019
31363C MM 8| FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 59 ) ) 0 11/01/2019
313710 L4 4|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 1,465 (170) (170) 1,295 0 06/01/2030
313710 XA 7|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 7,436 (495) (495) 6,941 0 03/01/2031
31371K 7E 5|FNMA 30YR ++112/01/2009 | VAIOUS.......coonrrerrrernriisnssessesissssssesssssas | sommnssssnsssnnssnnns | 20een 19,043,320 | ......18,645,646 | ..... 19,033,126 | ...ooovvvvvrrrivnrriinns | cevvrsnsiinnsiiies | cevveens (70,482) | covovvvvrinrins | v (70,482) | ..o 18,962,644 |......cccooonne. 80,676 | ........ 80,676 07/01/2033
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31371K HY O0|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 46,771 46,023 748 46,771 01/01/2032
31371K WJ 6 |FNMA 30YR 1. 105/01/2009 [ VAOUS........ovvvririieriieiieriseisssisssiiennes | wvnreresessneisseisninns | verenen 3,341,887 | ........3,180,665 | ........3,251,236 | .......... 3,334,751 | oo [ eeerene(13,800) | oo [ e (13,800) | v | 00000000.3,320,952 | oo, 12/01/2032
31371K XY 2|FNMA 30YR ...|05/01/2009 | Various 891,864 01/01/2033
31371L CD 9|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 09/01/2033
31371L DH 9|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION.........ccouvvers | vormmrrimnrrinnrrinacns [ 1,486,702 | ........1,486,702 | ........1,496,691 | .......... 1,498,976 10/01/2033
31382S GP 0|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 402,612 351,773 04/01/2029
31383P 2X 3|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 1,059 1,044 09/01/2029
31383R FV 9|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 58,337 60,791 08/01/2029
31383W X7 1|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 3,002 3,149 11/01/2029
31385H 5B 4|FNMA 30YR ...|05/01/2009 | Various 2,051,019 | ........1,955,668 | ........ 2,014,490 | ......... 2,028,616 | .cooovcrrerverrirne | eerrereen(9,091) | v | e 9,091) | s | e 2,019,525 |...ccooovivirs 02/01/2032
31385J GG 7|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 71,092 73,603 79,381 71,092 06/01/2032
31385J P5 1|FNMA 30YR +1:{05/01/2009 | VAIIOUS.......coovverrererrerssreresseesssssssssessnns | eereesssssssssssssnees | covennes 1,473,709 | .......1,404,597 | ....... 1,446,845 | .......... 1,457,238 [V I 1,451,120 10/01/2032
31385J RN 0 [FNMA 30YR 11 {05/01/2009 | VAIOUS......ccovoverrrermersssessssessssessssessnns | wereessssessssssssnees | cevenes 1,892,978 | .......1,803424 | ........ 1,857,668 | ......... 1,872,357 P [P 1,864,909 11/01/2032
31386E C4 8|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 56,114 57,727 59,487 56,114 04/01/2031
31386H CG 4|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 41,481 42,184 43,851 41,481 12/01/2030
31386H MR 9|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 3,589 3,668 3,918 3,589 01/01/2031
31386M ZB 9|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 8,430 8,579 8,743 8,430 10/01/2030
31386P UJ 0|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 2,224 2,273 2,372 2,224 01/01/2031
31386R KK 4|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 1,644 1,680 1,759 1,644 02/01/2031
31387H V5 6|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 2,134 2,170 2,291 2,134 05/01/2031
31387T X2 5[FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 4,016 4,049 4,120 4,016 07/01/2031
31387U V6 5|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION.........coovvvers | wormrrermnrrrnnrinnnes [ cevenneens 186,524 07/01/2031
31388M NB 0|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 1,121 09/01/2031
31388N Q6 6|FNMA 30YR ...|05/01/2009 | Various 2,529,323 01/01/2032
31389C Q8 5|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 44,537 12/01/2031
31389F J9 4|FNMA 30YR ...|05/01/2009 | Various 2,805,796 01/01/2032
31389T VH 2|FNMA 30YR ...|05/01/2009 | Various 10/01/2032
31390H ST 3|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 07/01/2033
31390K CM  8|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 06/01/2032
31390K WQ 7 |FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 08/01/2032
31390P GK 7|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 08/01/2032
31390Y PN 2|FNMA 30YR ...|05/01/2009 | Various 09/01/2032
31391F TZ 1|FNMA 30YR ...|05/01/2009 | Various 8,034,892 09/01/2032
31391U C5 2|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 61,448 01/01/2033
31391U J2 2|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 01/01/2033
31391W 5H O0|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 04/01/2033
31400C 6B 5|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 04/01/2033
31400F C6 2|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 03/01/2033
31400H YZ 0|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 03/01/2033
31400 PF 0|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 05/01/2033
31400J RY 7|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 911,113 02/01/2033
314000 SJ 9|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION......cccovvvrvene [ wormrrmeenerirseiseiens | vevernen.645,415 | ..........045,415 | ... 02/01/2033
31400K G3 4|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 83,681 03/01/2033
31400K GZ 3|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 19,932 03/01/2033
31400Q TN 3|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION.......ccovvvrere | correerrnrirnernerirneens | verernenn 126,353 | ... 126,353 | ... 127,202 | o 127,430 | oo 04/01/2033
31400R MA 6|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 66,437 04/01/2033
31400R ML 2|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 77,850 03/01/2033
31400R NT 4|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 23,810 02/01/2033
31400T B2 2|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 7,802 05/01/2033
31401A GE 1|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION.......covvvrene | corrrermmrirneincrinnnns | vevrnenen 123,147 | 123147 | 123,975 | e 124,077 04/01/2033
31401B NS 0|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 303,652 304,013 04/01/2033
31401 EZ 7|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION........coocrvene | wovmrrrmrineeirseineiins | veverennrn. 706,856 | ...........706,856 | ........... 717,348 07/01/2033
31401N 4U 0|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 48,905 09/01/2033
31402C PL 0|FNMA 30YR ..|12/01/2009 | SCHEDULED REDEMPTION.......ccovvernee | cormmrrrneirnnrirneinenes | ceneenennn 745,164 | ... 745,164 | ... 767,286 11/01/2033
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31402C U6 7|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION........ovvvvnre | cormrernrrirnrirseirnnins | veverenens 118,321 | oo 118,321 | e 121,834 ...118,321 03/01/2034
31402E AQ 1|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION . 615,923 | ....... 1,615,923 | ... 1,664,653 1,615,923 07/01/2033
31402K CE 2|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION ..385,630 385,630 397,259 385,630 08/01/2033
31402Q LZ 2|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 644,301 644,301 648,630 649,120 08/01/2033
31402Q TR 2|FNMA 30YR ...|05/01/2009 | Various 324,410 | ........ 3,167,138 | ....... 3,276,998 | .......... 3,310,926 11/01/2034
31402R AB 5|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION.......c.covvvinee | correrinireiinsirnenes | veveinae 1,727,904 | ........ 1,727,904 04/01/2035
31402X EP 7 |FNMA 30YR ...|05/01/2009 | Various 2,200,485 2,087,142 07/01/2033
31402Y GF 5|FNMA 30YR ...|10/28/2009 | Various 10/01/2033
31403B CG 6|FNMA 30YR ...|05/01/2009 | Various 11/01/2033
31403F JF 2|FNMA 30YR ...|10/28/2009 | Various 10/01/2033
31403F JW 5|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 10/01/2033
31404M 6Q 6|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 06/01/2034
31405A TY 9|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 06/01/2034
31405A U9 2|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 06/01/2034
31405D D4 6|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 07/01/2034
31406A 6Y 3|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 8,722 12/01/2034
31406D EL 6|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 387,185 12/01/2034
31406D FK 7|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 886,415 875,384 12/01/2034
31406M UD 6|FNMA 30YR ..105/01/2009 | VAIOUS........oovveeveereeerirereeresseeesssssseinnes | eeenrerssneennisnsiensees | 000e0n:0,333,202 | ........6,024,734 | ........ 6,233,717 | .......... 6,267,521 | ooovvvvervvrrnne | eeerene(16,605) | oo | reeerens(16,605) | oo | cevird 6,250,916 82,286 | ........82,286 | ..... 157,599 (01/01/2035
31408E G5 5|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION.........coouvvers [ vormmrremnrrennerinnnes [ e 1,367,601 | ........1,367,601 | ........ 1,327,573 | .......... 1,013,965 | ..ovvververrriene [ 10000e39,200 | oo | 0000e39,200 | i | s 1,367,601 01/01/2036
31410K JR 6|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 393,903 382,140 06/01/2038
31412N SL 1|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION.........ccouvvers | wommmremnrrennerinnees [eerirnene 175,872 | 11 175,872 | e 185,517 | covvevvveernnnriinns | wevvnnernnnnennns | vereeeneee(9045) | v | vveerenne(9,645) | s | e 175,872 12/01/2038
31413Q R4 2|FNMA 30YR ...|12/01/2008 | Various 0 0 0 09/01/2037
31413U TQ 2|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 267,378 253,664 12/01/2037
31414A D5 8|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 737,089 | oo 773482 | ............. 773,168 ....737,089 11/01/2037
31414A QP 0|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 446,261 | ........... 459,998 ....446,261 01/01/2038
31414K 6T 2|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 235,500 238,187 235,500 01/01/2038
31416B VH 8|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 2,313,627 2,383,397 12/01/2034
31416C HV 1|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION.........cooovvrs | wormmreeimnreenneeennnns | 1,053,415 | e 1,053,415 | ....... 1,075,636 06/01/2039
31417S AA 8|FNMA 30YR ...|12/01/2009 | Various. 288,580 294,420 10/01/2039
31418M A2 8|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION 364,742 380,244 08/01/2037
31414K 6R 6|FNMA 30YRALT-A ...|12/01/2009 | SCHEDULED REDEMPTION........coovvvens | wormmrremmerenneeinnens [ 10000 3,986,667 | ........ 3,986,667 | ........ 4,138,659 | .......... 4,121,765 01/01/2038
31414K 6S 4|FNMA 30YRALT-A ...|12/01/2009 | SCHEDULED REDEMPTION 2,900,887 2,900,887 3,011,484 | ... 3,004,312 |.. 01/01/2038
31377T VK 9|FNMA 30YR MULTI ...|12/01/2009 | SCHEDULED REDEMPTION 31,131 32,377 32,215 04/01/2034
31377T VL 7|FNMA 30YR MULTI ...|12/01/2009 | SCHEDULED REDEMPTION 37,061 38,408 38,233 04/01/2034
31377T WC 6 |FNMA 30YR MULTI ...|12/01/2009 | SCHEDULED REDEMPTION 27,806 27,967 27,946 03/01/2034
31377T WK 8 |FNMA 30YR MULTI ...|12/01/2009 | SCHEDULED REDEMPTION 66,718 68,291 03/01/2034
31402R UN 7|FNMA 30YR ...|12/01/2009 | SCHEDULED REDEMPTION.........coovvvers | wormmrrermmmeemnneennanes [ cevenneens 269,277 02/01/2035
31410G NB 5|FNMA 30YR 10/20 INT FIRST.... ...|12/01/2009 | SCHEDULED REDEMPTION.........coovvvers [ wormmrrermmmeemneeeninnes [ cevennn 8,508,269 | ........8,508,269 | ........8,505,611 |.......... 8,505,758 10/01/2037
31411V MZ 9| FNMA 30YR 10/20 INT FIRST. ...|06/09/2009 | Various 9,271,984 .......8,890,519 320,143 05/01/2037
31411W NR 4 |FNMA 30YR 10/20 INT FIRST ...|06/09/2009 | Various veren4,038,089 | ........3,957,313 3,868,500 ..130,035 04/01/2037
31412A D6 8|FNMA 30YR 10/20 INT FIRST.... <1+ {06/09/2009 | VAIIOUS.......coomrverrerernerereeeseeessesessseessas | seseeesssesssnesssnees | eevens 10,385,006 | ...... 10,172,709 | .......9,916,007 | .......... 9,947,370 350,505 05/01/2037
31359S J3 5|FNMA_01-19 ...|12/01/2009 | SCHEDULED REDEMPTION 371,470 389,334 05/01/2031
31359S JT 8|FNMA_01-5 ...|12/01/2009 | SCHEDULED REDEMPTION.........cooovves | wormmrrermmmremnmeeinnees [ cevrenneenn 75,207 | i 75,207 76,083 03/01/2031
31392C KP 8|FNMA_02-15 ...|12/25/2009 | SCHEDULED REDEMPTION 525,691 525,691 04/25/2032
31392F P9 2|FNMA_02-82 ...|12/25/2009 | SCHEDULED REDEMPTION.........coovvvers [ wormmreemmreemnreennnes [ cevernnnnnn 748,051 | o 748,051 | ..........748,284 | ............ 748,051 12/25/2032
31394A E2 8|FNMA_04-69 ...|12/01/2009 | SCHEDULED REDEMPTION 820,805 856,458 867,955 05/01/2033
31396V M6 2|FNMA_07-47 ...|06/18/2009 | GOLDMAN SACHS & CO......cocovvvrmrirneees | corveerrseiseriniineens | 10..26,848,472 | ..... 26,690,000 | ...... 25,242,902 | ........ 25,424,698 ...1,400,277 05/01/2035
31396X QJ 6|FNMA_07-89 ...|12/25/2009 | SCHEDULED REDEMPTION......ccovcvvvnee | correrrnmrinerriniiineens | veeennnn 130,742 | e 130,742 | .......e. 130,027 130,742 09/25/2037
31364H AJ 6|FNSTR_E ...|12/01/2009 | SCHEDULED REDEMPTION 2,661 2,423 2,622 2,661 09/01/2010
31364H AM 9 |FNSTR_F ...|05/01/2009 | Various 339 354 339 339 05/01/2009
83162C LX 9|SBAP_01-20 coo |11/16/2009 [ VAIOUS........oovvreiriiiireiieeiseissseissiinenes | cvererneesnseinssisnnnns | eerenen,077,971 | s 4,738,516 | ........ 4714824 | .......... A718,069 [ ..o | e 823 | i | e 2823 | i | e 4,720,493 357,479 12/01/2021
83162C MA 8| SBAP_02-20B. ...|08/01/2009 | SCHEDULED REDEMPTION 525,549 531,930 525,549 02/01/2022
83162C NX 7|SBAP_04-20H | 11/16/2009 | VAIOUS........ooeveieieinrieiiseiseissssissiinenes | cvereneesissinseissniens | vereenn 0,677,682 | eccce. 6,315,807 | ........ 6,323,713 | .......... 6,172,089 | ...vvvevrvvianne [ verernenn(1,155) | oo | e (1,185) | i | s 6,322,908 354,774 08/01/2024
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83162C PR 8|SBAP_05-20G | 11/16/2009 | VAIOUS........oovieiiieriieiiseississsiissiinenes | cverisenssssissinninns | 9,314,158 | oo, 8,849,919 | .......8,370,519 | .......... 8,363,240 8,420,142 | ... 894,016 | ...... 894,016 | ..... 563,317 (07/01/2025
83162C PS 6|SBAP_05-20H ...|11/16/2009 | Various ,842,961 | .......2,747,456 | .......... 2,745,981 2,756,603 |.... 260,517 | ...... 260,517 |..... 182,647 (08/01/2025
83162C PV 9|SBAP_05-20J ...|10/01/2009 | SCHEDULED REDEMPTION 475,990 ...475,990 (V) 24,546 (10/01/2025
83162C QD 8|SBAP_06-20C ...|11/16/2009 | Various ,315,427 03/01/2026
83162C QN 6| SBAP_06-20I ...|03/13/2009 | Various 09/01/2026
83162C QP 1|SBAP_06-20J ...|02/26/2009 | BANC OF AMERICA SECURITIES LLC.. 10/01/2026
83162C QX 4|SBAP_07-20C ... [11/12/2009 | Various 03/01/2027
83162C SH 7|SBAP_09-20B. ...|08/01/2009 | SCHEDULED REDEMPTION 02/01/2029
83162C SK 0|SBAP_09-20C ...|11/12/2009 | Various 125,856 03/01/2029
83162C SL 8|SBAP_09-20D ...|11/12/2009 | Various .228,613 04/01/2029
83162C SP 9| SBAP_09-20F ...|12/01/2009 | Various 251,491 06/01/2029
795485 AA 9 |SBM6_86-1 ...|12/01/2009 | SCHEDULED REDEMPTION 2,917 2,917 12/01/2011
31374T C3 1|FNMA 15YR ...|12/01/2009 | SCHEDULED REDEMPTION 73,213 (38) (38) 73,175 09/01/2013
915217 RY 1|UNIVERSITY VA ..|04/17/2009 | JP MORGAN SECURITIES INC.............. . \ {0 RN (TR 5,697,487 | ..o | 211,475 09/01/2039
3199999. Total - Bonds - U.S. Special Revenue and SpemaIAssessmenrc ....411389993 ....399202120 ....395,800,799 | ...... 331,122,438 | ....ccocrvnnnens 0 ]..(1,328,663)] ........ 15,452 | ....(1,344,115) | .o l0 | e 395,903,859 | .... 15,486,134 | 15,486,134 | 12,095,371 |..... XXX.....
Bonds - Industrial and Miscellaneous
002920 AC 0|ABBEY NATIONAL PLC........coocoveerermrreneeeeenns F 108/31/2009 | BROADPOINT CAPITAL INC.......cooovvvven | covvrereerernenerseenes | s 1,008,750 | ........ 1,000,000 | ........ 1,108,350 | .......... 1,096,024 | ....oovvrvvrrrnene [ (1414 [ | e (1414 | | s 1,094,610 | .ovvvrreviraes | e (85,860) 10/26/2029
139859 AB 8|ABC INC. ...|10/08/2009 | BROADPOINT CAPITAL INC ,335,700 .1,299,770 253,743 | oo [eeeen(10,979) [ | e (10,979) | s | e 1,242,764 92,936 08/15/2021
00432C AG 6|ACCSS_01 ...|11/25/2009 | SCHEDULED REDEMPTION.........ccouvvers [ vormmrremnreinncriinnens [ 140,251 | .0 140,251 | e 138,849 | ..o 140,211 140,251 05/25/2034
004406 AA 2|ACE_06-GP1 ...|12/28/2009 | SCHEDULED REDEMPTION 568,345 568,345 568,345 02/25/2031
03062X AC 0|AMCAR_06-BG ...|10/06/2009 | SCHEDULED REDEMPTION.........coouvvers | wormmmrermnrrinnerinnnns [ 1,612,450 | ........1,612,450 | ........ 1,581,461 | .......... 1,601,394 | oo [ e 11,056 | | e 11,056 | s | s 1,612,450 10/06/2011
024937 AA 2| AMERICAN CAPITAL STRATEGIES LTD.. ...|03/09/2009 | IMPERIAL CAPITAL LLC ! .1(16,109,156) | (16,109,156) | .....955,723 |08/01/2012
025816 AZ 2|AMERICAN EXPRESS COMPANY.... ...|09/08/2009 | GOLDMAN SACHS & CO... ...1,490,788 | ...1,490,788 03/19/2038
02635K AW 4| AMERICAN GENERAL FINANCE CO ...|08/15/2009 | MATURED ,000 | ... 3 000 000 0 08/15/2009
00184A AC 9|AOL TIME WARNER INC ...|08/20/2009 | BANC OF AMERICA SECURITIES LLC.. 2,681,550 2,500,000 | ......2,381,825 | ...coooorrrmrierireins | cereerrienriennies | eeriieneeeei389 | i | 389 [ | 00000000 2,382,214 | s | 10...299,336 | ...... 299,336 04/15/2031
86358R 7S 0|ARC_02-BC7 01+ {06/01/2009 | VAIIOUS......ceoovverrrrerreresseeessnessssessssssssnns | eermeessssssssesssnees | sesmesssssssssssssssnns | sesesnnees 438,098 ceeenenn(1,554) 10/25/2032
03979G AL 9|ARDEN REALTY LP ..|10/15/2009 | WACHOVIA SECURITIES INC 8,645,980 8,500,000 | ........8,442,095 | .........8,460,762 | ....c..ccoerrverrree | verereeh 810 | i | o410 | | 000000.8,465,172 | e | ... 180,808 | ... 180,808 03/01/2015
001957 AV 1|AT&T CORP ...{03/15/2009 | MATURED.........ccoorrvermreermmremmeresneeennnee | eermmeesnmeeesnneessnnees | eevennnnen 50,000 | coveorevcs 450,000 0 03/15/2009
T0708B AB 5|ATLANTIA SPA.... D |06/09/2009 | BNP PARIBAS SECURITIES CORP....... .24,980,047 .2,955,953 ...3,549,146 06/09/2014
05947U BE 7|BACM_00-2 ...|10/15/2009 | DEUTSCHE BANK SECURITIES INC..... ,735,000 (28,603) | .voovereereeririns | e, 764,293 | oo 100,180 09/01/2032
05947U HU 5|BACM_02-2 IS ...|12/28/2009 | TRANSFER OF SECURITY AT BOOK VA .... 7 (180,447) 1,953 07/01/2043
05947U C8 9|BACM_05-1 ...|08/17/2009 | Various (2,859) | oo [ e 376,614 | s [ 0eeen(9,239) | oo (9,239) 11/01/2042
05947U D2 1|BACM_05-1 ..|12/01/2009 | SCHEDULED REDEMPTION 558,800 5173 5173 0 11/01/2042
05947U R4 2|BACM_05-3 ...|12/01/2009 | SCHEDULED REDEMPTION.........cooovvers | wormmreemmreimnmeinnees e 431,143 | 431,143 | 433,310 | e 431,795 (652) (652) 0 07/01/2043
87203R AA 0|BAE SYSTEMS ASSET TRUST. . | F |12/15/2009 | Various 221,915 | oo | erriiens ((CRIe]:) N S R (6,396) 0 09/15/2013
084664 BD 2 ...|03/10/2009 | BARCLAYS CAPITAL INC 983,918 45 45 3,243 05/15/2013
084664 BG 5 ...|04/29/2009 | BROADPOINT CAPITAL INC......oovvermeeee | wormrrermnreennneennnns | ... 10,252,961 | ........9,893,000 | ........9,918,570 | .......... 9,918,164 | .oooorveerercees | cereer (V1) ) T (1,755) | eorreerrrreernneens | e0eernn9,916,410 | i | .. 336,651 | ... 336,551 08/15/2013
090572 AG 3 -| ...|11/30/2009 | CREDIT SUISSE FIRST BOSTON.......... 610,000 0 | eoeeeeeerceerieniins | ereeereennd810,000 [ oo | 009,150 | e 9,150 08/15/2013
05577@ AG 5 |BNSF RAILWAY CO 2009-A... ...|08/26/2009 | SCHEDULED REDEMPTION 0 0 02/26/2021
05577@ AH 3 |BNSF RAILWAY CO 2009-B ...|08/26/2009 | SCHEDULED REDEMPTION 0 0 02/26/2021
05577@ AJ 9 |BNSF RAILWAY CO 2009-C.. ...|08/26/2009 | SCHEDULED REDEMPTION 0 0 02/26/2021
05577@ AK 6|BNSF RAILWAY CO 2009-D.. .|-.-108/26/2009 | SCHEDULED REDEMPTION . 0 0 02/26/2021
05577@ AM 2 | BNSF RAILWAY CO 2009-E... ..|08/26/2009 | SCHEDULED REDEMPTION 5,835 5,835 0 0 02/26/2021
10112R AB 0|BOSTON PROPERTIES LP... ... |08/07/2009 | VAIOUS..........covereereeneeeeeeerereessesseessienses | eeveresseesesessesnsns | e0renen5,079,859 | ... 5,000,000 | .......4,990,950 | .......... 4,995,689 577 577 | ooveeconreeinneeons | 004,996,266 | oo | 1000..83,593 | oo 83,593 01/15/2013
111021 AD 3 |BRITISH TELECOMMUNICATIONS PUBLIC. F |04/29/2009 | Various. .16,750,000 117,140,920 Y[ crreeeenneeenneeens [ eeeeen 17,085,696 | oo | .. 421,988 | ...... 421,988 12/15/2010
055654 AA  5|BSCH ISSUANCE LTD.....cevoorrrerrrernmeerneeesnneees F |11/03/2009 | MATURED..........coovveermmreermmreemmreemnneesnnees | ceneesseseesssneesssnesens | eeneeees 1,500,000 | ooveeee 1,500,000 | ........1,576,050 | .......... 1,509,487 ). 0 11/03/2009
07383F DB 1|BSCMS_00-WF1 IS ...|09/30/2009 | Various ) 0 02/01/2032
07383F FP 8|BSCMS_01-TOP2 ..|12/01/2009 | SCHEDULED REDEMPTION 134 149 138 ) 0 9 102/01/2035
07383F WD 6|BSCMS_03-PWR2 ...|12/01/2009 | SCHEDULED REDEMPTION......ccoovvvinee | correrrmmeinerriniiinenns | veeeere 455,526 | oo 455,526 | ........... 436,204 | ..o [ e | e 19,322 [ | e . (VN - 9,863 |05/01/2039
07388R AJ 6|BSCMS_07-PW15 IS ..|10/16/2009 | Various. 11,398,783 | ...... 11,398,783 | ........ 11,769,154 .(602,040) | .. ..(2,428,487) | ..(2,428,487) | ....731,025 |02/01/2044
07383F AQ 1|BSCMS_99-C1 ..|03/01/2009 | SCHEDULED REDEMPTION 670,010 690,424 670,335 (325) 0 .5,093 02/01/2031
07383F BX 5|BSCMS_99-CLF1 ...|07/15/2009 | SCHEDULED REDEMPTION 39,279 38,287 | oo [ ereeeen(3,042) | s | e (3,042) 0 11,663 05/15/2030
12189P AJ 1|BURLINGTON NORTHERN AND SANTE FE R... |...|07/15/2009 | SCHEDULED REDEMPTION 211,515 211,515 0 0 4,229 107/15/2022
12189P AF 9|BURLINGTON NORTHERN SANTE FER.. ..|07/02/2009 | Various 147,784 .167,187 0 0,533 01/02/2021
12322U AA 7 |BUSHNELL LOAN FUND II_08-1A. ..|10/28/2009 | SCHEDULED REDEMPTION 832274 | .......... 4,832,274 (V1 ISR DO .4 832 274 0 | 153,374 |10/28/2015
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13055* AA 5| CALIFORINA PORTLAND CEMENT COMPANY. |...{04/07/2009 | MATURED.........c.coouurmmrirmrinrinnriseisiniiinnes | sevseessesssssssssisnnes | esseenes 800,000 800,000 821,020 801,687 | ..o | crereeens (1,687) [ oo | s (1,687) 800,000 0 .. 27,880 |04/07/2009
136385 AL 5|CANADIAN NATURAL RESOURCES LIMITED.... | A |08/20/2009 | GOLDMAN SACHS & CO......c.cvcvmrivveins [ ovvrrvmrirnsineeinneinns | crviens 5,185,650 | ........ 5,000,000 4,997,404 21 2 I OOTOTTROTOR IS 4,997,425 | ..o | e 188,225 | ...... 188,225 | ..... 295,139 |03/15/2038
13974A AH 5| CARAT_06-SN1A ...|09/20/2009 | SCHEDULED REDEMPTION 2,550,000 2,550,000 ...2,549,986 14 14 .2,550,000 0 ... 100,681 (05/20/2010
14149Y AP 3 |CARDINAL HEALTH INC.... ...|07/22/2009 | ALADDIN CAPITAL ......10,396,900 | ......10,000,000 .10,159,554 261,813 | ...... 261,813 |..... 06/15/2012
141781 AH 7 |CARGILL INCORPORATED... ...|04/15/2009 | MATURED 3,000,000 ...3,013,975 04/15/2009
144141 CK 2| CAROLINA POWER & LIGHT CO.. ...|03/01/2009 | MATURED ,000,000 ...2,996,932 03/01/2009
14984W AA 8|CBAC_07-1A ...|12/01/2009 | Various ,096,491 ,096,262 | .....coovivvrirenes | 2.0 106,046 | ..... 105,817 07/01/2039
12489W GC 2 |CBASS_02-CB6, ...|12/28/2009 | SCHEDULED REDEMPTION 783,847 783,847 01/25/2033
17305E DG 7 |CCCIT_06-C2 ...|09/10/2009 | CITIGROUP (Salomon/Smith Bamney)..... ,000,000 993 217 05/15/2013
161505 EY 4 |CCMSC_00-2 ...|12/01/2009 | Various . ,912,125 ,982,861 07/01/2032
12513Y AL 4|CD_07-CD4 ...|12/14/2009 | MIZUHO SECURITIES USA INC.......ovvee | wovervemnrrinnrrinnens [ e 355,438 | .o 2,200,000 | ........2,042,305 |......... 2,058,045 (1 715 519) (1,715 519) 12/01/2049
15131# AA 4 |CENEX HARVEST STATES COOP SR U............ ...|06/19/2009 | SCHEDULED REDEMPTION 866,667 0 06/19/2013
17311 AM 8| CGCMT_07-FL3A ...|12/10/2009 | CITIGROUP (Salomon/Smith Bamey)..... | ...ccccovucernveernsens [ e, 109,080 | ... 2,727,000 | ........2,727,000 |......... 2,727,000 (2,617 920) ..(2,617,920) 04/15/2022
173110 AU 0|CGCMT_07-FL3A ...|12/18/2009 | BROADPOINT CAPITAL INC . ,636,000 ,636,000 04/15/2022
17311 AV 8| CGCMT_07-FL3A ...|12/18/2009 | BROADPOINT CAPITAL INC 938 | s 1,455,000 | ........1,455,000 | .......... 1,455,000 04/15/2022
161571 BF 0 |CHAIT_06-A3. ...|05/15/2009 | SCHEDULED REDEMPTION.........coouvvers [ worrrrernerinnneeinnnees [ cenens 10,000,000 | ...... 10,000,000 07/15/2011
172967 AX 9|CITIGROUP INC ...|03/15/2009 | MATURED ...5,000,000 ,000,000 03/15/2009
172967 BC 4 |CITIGROUP INC ...|08/14/2009 | CITIGROUP (Salomon/Smith Barney)..... 549,440 | ........ 1,500,000 01/18/2011
161443 AH 9|CMAOT_05-B ...|02/15/2009 | SCHEDULED REDEMPTION ! 06/15/2012
161582 AD 3 |CMFUN_99-1 ...|12/01/2009 | SCHEDULED REDEMPTION 08/01/2031
12613X CZ 2|CNH_05-B ...|09/15/2009 | SCHEDULED REDEMPTION 12/117/2012
20047E AJ 1|COMM_06-C8 ...|12/02/2009 | CREDIT SUISSE FIRST BOSTON.......... 12/01/2046
200476 BB 4|COMM_07-FL14 ...|10/29/2009 | ICP SECURITIES LLC 06/15/2022
200476 BC 2|COMM_07-FL14 ...|10/29/2009 | ICP SECURITIES LLC 06/15/2022
14040K CH 9|COMT_02-1A ...|01/15/2009 | SCHEDULED REDEMPTION 11/115/2011
205887 AF 9| CONAGRA FOODS INC.......comevermrrerrmeeernreennnees ...|09/08/2009 | BANC OF AMERICA SECURITIES LLC.. | .... 10/01/2026
209111 EU 3|CONSOLIDATED EDISON COMPANY OF NEW. | ... {09/09/2009 | DEUTSCHE BANK SECURITIES INC..... | .... 04/01/2038
210805 BD 8|CONTINENTAL AIRLINES PASS THROUGH ...|12/01/2009 | Various 04/01/2015
22541L AC 7|CREDIT SUISSE FIRST BOSTON (USA) ...|02/24/2009 | CREDIT SUISSE FIRST BOSTON.......... 01/15/2012
12629R AA 4| CSAMF-4A ...|07/10/2009 | SCHEDULED REDEMPTION 06/09/2016
22540A J9 0|CSFB_01-CF2 ...|10/15/2009 | NOMURA SECURITIES INTERNATIONA| .......cooocvrmmrrernnens | 04,953,640 | ........ 4,771,000 02/01/2034
22540A 3E 6|CSFB_01-CK3 ...|10/01/2009 | SCHEDULED REDEMPTION 585,779 06/01/2034
22540V N4 0|CSFB_02-HE11 ...|12/28/2009 | SCHEDULED REDEMPTION ...83,999 0 10/25/2032
22540A LK 2|CSFB_99-C1 ...|08/11/2009 | SCHEDULED REDEMPTION ,339,600 | ........ 2,717,500 | .......... 2,371,782 , 0 09/11/2041
22545X AK 9|CSMC_07-C1 ...|12/08/2009 | Various 49,000 | ........... 700,000 | ........... 703,629 | ....coonne. (0% I T R PR (7,151) | ...... 675,230 | ....... (682,382) 20,729 28,271 28,271 02/01/2040
22545X BB 8|CSMC_07-C1 IS 10 {09/30/2009 | VAIIOUS........ooeeeeesereeseeeeeeeeeeeseeeeesseeeeens | eeeeeeesseeeseseessees | eoeeseeesseeeesseseeses | eeeseeeeseseessessessee | eeesseeeessessesseeeeeses | evveeeeeeesessiessssosses | eveesseeeessseeeens | eoveeesereeessecoons | coree 251,946 | ....... (251,946) 0 02/01/2040
126659 AA 9 |CVS PASS-THROUGH TRUST........cccommrrerrmmrernnns ...|12/10/2009 | SCHEDULED REDEMPTION 67,996 | ..coooeeenn. 67,996 67,996 0 67,996 0 2,025 107/10/2031
12669F GX 5|CWHL_03-J13 <+ {02/04/2009 | VAIIOUS.......coorvermrrererereeeseresaseesaneesns | eormmeeemneessnneeennees | e 1,608,534 | e, 1,668,737 | .......1,653,093 | .......... 1,655,272 171 | s | e AT e | e 1,655,442 | i | (46,908) | ....... (46,908) | ....... 15,671 |01/01/2019
23243N AF 5|CWL_06-S4 ...|12/01/2009 | SCHEDULED REDEMPTION........ccooovves | wormmmeermnreermnriinnens | 1,470,354 | L 1,470,354 | ......1,346,354 | .......... 1,470,344 10 0. 61,733 (07/01/2034
126683 AC 5|CWL_06-S5. ...|10/01/2009 | SCHEDULED REDEMPTION 562,972 562,966 7 0. 21,371 |06/01/2035
12669R AB 3|CWL_07-S1 1. |12/08/2009 | VAIOUS..........ovveeeerreseeeeeeerereesseeseessisnses | eovererseeessseessesnsees | cerenen, 153,859 | ... 7,073,228 | .......7,073,157 |.......... 7,073,197 B | oo | e | | e 1,073,203 | i .(2,919,344) | ..(2,919,344) | .....378,793 |11/01/2036
12669R AC 1|CWL_07-S1 ...|12/01/2009 | SCHEDULED REDEMPTION........covvvvene | wormremerrrmrirseinenes | e 1,175,513 | i 1,175,513 | ... 1,164,797 | ........ 1,175,478 0. 45,405 (11/01/2036
2515A0 NY 5|DEUTSCHE BANK AG (LONDON BRANCH)....... F 108/14/2009 | MORGAN STANLEY .......ooormrrvemmrrirmnnrens | coreeenneeessneeenneeens | e0eeee3, 168,600 | ovecvc 3,000,000 | ........2,995,920 |.......... 2,996,370 | coveorvrernreeins | e T8 | s | T8 | s | 000002,996,848 | i | e 171,752 | ...... 171,752 | ..... 109,281 (05/20/2013
N2557F BX 1|DEUTSCHE TEL FIN D |09/14/2009 | BNP PARIBAS SECURITIES CORP....... 17,408,716 113,181,846 16,258,224 | ... [ nr(225,863) | oo .3,046,084 | ...... 572,427 |..3,618,511 |..1,306,290 |07/11/2011
25243Y AM 1|DIAGEO CAPITAL PLC.. ..| F {09/08/2009 | CREDIT SUISSE FIRST BOSTON.......... ...4,343,680 | ........4,000,000 ...3,895,968 reveneeneneees | e 441,373 | 441,373 | ..... 203,167 |10/23/2017
252445 AD 3|DIAGEO FINANCE BV.... o« | F {09/08/2009 [ VATIOUS.........coureermreerreerneeesneressneeessnneees | sevesmesssnneesssneeesnns | sevees 18,071,012 | ...... 16,830,000 16,815,528 ...1,253,558 | ...1,253,558 | ..... 810,518 [04/01/2013
23322B CM 8 |DLJCM_98-CG1 ...|12/01/2009 | SCHEDULED REDEMPTION......covvvreee | cormrerenirneirnerineins | cevereeens 981,107 981,107 984,877 (VN 33,758 |06/01/2031
263534 BJ 7 (DU PONT (E.l.) DE NEMOURS AND CO ...|10/15/2009 | MATURED ..750,000 .750,000 754,322 0 10/15/2009
264399 DL 7 |DUKE ENERGY CAROLINAS LLC ...|01/01/2009 | MATURED ,250,000 ,250,000 ...1,250,000 0. 33,594 (01/01/2009
233046 AA 9| DUNKN_06-1 ...|11/23/2009 | Various 111,109,063 | ......11,810,000 11 ,809,862 .| .(700,800) | .....(700,800) | .....627,238 |06/20/2031
B35656 AB 1|ELIA SYSTEM OPERATOR SA.......cccoovmirirnrirens D [12/01/2009 | BNP PARIBAS SECURITIES CORP....... .16, 504 440 | ...... 12,529,837 | ...... 12, 529 837 | ... 13,900,500 ...1,410,940 | ...3,974,604 |..1,159,209 |05/13/2019
294751 BP 6|EQABS_02-5 ...|12/01/2009 | SCHEDULED REDEMPTION 550,553 550,553 550,553 (V) 18,532 |11/01/2032
31865Q AH 4 |FARGT_03-2 ...|04/15/2009 | SCHEDULED REDEMPTION 291,095 291,095 291,095 0 2,558 109/15/2010
31331F AU 5|FEDERAL EXPRESS CORP 1997 PASS THR..... | ...|01/15/2009 | SCHEDULED REDEMPTION 12,245 | ... 119,594 | .....cco..... 116,411 (VN 8,418 |01/15/2018
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313855 F@ 2 |FEDERAL SIGNAL CORP. ... |06/15/2009 | Various 5,222,315 (569) (569) 06/15/2011
313855 F* 4 |FEDERAL SIGNAL CORPORATION.. ...|05/30/2009 | Various 05/30/2011
G3144# AB 6 |FENNER INTERNATIONAL LTD SRNT.. . | F {06/01/2009 | SCHEDULED REDEMPTION 06/01/2012
35729P AK 6|FHLT_02-2 ...|12/28/2009 | SCHEDULED REDEMPTION 10/25/2033
35729P AT 7|FHLT_03-1 ...|11/25/2009 | SCHEDULED REDEMPTION 83,949 02/25/2033
337932 AB 3 |FIRSTENERGY CORPORATION ...109/01/2009 | TENDER TRANSACTION........cocoorrvrnrinns 11/15/2011
341081 DX 2|FLORIDA POWER & LIGHT COMPANY ...|04/01/2009 | MATURED 04/01/2009
302508 AQ 9|FMRLLC ...|11/20/2009 | BANC OF AMERICA SECURITIES LLC.. |.... 06/15/2029
350259 AA 5|FOSTERS FINANCE CORPORATION.......ccccouvnuee F 103/13/2009 | STIFEL, NICOLAUS & CO......ccccvvrmmrrirnane | crvrrirreeriseerinnneens | 005,549,610 | ........5,500,000 | .......5,770,134 | .......... 5,589,894 06/15/2011
337367 AD 8|FULBA 98-C2 ...|12/01/2009 | SCHEDULED REDEMPTION ,078,714 11/01/2035
337378 AB 9|FUNBC_99-C4 ...|09/01/2009 | SCHEDULED REDEMPTION.........coouvvers | vormmrrimnnrirnnrinecns [ 04,398,056 | ........4,398,056 | .......4,944,548 | .......... 4,457,659 . 12/01/2031
337366 AB 4|FUNCM_99-C2 ...|01/01/2009 | SCHEDULED REDEMPTION 323,705 323 584 06/01/2031
337366 AE 8|FUNCM_99-C2 ...|03/01/2009 | SCHEDULED REDEMPTION........coouvvens | wormrrrimnrrinneennnens [ 100003,000,000 | ... 3,000,000 | ........ 3,044,994 | .......... 3,002,538 3,000,000 06/01/2031
36158Y AB 5|GECMC_00-1 ...|12/01/2009 | SCHEDULED REDEMPTION 244,286 251,586 246,019 244,286 01/01/2033
36828Q LX 2|GECMC_05-C1 ...|10/15/2009 | CANTOR FITZGERALD & CO......coocvvreee | v [ 003,041,016 | ..o 3,000,000 | ....... 3,009,609 | ... 3,005,071 3,004,201 06/01/2048
45957@ AC 0|GENERAL PARTS INTERNATIONAL INC.. ...|09/10/2009 | SCHEDULED REDEMPTION........ccoocvees | wormmrremnceennerinnnns [ 1,500,000 | ... 1,500,000 | ........ 1,611,833 | .......... 1,560,188 1,500,000 09/10/2012
376364 AE 0|GIVAUDAN (US) SR UNSEC NT SERE.... ... |04/16/2009 | MATURED..........ccoommrvirmrrirrerirsnnrirsersnnne | eernsersnnsesnnsesnnees | 100.8,000,000 | ........8,000,000 | ........ 8,000,000 |.......... 8,000,000 8,000,000 04/16/2009
361849 QE 5|GMACC_01-C1 ...|12/01/2009 | SCHEDULED REDEMPTION 26,165 24,599 23,711 04/01/2034
361849 CP 5|GMACC_97-C2 ...|12/01/2009 | SCHEDULED REDEMPTION.........ccouvvers [ wormmrremnrrinncrinnees e 129,638 | ... 129,638 | e 132,089 | ..o 129,538 129,538 04/01/2029
38141G AA 2| GOLDMAN SACHS GROUP INC ...{05/15/2009 | MATURED.........cccoorrvirmrrirrerirnnnrirnsnrsnnee | eevnsersnssssnnesssnnnes | eeenene 1,190,000 | .......7,750,000 | ........ 7,761,090 | .......... 7,750,668 05/15/2009
38141M MP 3| GOLDMAN SACHS GROUP INC. (THE ...102/25/2009 | MATURED.........ccooormrrimrrirnrirnnnrinnserinnee | eernsersnsessnnnsinnnes | 200:3,000,000 | ........3,000,000 | ........ 2,951,160 2,998,827 02/25/2009
39121J AA 8|GREAT RIVER ENERGY ...|07/01/2009 | SCHEDULED REDEMPTION 2,321,269 321,269 07/01/2017
36246L AK 7|GSMS_07-GG10 <.+ |10/06/2009 | VAIIOUS.......cooorvermrerrereseresseressssssssessen | eennerssnsesssnnesennnes | w2, 131,500 | .......8,400,000 | ........ 8,206,279 227,970 | .ovvvereerrieenes | e (19,839)| ...7,068,964 | ....(7,088,803) | .. 992,333 | ...... 992,333 08/01/2045
393505 KD 3|GT_95-9 ...|12/15/2009 | SCHEDULED REDEMPTION 303,639 294,442 (450) (450) 0 01/15/2026
449182 BL 7|HART_05-A ...|08/15/2009 | SCHEDULED REDEMPTION 669,955 670,068 13 13 0 02/15/2012
449182 BN 3|HART_05-A ...|08/15/2009 | SCHEDULED REDEMPTION.........coouvvers | wormmrremmnrennreennnes | v 2,404,685 | ........2,404,685 | ........ 2,404,323 | .......... 2,404,657 28 28 0 02/15/2012
22541N HH 5|HEAT_02-3 ...|12/28/2009 | SCHEDULED REDEMPTION 814,438 814,438 0 0 02/25/2033
42771* AA  7|HERO OF AMERICA INC... ...|08/18/2009 | SCHEDULED REDEMPTION.........ccccovves | wormmrremmmeemnreennnes [ 2,000,000 | ........2,000,000 | ........ 2,000,000 | .......... 2,000,000 0 0 08/18/2010
42771* AB 5|HERO OF AMERICA INC... ...|08/18/2009 | SCHEDULED REDEMPTION . ..3,545272 | ........ 3,534,221 4,295,529 | ..o | vrrreennn8,603 | o | 6,603 | i (756,859) | . 705,703 | oo | e 705,703 | ..... 103,299 (08/18/2010
428236 AQ 6|HEWLETT-PACKARD COMPANY. ...|09/08/2009 | BANC OF AMERICA SECURITIES LLC.. |.... .18 768,294 .17 725,000 \ . e | ...1,053,354 | ...1,053,354 | ..... 819,781 (03/01/2013
44106M AH 5|HOSPITALITY PROPERTIES TRUST.... ...|12/16/2009 | BANC OF AMERICA SECURITIES LLC.. | .... .13,959,000 .15,000,000 ..(1,000,855) | ..(1,000,855) | .....954,188 |06/15/2016
441812 GE 8|HOUSEHOLD FINANCE CORPORATION.. ...|02/01/2009 | MATURED ...2,000,000 2,000,000 0. 58,750 (02/01/2009
40426W AN 1|HRPT PROPERTIES TRUST. ..|10/16/2009 | DEUTSCHE BANK SECURITIES INC..... | .coovvernrreerrreennees [ 8,115,360 | ........ 8,000,000 | ........8,160,080 |..........8,098,071 | ..ccoovrimmmrrrne | 1errens(20,563) | covveorvrerranrers | rreeeeen(20,563) | ovveoveerrcrerane | werrnen8,077,508 | oo | e 37,852 | ........ 37,852 | ... 658,667 [01/15/2013
403914 AB 0|HSBC USAINC ...|03/01/2009 | MATURED 300,000 315,715 300,516 , (VN [ 9,938 103/01/2009
991099 87 0|HUTCHISON WHAMPOA FIN........ccoovevrrrrerrrreenne D |05/29/2009 | MORGAN STANLEY .......cvvourvermreernnneens | coneeeseeeesneessneeees | e 51,467, 571 ...... 43,136,111 | ...... 43,136,111 | ....... 51,146,890 | ....vverrvrerenne [ e e | e | (8,010,779)| ........ 43,136,111 |.7,575,122 | ...... 756,339 |...8,331,460 |..2,612,047 |07/08/2013
449670 BB 3|IMCHE_96-2 ...|12/01/2009 | SCHEDULED REDEMPTION ...92,608 96,066 94,692 92,608 (VN 5,102 |07/01/2026
452558 AR 0|IMPERIAL BANK ...|04/01/2009 | MATURED ,000,000 | ........ 5,729,985 | .......... 5,035,522 | .oovovverenrrnns | eereene(35,522) | v | eeeered(35,522) | e | e 5,000,000 0 ... 212,500 |04/01/2009
G6177# AA 1|INCHCAPE PLC F |05/20/2009 | HIMCO OPERATIONAL TRANSACTION 1,821,429 | ....... 1,821,429 | ......... 1,821,429 (01 ST U 1,821,429 0. 53,195 (05/23/2017
45974V A9 9|INTERNATIONAL LEASE FINANCE CORP.......... ...|09/23/2009 | JP MORGAN SECURITIES INC......ccoccooes | eormrrrermnrrermnrirnnnns | 208,450,000 | ..... 10,000,000 | ...... 10,002,500 | ........ 10,001,900 (423) (U7) | IS 10,001,476 .1.(1,551,476) | ..(1,551,476) | .....604,500 (02/15/2012
45974V B4 9|INTERNATIONAL LEASE FINANCE CORPOR.... |...{09/22/2009 | VATIOUS.........ccccemrrerrrereerrerriensressisesiienes | covsseresessnsieessinnees | 000 15,800,000 | ... 20,000,000 | ...... 19,965,600 | ....... 19,972,267 3,275 3275 | e | e 19,975,542 | .... .(4,175,542) | ..(4,175,542) | .....920,479 |06/01/2014
464187 AF 0|IRWHE_02-A ...|12/01/2009 | SCHEDULED REDEMPTION 398,773 398,663 398,773 0 398,773 0 ... 05/01/2032
244217 BG 9|JOHN DEERE CAPITAL CORP.........ccoccmmivrrerirnes .. |03/04/2009 | VATIOUS........oovvrmreerereeieriseirneeissisenienes | cerneernsninsenssnssinenes | seeennnnen 161,101 | i 150,000 (397) (397) 158,328 2,172 A 4,753 103/15/2012
24422E QQ 5|JOHN DEERE CAPITAL CORPORATION............ ...102/09/2009 | BARCLAYS CAPITAL INC.......coovveerriver | coverrreeeserenriieeins | e 14,952,940 | ...... 15,000,000 2,253 2,253 | oo | e 14,907,081 | .oovoovereies | o 45859 | ........ 45,859 | ..... 240,171 04/03/2013
617059 EU 0|JPMC_98-C6 ...|09/01/2009 | SCHEDULED REDEMPTION 2,500,000 2,500,000 01/01/2030
46625M 2L 2|JPMCC_04-CB8 ...|12/01/2009 | SCHEDULED REDEMPTION 134,774 01/01/2039
46625Y JD 6|JPMCC_05-CB11 ...|12/01/2009 | Various 3,579,643 08/01/2037
46625Y GL 1|JPMCC_05-LDP1 ...|12/01/2009 | SCHEDULED REDEMPTION 1,420,628 03/01/2046
46625Y TY 9|JPMCC_05-LDP4 ...|12/01/2009 | SCHEDULED REDEMPTION 212,432 . 10/01/2042
46625H BV 1|JPMORGAN CHASE & CO ...|08/13/2009 | BARCLAYS CAPITAL INC 2,000,000 303 303 | o | e 1,997,170 | oo | e 108,850 | ...... 108,850 |....... 94,813 (09/15/2014
49239@ AA 6|KERR-MCGEE GUNNISON TRUST KMGI. ...|07/30/2009 | SCHEDULED REDEMPTION 4,936 (63) (63) 4,936 0 332 |01/30/2020
494368 BC 6|KIMBERLY-CLARK CORPORATION.......... ...|05/27/2009 | GOLDMAN SACHS & CO. 5,342,000 277 Y4 4/ TR 5,286,858 440,247 | ...... 440,247 | ..... 294,923 108/01/2037
494550 AW 6| KINDER MORGAN ENERGY PARTNERS LP ...|08/20/2009 | JP MORGAN SECURITIES INC ,500,000 (244) (244) | oo | e, 7,824,506 167,419 | ... 167,419 | ...... 57,917 |01/15/2038
49725V AA 0|KIOWA POWER PARTNERS LLC SER A ...|12/30/2009 | SCHEDULED REDEMPTION 776,968 | ..........776,968 | ............. 776,968 0 776,968 0 12/30/2013
493268 BB 1|KSLT_01-A ..|12/28/2009 | SCHEDULED REDEMPTION 301,719 297,700 301,181 538 538 301,719 0 | 3,838 106/29/2037
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493268 BG 0|KSLT_02-A ...|11/27/2009 | SCHEDULED REDEMPTION........ovvvvers | cormrernrrirnrirneiiniins | veverenens 573,933 573,933 573,933 573,933 573,933 11/30/2032
51804W AH 3|LASL_06-MF3 ...|04/28/2009 | Various 06/01/2043
501773 CS 2|LBCMT_99-C1 ...|05/01/2009 | SCHEDULED REDEMPTION........coovvvens | vovmrimrirnirsriininns | 1000 3,584,752 | ........3,584,752 | ........3,692,995 | .......... 3,587,638 | ..ooovrrircrrirne | eerrereen2,886) | v | e 2,886) | s | e 3,584,752 06/01/2031
86359D UE 5|LBSBC_05-2A ...|11/01/2009 | SCHEDULED REDEMPTION 618,473 618,538 09/01/2030
52520V AB 9 |LBSBC_06-2A ...|09/01/2009 | SCHEDULED REDEMPTION.........coouvvers | vormmrrimnnrirnnrinnens [ 1,732,236 | ... 1,732,236 | ........ 1,732,153 | .......... 1,732,163 09/01/2036
52108H LG 7|LBUBS_02-C4 ...|12/11/2009 | SCHEDULED REDEMPTION 1,254,458 09/11/2026
52108H LH 5|LBUBS_02-C4 ...|09/11/2009 | Various 5,006,189 09/11/2026
53117C AG 7|LIBERTY PROP TR ...|05/13/2009 | CREDIT SUISSE FIRST BOSTON.......... 1,957,757 08/15/2012
52521R CN  9|LMT_07-5 ...|11/01/2009 | Various 1,530,597 06/01/2037
52524P AN 2|LXS_07-6 ...|12/01/2009 | SCHEDULED REDEMPTION 140,950 05/01/2037
314275 AB 4 |MACYS INC 2o [10/27/2009 [ VAIOUS........oorvverirrieriiniierississssissiienses | sverissessseissnisensons | e 3,212,475 1 ........3,255,000 | ........3,160,800 | ......... 3,182,808 03/15/2012
577778 BN 2|MAY DEPARTMENT STORES........cccccconmuvrimnrrenn. ...|10/27/2009 | DEUTSCHE BANK SECURITIES INC..... | ..ccooovinvvrirnnrriinacns [ 01,211,600 | .......1,165,000 | ........1,374,222 | .......... 1,269,164 07/15/2012
55262T EC 3 |MBNAM_99-B ...|03/15/2009 | SCHEDULED REDEMPTION . ,788, 7,223,381 08/15/2011
55262S AN 5| MBNAM_99-J ...|09/15/2009 | SCHEDULED REDEMPTION.........ccoovvrs | wormmvrimnnrinnerinnnns | ... 13,000,000 | ... 13,000,000 | ...... 14,309,688 13,195,230 02/15/2012
55262T EU 3 |MBNAM_99-J ...|09/15/2009 | SCHEDULED REDEMPTION 800,000 909,382 816,522 02/15/2012
585510 CG 3| MELLON FINANCIAL CORP.. .| ...{11/16/2009 | BARCLAYS CAPITAL INC......ovvvrvrrrrrnne [ rormmrrimnerinnerinnees [ 4,565,430 | ... 4,500,000 | ....... 4,489,080 | .......... 4,498,270 | ..oovvervvrrriens [ e 1,354 | [ e 1,354 | | e 4,499,624 | 02/15/2010
590188 JP 4|MERRILL LYNCH & CO. INC.. ...{02/17/2009 | MATURED........cccoormrrirmrrirenrennerinsnesnnne | eernnerinneesnseesnnees | 20000:3,000,000 | ..o, 3,000,000 | ........ 2,951,700 |.......... 2,999,018 | ovevvvrerrerrins | 982 | s | 982 | s | s 02/17/2009
55312Y BD 3|MLCFC_07-5 IS ...|09/30/2009 | Various 08/01/2048
57117P AH 7|MLR_06-1A ...|02/15/2009 | SCHEDULED REDEMPTION.........ccouvvers [ wormmrremnerirnnernnnnees [ cevrnennn. 57,941 | e, 57,941 57,938 57,939 57,941 09/16/2013
61744A AK 6|MORGAN STANLEY TRACERS........cccccormurvvnnnnns ...|05/07/2009 | HIMCO OPERATIONAL TRANSACTION | ......oovvvvvrmrririens [ 100.3,368,098 | ........ 3,336,000 | ........ 3,436,480 | ......... 3371781 | e | e 3,683) | s | e 3,883) | s | s 3,368,098 06/15/2012
61746R AG 6|MSAC_02-NC6. ...|12/28/2009 | SCHEDULED REDEMPTION 908,871 897,465 906,765 11/25/2032
617451 CM 9| MSC_06-T21 ...|12/01/2009 | SCHEDULED REDEMPTION 285,584 286,289 285,846 10/01/2052
61745M NR 0|MSC_99-LIFE... ...|07/01/2009 | SCHEDULED REDEMPTION.........coouvvens | wormmrremnerinserinnens | 06,175,654 | ... 6,175,654 | ........ 7,083,395 | .......... 6,236,610 04/01/2033
61746W GB 0|MSDWC_01-TOP1 ...|12/01/2009 | SCHEDULED REDEMPTION.........ccovvvers [ wormmrrermmmremnmrennnes [ e 194,239 | 194,239 | ........... 196,773 196,769 02/01/2033
61746W HF 0|MSDWC_01-TOP3 ...|12/01/2009 | SCHEDULED REDEMPTION 255,422 268,565 148,075 07/01/2033
61746W LT 5|MSDWC_01-TOP5 20 {12/01/2009 | VAIIOUS.......coveverrerererereeesseresssesssnessnns | eenneesnnesesnneessnnees | eevennnn 2,390,636 | covevnee 2,240,456 | ....... 2,254,927 | .......... 2,246,427 | covoovvvrnrerinne | e B.370) | s | rvreeenae(B370) | e | 02,243,057 | o 10/01/2035
61746W WT 3| MSDWC_02-1Q3. ...|12/01/2009 | Various. 500,130 502,783 501,107 500,130 09/01/2037
61746W YV 6|MSDWC_03-NC1 ...|07/27/2009 | SCHEDULED REDEMPTION 0 0 0 0 11/25/2032
652482 BW 9|NEWS AMERICA INC ...|11/24/2009 | RBC DOMINION CAPITAL MARKETS.... | ...ovvveoreeernerennnes [ cevennas 2,966,499 | ... 2,734,000 | ........ 2,728,587 | coooovvvennerinnereinnns | cevemnnrennneenns | evnneennneen 15 | i | e 15 s | e 2,728,601 | oo 08/15/2039
655042 AC 3|NOBLE DRILLING CORP ...|03/15/2009 | MATURED ..250,000 250,000 279,309 251,142 250,000 03/15/2009
665772 BR 9| NORTHERN STATES PWR-MINN. ...108/01/2009 | MATURED.........cooommrverreerneeesnersssnesssnne | eereeesssesssnssssnees | cevenn 4,000,000 | ........ 4,000,000 | .......4,497,680 | .......... 4,055,274 08/01/2009
66989H AA 6|NOVARTIS CAPITAL CORP ..| F |09/18/2009 | BANC OF AMERICA SECURITIES LLC.. 5,244,900 5,000,000 | .0 e 4,994,850 | ..o | ereeernenernnneen | eerereneennne D83 | s | 583 s [ 004,995,433 | 02/10/2014
674135 DM 7| OAK_98-B ...|12/01/2009 | SCHEDULED REDEMPTION.........coovvvers | wormmrrermmmeernneeennnnes [ cevenenens 134,858 | ovveenee 134,858 | ... 134799 | ............ 134,858 03/01/2017
674599 BX 2|OCCIDENTAL PETROLEUM CORPORATION..... | ... {05/14/2009 | RBC DOMINION CAPITAL MARKETS.... | c.ccoveveernnreernceernns | coneeens 1,869,644 | ........ 1,884,000 | ... 1,870,667 | ..oovvorrreerrrrennnens [ eermnrrernnninnnne [ eerreinnenennn 18 [ [ v 18 [ | e 1,870,679 | s 06/01/2016
67773# AD 2|OHIO VALLEY ELECTRIC CORP.........ccoooenrrrernn. ...|08/15/2009 | SCHEDULED REDEMPTION 635,089 02/15/2026
68400X AP 5| OOWLT_02-1 ...|11/25/2009 | SCHEDULED REDEMPTION 0 05/25/2013
68389X AC 9|ORACLE CORPORATION <1+ |04/21/2009 | VAIIOUS.......coorvermeeerrreeseeessseeessanessssneessns | eemmeessnessssnesesnnnes | ceeeen:0,159,994 | ........6,300,000 | ........ 6,279,854 | .......... 2,990,493 04/15/2018
68389X AE 5| ORACLE CORPORATION <.+ |05/04/2009 | VAIIOUS.......coorvermrrerreereeesseeesaneessneesns | eemmeessmnessssnnsennnes | ceeee:,002,355 | ........5,325,000 | ........ 5,318,460 | ......... 5,318,516 04/15/2038
694308 GJ 0|PACIFIC GAS & ELECTRIC CO. ...|06/23/2009 | DEUTSCHE BANK SECURITIES INC..... | .ccoovvcosnreersnriernnnns | -....10,210,600 | ......10,000,000 | ........ 9,852,000 | ......... 9,855,435 | ooeovverereeins | s 999 | s | 999 | e | 009,856,434 | 03/01/2037
708696 BL 2|PENNSYLVANIA ELECTRIC COMPANY ...|04/01/2009 | MATURED 900,440 04/01/2009
500472 AA 3 |PHILIPS ELECTRONICS.... F |06/17/2009 | BARCLAYS CAPITAL INC 03/11/2013
500472 AC 9|PHILIPS ELECTRONICS.... F |06/12/2009 | BARCLAYS CAPITAL INC 03/11/2038
74438W AB 2|PMCF_01-ROCK 012 {12/01/2009 | VAIIOUS.......coorverrrrereeereeeesseeeseesesseesesss | seseeesssesssnesssnees | cevens 10,364,179 | ........ 9,974,411 05/01/2034
69348H BK 3|PNCMA_00-C1 ...|12/01/2009 | SCHEDULED REDEMPTION 2,377,799 2,377,799 03/15/2033
73664# AA 8|PORTLAND NATURAL GAS TRANSMISSION..... | ...{12/30/2009 | SCHEDULED REDEMPTION 281,455 12/31/2018
737628 AC 1|POTLATCH CORPORATION.......ccooovommrrerrreernneens ...|12/01/2009 | MATURED 3,500,000 12/01/2009
74005P AR 5|PRAXAIR INC ...|08/24/2009 | BANC OF AMERICA SECURITIES LLC.. 5,000,000 | .......4,992,950 |........4,993,645 | ...ccoooniiminne | v B84 | s | B84 | | 4,994,229 | | 380,771 | ...... 380,771 03/30/2015
74160M DK 5|PRIME_04-CL1 ...|12/01/2009 | SCHEDULED REDEMPTION 341,167 0 02/01/2034
742741 AA  9|PROCTER & GAMBLE - ESOP ...|07/01/2009 | SCHEDULED REDEMPTION......c.covvvvere | wormrernerrnmnirneirnenis | cevrreeernen81,840 | i 81,840 0 01/01/2021
744355 AC 2 |PRUDENTIAL PROPERTY INVT. ...|04/01/2009 | MATURED ,000,000 0 04/01/2009
75970 AX 4|RAMC_07-1 ...|12/03/2009 | Various ,302,462 | ........8,302,379 | .........8,302,436 | ..o [ e8| s | e8| i [ 000000.8,302,462 | oo .(1,123,476) | ..(1,123,476) | .....417,934 |04/01/2037
75971F AP 8|RAMC_07-3 ...|09/25/2009 | Various ,500,000 | ..........572,991 | ...............84,150 | ....525,342 |.......(76,681) | ....315,841 | ... 132,820 | ..ccoovvimmrimnnns | orrereeein 16,970 | o | e (29,470) | ....... (29,470) | ....... 87,199 |09/01/2037
760985 FA 4 |RAMP_01-RS3 ...|12/01/2009 | SCHEDULED REDEMPTION 421,323 | oo AATOT | 833,967 | s | cereenn(12,644) [ | e (12,644) [ e (VN - 12,622 |10/01/2031
760985 GQ 8|RAMP_02-RS1 ...|11/18/2009 | Various ,016,819 1,966,871 | ... 1,980,452 | ..o | e 3818 | i [ e 3418 | s [ 10000 1,983,870 [ [ (245,616) | .....(245,616) | .....114,895 (01/01/2032
771196 AU 6 |ROCHE HOLDINGS INC.......cccconsremmrinerinrirrerircens F [11/20/2009 | MORGAN STANLEY ......cevovierrnrinnriinriinns | conrrrneriiesinsinnnins | coveend 6,133,450 | ........ 5,000,000 | ...... 4,863,900 | ..coormirmmrrmrirnnins | cerrrmrinenirenins | vererinnens 1,006 | oo | e 1,006 | oo | e 4,864,906 .|..1,268,544 | ..1,268,544 | ..... 262,500 |03/01/2039
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 1 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange | Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends
i Number of Adjusted Valuation Year's Temporary | Changein Exchange Value (Loss) (Loss) (Loss) Received
CUSIP g | Disposal Shares Par Actual Carrying Increase/ |(Amortization)| Impairment | B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) B.JA.CV. Date Disposal Disposal Disposal Year Date
86359A PY 3|SASC_03-BC2 +[11/25/2009 | VAFIOUS........corveerreeeneeeisneeeisnseessnsiessnsseens | eeennesssnnssssnnsssnnns | eoeenn: 1,005,973 | . 1,005,973 | ........... 981,767 | .......... 1,004,968 | .....ccooovvrrmrrs | rrrrereee 1,006 | oo | evireereen 1,006 | oo | e 1,005,973 (V1 I 2,772 02/25/2033
805564 GS 4|SAST_00-3 ...|12/01/2009 | Various 217,430 233,853 219,051 12/01/2030
83162C QS 5|SBAP_06-20L ...|04/03/2009 | CREDIT SUISSE FIRST BOSTON.......... | covvrevvernneirsririniens | 005,626,394 | ........5,397,020 | ........5,397,020 |.......... 5,397,020 229,373 12/01/2026
83162C QY 2|SBAP_07-20D ...|03/26/2009 | Various ..8,107,272 343,319 | ... 343,319 | ..... 209,545 |04/01/2027
79548C BH 8|SBM7_01-C1 ...|09/16/2009 | Various 17,050,434 456,855 | ......456,855 | ..... 12/01/2035
79549A JJ 9|SBM7_01-C2 ...|12/01/2009 | SCHEDULED REDEMPTION 176,113 11/13/2036
806605 AE 1|SCHERING-PLOUGH CORPORATION................ ...|06/12/2009 | BANC OF AMERICA SECURITIES LLC.. 494,842 12/01/2013
80281W AD 3|SDART_07-3 ...|12/15/2009 | SCHEDULED REDEMPTION ..6,831,261 08/15/2012
82567D AE 4|SHURGARD STORAGE CENTER INC. ...102/12/2009 | TENDER TRANSACTION.......occvvvrrvernnns 2,104,119 | o 02/22/2011
828807 BP 1|SIMON PROPERTY GROUP LP.... ...|09/11/2009 | STORMHARBOUR SECURITIES LP...... ,997,377 12/01/2015
26439R AF 3|SPECTRA ENERGY CAPITALLLC.... ...{10/01/2009 | MATURED..........ccoommrvirerrimenrinseninssrinnee | erneerinssesnssssnnees | e 1,000,000 | .......1,500,000 | ........1,582,785 | .......... 1,509,889 | ...cccovrrrrrirens . 10/01/2009
84860R AA 1|SPMF_06-1A ...|12/01/2009 | SCHEDULED REDEMPTION 209,802 209,860 03/01/2024
85458# AA 2| STANLEY ACCOUNT VALUE PLAN TRUST........ ..|12/31/2009 | Various 61,912 0 61,912 12/31/2009
866348 AA 3|SUMM_02-1 ...|12/14/2009 | SCHEDULED REDEMPTION 850,849 0 850,849 08/12/2047
878742 AE 5| TECK COMINCO LIMITED......cconmvrverrrrerrererennens A [06/04/2009 [ VATIOUS...........coovveeereesesreseneecssneecsssseisseees | evvessseessseessssenns | 00008,231,900 | ......11,070,000 | ........4,393,962 | .......... 4,399,546 5,754 5754 | oo | e 4,405,301 10/01/2035
87971M AC 7|TELUS CORP A [12/30/2009 | CALL TRANSACTION. ....covvvvrrrrirrrirnns | cererserisserinsneinns | e 1,548,474 | ....1,411,000 | ........1,408,654 | .......... 1,408,656 916 916 06/01/2011
88031V AA 7| TENASKA GATEWAY PARTNERS LTD.............. ...|12/30/2009 | SCHEDULED REDEMPTION 23,436 23,436 12/30/2023
881575 AC 8|TESCO PLC F {11/16/2009 | Various. . 10 456 820 .......... 9,422,899 5,267 5,267 11/15/2037
883199 AQ 4|TEXTRON FINANCIAL CORP.......c.cccommmrrermrrirnns ... {11/20/2009 | MATURED.......covvtrrremerireeresnersssessnnee | eeeeessssssssesssnnees | cevenn 4,900,000 | ........4,900,000 | ........5,004,272 |.......... 4,915,625 | ..oovvvrierrriens [ e (15,625) | vvvvveveeercrrens | s (15,625) | ...vvvvrvrrrrren 11/20/2009
89352L AE 0| TRANSCANADA PIPELINES LTD .| A]01/21/2009 | MATURED.........orsvvvimrrinreisserinssrinneens | coveeernsnesssnesssnsennns | e 2y 190,000 | ........2,750,000 | ........2,726,983 | .......... 2,749,689 311 311 01/21/2009
90783X AA 9| UNION PACIFIC 2007-3 PASS THROUGH ...|01/02/2009 | SCHEDULED REDEMPTION 500,366 0 01/02/2031
907818 CF 3| UNION PACIFIC CORP.........ccoovverrrrrrrrrnens ...|08/20/2009 | BARCLAYS CAPITAL INC 02/01/2029
91019P CJ 9|UNITED DOMINION REALTY TRUST INC. ...|10/30/2009 | Various 01/15/2014
913903 AN 0|UNIVERSAL HEALTH SERVICES INC....... ...|06/16/2009 | ALADDIN CAPITAL 06/30/2016
92344G AT 3|VERIZON GLOBAL FUNDING CORPORATION... | ... {01/20/2009 | STIFEL, NICOLAUS & CO. 09/01/2012
924172 D@ 5|VERMONT TRANSCO LLC SERIES L FMB... ...|10/01/2009 | SCHEDULED REDEMPTION 04/01/2018
931142 BE 2| WAL-MART STORES INC........coovvverrrrerrreerranreenns ..|08/10/2009 | MATURED 08/10/2009
863572 L9 2|WAMU_00-1 ..|12/28/2009 | SCHEDULED REDEMPTION 01/25/2040
94106L AE 9| WASTE MANAGEMENT INC.......coooveommrermrrernnnees | e 05/15/2009 | MATURED 05/15/2009
929766 BJ 1|WBCMT_02-C2 ...|12/01/2009 | SCHEDULED REDEMPTION 11/01/2034
929766 B8 5|WBCMT_05-C17 ...|10/15/2009 | Various 8,790 8,790 |..... 142,419 (03/01/2042
929766 R3 9|WBCMT_05-C18 ...|12/01/2009 | SCHEDULED REDEMPTION 0 28,351 |04/01/2042
929766 W7 4|WBCMT_05-C19 ...|12/01/2009 | SCHEDULED REDEMPTION (VN [ 1,166 |05/01/2044
92976B FP 2|WBCMT_06-C24 ...|12/01/2009 | SCHEDULED REDEMPTION (V8 - 6,180 (03/01/2045
92976V AC 2|WBCMT_06-C25 ...|12/10/2009 | WACHOVIA SECURITIES INC.....cooccomvee | womrreermreernnreernnees [ cevens 288,482 | ...... 288,482 |..... 857,358 [05/01/2043
92978Q BZ 9|{WBCMT_07-C30 IS ...|10/16/2009 | Various. 763,129 | ...... 763,129 | ..... 984,579 [12/01/2043
92927W AG 1|WESTO_05-2 ...|07/17/2009 | SCHEDULED REDEMPTION 0. 141,167 [11/19/2012
962215 AG 4 |WESTO_05-3 ...|11/17/2009 | SCHEDULED REDEMPTION 0. 71,426 |05/17/2013
962215 AJ 8|WESTO_05-3 ...|11/17/2009 | SCHEDULED REDEMPTION 0 ... 370,883 [05/17/2013
94985F AA 6 |WFALT_07-PA2 ...|12/01/2009 | Various ,930,785 0. 74,078 |06/01/2037
949837 AA 6|WFMBS_07-10 ...|12/01/2009 | Various 3,286,695 | ........3,286,695 0 ... 121,747 (07/01/2037
98472# AF 6| YANCEY BROS CO SENIOR SECURED............. ..102/17/2009 | HIMCO OPERATIONAL TRANSACTION | ....coivviniinnriinnees | cevens 11,625,000 | ...... 12,500,000 0 | [ 200000 12,500,000 | cooiioiiiiniins [ (875,000) | .....(875,000) | .....322,628 |09/30/2015
3899999. Total - Bonds - Industrial and Miscellaneous ...901,571,821 | ....925,484,164 | ....929,937,565 | ......898,894,773 | ...... 544,908 |..... (694,258) | 12,289,434 | ..(12,438,785) | ...(15,201,409) 16,846,525 |(21,575,833) | ..(4,729,309) | 43,802,763 | ..... XXX.....
Bonds - Credit Tenant Loans
[ 93114C AA_ 9]LEHMAN C.P. INC. WAL-MART LEASE-BK......... [...]12/10/2009 ] SCHEDULED REDEMPTION ....728,202 | 0 [ 39,440 [01/10/2017
[4199999.  Total - Bonds - Credit Tenant Loans..... ....728,202 | 0 0 0 ... 39,440 | ... XXX....
Bonds - Hybrid Securities
055967 AA 1 |BOI CAPITAL FUNDING NO 2 LP........coocorvivnrrenns ..|10/28/2009 | Various. (V1 OTTRTRN IV 9,000,000 |.... ..(5,390,430) | ..(5,390,430) | .....482,288 | ..... XXX.....
125577 AX 4|CIT GROUP INC ...|01/07/2009 | Various. 4 4) (0) 403,511 | oo | 105,139 | ..o 105,139 | ....... 28,294 | ... XXX.....
26156F AA 1| DRESDNER FUNDING TRUST L....c.ccocomrrirnrrrnenns ..|12/16/2009 | BARCLAYS CAPITAL INC (253) (253) )|....(957,682)| .....278,188 |..... XXX.....
49326Y AA 7|KEYCORP CAPITAL Il......cccovcvvnecs ..|06/15/2009 | GOLDMAN SACHS & CO.........cocorerrrnecn 358 358 ) (63,974) | ...... 25,590 |..... XXX.....
86800X AA 6|SUNTRUST PREFERRED CAPITAL |.... ..106/30/2009 | TENDER TRANSACTION.......covveriivinninns 0 )[..(1,247,100) | ....131,792 | ..... XXX.....
4899999. Total - Bonds - Hybrid Securities. 4 101 0 105 0]. . ) |..(7,554,046) | .....946,153 | ..... XXX.....
8399997. Total - Bonds - Part 4 .6,044,161,093 | .5,824,401,463 | .6,045,445,009 |...3, 772 581, 884 ...... 544,912 |...(3,580,009) | 12,304,886 | ..(15,339,983) ...(45,382,720) | . 6019 766,147 62,832,770 (38,437,824) | .24,394,047 |82,331,965 |..... XXX.....
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[8399998.  Total - Bonds - Summary Item from Part 5 [.1,356,176,734 | .1,377,993,780 [ .1,378,314,553 | | [.....(295,050)] ...1,614,650 [ ....(1,909,700) ] ..ccoooorevirrcres [..1,376,404,852 |......14,070 [(20,242,188)[(20,228,119)[..5,919,554 [....XXX.....
[8399999.  Total - Bonds [.7,400,337,827 | .7,202,395,243 | .7,423,759,561 | ...3,772,581,884 | .....544,912 |...(3,875,059)] .13,919,536 | ..(17,249,683)] ...(45,382,720)] ...7,396,170,999 [62,846,840 | (58,680,012)] ...4,166,828 89,251,519 |...XXX....

Preferred Stocks - Industrial and Miscellaneous

539439 AA 7]LLOYDS TSB GROUP PLC....

..3,438,000 9,992,300 ...6,554,300 ...2,737,000 |...2,737,000 | ..... 626,700 |..... XXX.....

[10,000,000.000 |.
8499999. Total - Preferred Stocks - Industrial an .
8999997. Total - Preferred Stocks - Part 4
8999999. Total - Preferred Stocks
Common Stocks - Mutual Funds

I ...2,737,000 | ...2,737,000 | ..... 626,700 |..... XXX.....
...2,737,000 | ...2,737,000 | ..... 626,700 |..... XXX.....
...2,737,000 |...2,737,000 | ..... 626,700 |..... XXX.....

..3,438,000 ,992,300
., 0,0, ..3,438,000 | ..........9,992,300
AAAAAAAAA XXX.vvieee | er.....3,438,000 | ..........9,992,300

...6,554,300
...6,554,300
...6,554,300

.0

416645 87 7]HARTFORD STOCK FUND-A......occccccoomrecciemrrres [...]10/02/2009 [ DIVIDEND REINVESTMENT........c00c.0oo [....39,545.817 |...........537,083 [....... XXXeeoio | covirre 713,005 | ... 496,472 | ... 210,498 | .ovivovvvrccininns | onnrrriinssnnnnins | 000000 210,498 | ivvvviiicssvninins [ eonniennenen 713,005 [ | 0 (75,922) ] ... (75,922) | .........6,035 | ... XXX.....
9299999. Total - Common Stocks - Mutual Funds 713,005 | ............496,472 | ....210,498 | ..o |0 [ 100210498 | 0 | i 713,005 | 01 (75,922) 1 ....(75,922) | .......6,035 ... XXX.....
9799997. Total - COMMON StOCKS = Part 4.........ooviiiiiiiiiiisissirississssssssninns ssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssssssssss | soneeens08 15089 | serverse X:Kwrneree | conerneenen /13,005 | 1. 496,472 | .....210,498 | o0 |0 ] 1000210,498 | 0 [ 713,005 |0 [100(75,922) ] .......(75,922) | ..........6,035 | ... XXX.....
9799999. Total - Common Stocks X 498 | 0 | i 713,005 | 0 |1 (75,922) 1 .....(75,922) | ........6,035 | ... XXX.....
9899999. Total - Preferred and Common SOCKS.......c..iveriisriissiississsissiieessienes 10,488,772 | ...... ...6,554,300 | ....(6,343,802) | . 0].....4,151,005 |........0 | ..2,661,078 |..2,661,078 |....632,735 |..... XXX.....

9999999, Total - Bonds, Preferred and Common Stocks 3,783.070,656 | .....755410 |..(3.875,059) | 20.473.836 | ..(23503,485) | ..(45,382,720) | ..7.400.322,004 62,846,840 | (56.018.935) | ..6,827,905 | 8,884,254 | ... XXX....
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Bonds - U.S. Government

912810 QA 9| TREASURY BOND 02/15/2039.. Various. 08/28/2009 | Various ....183,985,000 |....180,613,033 |....156,742,425 ...1,614,650 ...400,142
912828 KC 3|TREASURY NOTE 02/15/2012... Various. 07/31/2009 | BARCLAYS CAPITAL INC.....cccvvver | woreens 4,721,000 |....... 4,731,132 |....... 4,716,189 | ........ 4,729,655 | ..covvvrvvrvnns | worrned(LATT) | o

912828 KD 1|TREASURY NOTE 02/15/201 Various 09/24/2009 | Various ....104,967,000 | ....105,850,090 |....102,453,310

912828 KF 6| TREASURY NOTE 02/28/201 Various 12/08/2009 | Various ....512,000,000 |....510,552,384 |....515,285,070

912828 KJ 8|TREASURY NOTE 03/31/201 Various. 05/29/2009 | Various ....355,205,000 |....355,211,754 |....355,399,526 | ......355,212,872 | ..cceeecvmuriruvrs | vorenne 118 [ | v 118 [

912828 KL 3|TREASURY NOTE 04/30/201 JP MORGAN SECURITIES INC..... |07/31/2009 | Various 2,590,000 2,586,569 2,581,456 2,586,941

912828 KV 1|TREASURY NOTE 05/31/201 CITIGROUP (Salomon/Smith Barne|07/29/2009 | BARCLAYS CAPITAL INC... e | 206,590,000 6,509,706 6,482,735 6,512,103

912828 KW 9| TREASURY NOTE 05/31/2016... BARCLAYS CAPITAL INC.............. 07/24/2009 | CITIGROUP (Salomon/Smith Barne ........ 3,860,000 |........3,842,525 |........ 3,871,595 3,842,771

0399999. Total - Bonds - U.S. Government. .1,173,918,000 |.1,169,897,193 |.1,147,532,306 | ...1,168,284,471 ..1,614,650 | ....(1,612,723)] ............. 0

Bonds - All Other Government

D20658 UK 0|DEUTSCHLAND (BUNDESREPUBLIC) 01/04/20] MORGAN STANLEY .......cccoumurrirns |06/01/2009 Various 23,611,560 |...... 25435350 |...... 25,353,971 | ........ 25,435,350 ...428,030
D20658 WY 8| DEUTSCHLAND REP 01/04/2014 BNP PARIBAS SECURITIES CORF|06/09/2009 | BNP PARIBAS SECURITIES CORF ........ 6,582,788 |........6,983,679 |.......7,057,851 | .......... 6,983,679 ...121,105
1099999. Total - BONAS = All OEr GOVEINMENE. ... . cee.reessereseeessseess s sesssssesis | oeesssseess s s8££ 8 88188888t | o 30,194,348 |..... 32,419,029 |...... 32,411,822 32,419,029 0 0 ...549,136
Bonds - U.S. Special Revenue and Special Assessment

312932 EC 6|FGOLD 30YR 04/01/2039 BNP PARIBAS SECURITIES CORF{06/02/2009 [ VAOUS...........covverevererrerrirenrirerireninns | avvees 28,000,000 |...... 28,065,625 |...... 27,142,669 28,063,648 |.....ocoovvvreries [ wrrreen(1,976) | covorreciinne | evvrrrnenn(1,976) | v

3128M7 Q9 0|FGOLD 30YR GIANT 07/01/2039. RBS GREENWICH CAPITAL MARK|10/01/2009 | Various .....13,255,000 |......14,139,357 |...... 14,060,622 | ........ 14,022,400

31282Y DS 5|FHSTR 232 IS 08/01/2034.... GOLDMAN SACHS & CO......cc.onuue. 08/24/2009 | Various . ,240,567 1,240,567 |........ 1,600,402 11,148,720

31414K KS 8|FNMA 30YR 01/01/2038 HIMCO OPERATIONAL TRANSAC10/01/2009 | VaMOUS..........covorrvverrrrrrnerirsssiineins | o 1,439,723 |........ 1,456,488 |........ 1,526,535

31415P 3T 3|FNMA 30YR 04/01/2037.... RBS GREENWICH CAPITAL MARK 06/12/2009 | Various 28,946,000 |...... 29,678,695 |...... 29,610,089

31415P 3Z 9|FNMA 30YR 04/01/2034 RBS GREENWICH CAPITAL MARK09/01/2009 [ VAIOUS...........covverererreenriesrierireninns | cvvees 13,607,002 |...... 14,106,634 |...... 14,161,049

31416J 5H 0|FNMA 30YR 01/01/2039 CREDIT SUISSE FIRST BOSTON. {08/05/2009 | VariOUS..........cccorrvmrveenrirmsisererssninns | veens 11,362,723 |...... 11,167,426 |...... 11,283,998

31416R HL 0|FNMA 30YR 06/01/2039 BANC OF AMERICA SECURITIES [09/01/2009 [ VAOUS...........covverevererrnsresrererireninns | avveee 33,850,000 |...... 33,949,170 |...... 32,887,200

31371N JC 0|FNMA 30YR 10/20 INT FIR . HIMCO OPERATIONAL TRANSAC'06/09/2009 | Various: 6,693,156 6,486,716 6,843,715

31412W H6 6|FNMA 30YR 10/20 INT FIRST 07/01/2037. HIMCO OPERATIONAL TRANSAC'|06/09/2009 | VaIOUS..........co.corererrerernerereserireneies | vorenes 1,600,779 1,550,755 |........ 1,635,867

3136FC 5N 2|FNSTR 377-2 IS 10/01/2036. GOLDMAN SACHS & CO.......c.couuu 08/24/2009 | VariOUS.........cooveereerissiiessisssisesienns | s 1,255,748 |.......1,255,748 |........ 1,611,003
3199999, Total - Bonds - U.S. Special Revenue and Special Assessment ...141,250,698 |....143,097,182 |...142,363,149

Bonds - Industrial and Miscellaneous

06849U AA 3|BARRICK GOLD CORPORATION 10/15/2039... CITIGROUP (Salomon/Smith Barne|12/30/2009 | EXCHANGE 2,000,000 |........1,951,420 |........ 1,951,540

25179M AH 6|DEVON ENERGY CORPORATION 01/15/2019. | ... HARTFORD LIFE INSURANCE CO[04/29/2009 | Various: 5,000,000 5,200,367

268766 BU 5|EOP OPERATING LP 07/15/2011 HIMCO OPERATIONAL TRANSAC'|07/08/2009 | MORGAN STANLEY . .139,000 ...139,000
37362@ AA 0|GEORGIA TRANSMISSION CORP 06, BANC OF AMERICA SECURITIES [111/23/2009 | SEA PORT GROUP SECURITIES, | ........ 7,000,000 |........7,000,000 |........ 7,599,060

36228C SG 9| GSMS_04-C1 10/01/2028 HIMCO OPERATIONAL TRANSAC'09/09/2009 | Various: 2,213,734 2,230,084 2,146,877 | covveeevvvrrceins | e 4,539 | s

452308 AG 4|ILLINOIS TOOL WORKS INC. 04/01/2019. BANC OF AMERICA SECURITIES 109/22/2009 | EXCHANGE............cccccomvvermmreernnnenns | -....11,000,000 |......10,998,240 |......10,998,303 | ........ 10,998,303

460146 BN 2| INTERNATIONAL PAPER COMPANY 09/01/201] ... HIMCO OPERATIONAL TRANSAC'05/20/2009 | TENDER TRANSACTION... 140,318

826200 AD 9|SIEMENS FINANCIERINGSMAATSCHA 08/17/2) Various 11/24/2009 | BARCLAYS CAPITAL INC... 5,438,944 | oo | cereernne(4,046) | e

902494 AM 5| TYSON FOODS INC 10/01/2011 HIMCO OPERATIONAL TRANSAC'11/30/2009 | JP MORGAN SECURITIES INC. 140,040
3899999. Total - Bonds - Industrial and Miscellaneous. 32,630,734 32,901,148 32941504 | .........0|....4035 |......l 0

8399998. Total - Bonds

1,377,993,780

.1,378,314,553

.1,356,176,734

...1,376,404,852

...1,614,650

9999999. Total - Bonds, Preferred and Common Stocks.

.1,378,314,553

.1,356,176,734

...1,376,404,852

...1,614,650




Annual Statement for the year 2009 of the HARTFORD LlFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 7 8 Stock of Such
NAIC NAIC Valuation| Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien[ (See SVO | Intangible Assets [ Total Amount 9 10
CuUsIP Description Insurer Purposes and | Connected with of Such Book/Adjusted
|dentifi- Name of Subsidiary, Controlled or Identification| Procedures | Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign| Number Manual)  |Company's Stock?| Assets Value Shares Qutstanding
Common Stocks
Alien Insurer
G4506# 10 0 Hartford Life, Ltd.............ooocosrssrsscrssmseessees [ | AA-3190021[4ciB2............. [L.NO.orr 7 15,097,617 | ....... 370,000.000 | ....... 100.0
1499999. | Total - CommON StOCKS = AlIBN INSUIET.........cuiviiiiteriesistei ettt ssees st estes s stensessesessessesssssneesessnsessnsensessssenses | snsassessssssesnsad (VN 15,097,617 |......... XXX.ovvverers | v XXX.....
Other Affiliates
41659* 10 8|Hartford Life International, Ltd..........cccccooeevevreree [ orerenanee NOee e e 1,006,313,255 | ..ocovevverereerereereen | e
999711 42 7] Woodbury Financial Services..........ccoooeseeieresies | ovvernnas LYES. ] 47976649 |........... 83,817,302
1799999. | Total - Common Stocks - Other AfflIAtES............civeveeeiiiiciieeiieiecee et veeeees e seseesesesesesenessenenssesenenss | oeeas 47,976,649 |...... 1,090,130,557
1899999. | Total - Common StockS.......cccevvecviennen e 47,976,649 |...... 1,105,228,174
1999999. [ Total - Preferred and COMMON STOCK.............c.oveiveiveiieiiiiicicee et ene e | enes 47,976,649 |...... 1,105,228,174
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted $.......... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of | Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CusIpP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1| Number of Shares | % of Outstanding

NONE

E16




Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8 3

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 1 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
o Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CusIP g Date Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
U.S. Government Bonds - Issuer Obligations
|TREASURY BILL |C ...... | .. |11/03/2009 | Various |01/14/2010 ....... 167,495,912 P2y [N [ORRRRY O 167,500,000 | ...... 167,471,230 | .ooovvveiennnnnnnnes | i [ 0.068 |MAT..
0199999. U.S. Government Bonds = ISSUET ODIIGAHONS. .........c..rvuureiiieiiiesieieiis et ssssess st ssss e st ss et seess s e st st esss st st sssssssssssesssesssssssssssnsssens | snssens 167,495,912 0 24,682 0 0. 167,500,000 | ...... 167,471,230 0 0 [ XXX [ XXX [ XXX
0399999. TOtal = U.S. GOVEIMMENE BONGS. ......veoeeeeeeeeeeeeee ettt eeeeeeeeeeeeeeeeeseseeseeeeseeeseeeesseses e eeeeseeessssasssaesseseeeeseseesesasssaesssaeesesssessssesssessseessssesesssesssssssnssss | coreees 167,495,912 0 24,682 0 0. 167,500,000 | ...... 167,471,230 0 0 [ XXX [ XXX [ XXX
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
BANK OF NEW YORK CASH RESERVE ACCT......cccc.. | croveees ..|12/29/2009 | XSWEEP TRADE ENTERED VIA MT950.... | 12/31/2010 | ........... 4,037,199 | oo | e | cerennsesnesennnnenns | seeessnsesnsesnneses | sennenes 4,037,202 | .......... 4,037,202
HARTFORD STIP INV (LIQ) I ..|12/31/2009 | Various 12/31/2010] ....... 445,644,215 | ..o [ s | e | e | e 445,644,215 | ...... 445,644,215 | ..o [ e | ervenerinnie | v | e | oo 7,980,442 | oo
HARTFORD STIP OPER (LIQ) ..|12/31/2009 | Various 12/31/2010 ....... 807,950,677 | vveoueeerreeerreeens | coreeerneessnneessnneees | coreeesssesesnssssnnees | svseesssssssssnnsessnees | seeees 807,950,677 | ...... 807,950,677
JPMORGAN PRIME MMF AGENCY SHARES . ..[12/31/2009 | HIMCO OPERATIONAL TRANSACTION..... |12/31/2010] ......... 39,672,151 | oo [ | e [ | e 39,672,151 |....... 39,672,151 .
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET ODIGALIONS. ..ottt s s b sttt ens bbbt ....1,297,304,244 0 0 0 0 ]..1,297,304,247 |...1,297,304,247 0 0[.. XXX
3899999. Total - Industrial & MisCellaneous (UNFfIIAIEA). ..........rvueruiiiiiiiieieiiie ettt ettt sttt ettt bbbttt ....1,297,304,244 0 0 0 0 ]..1,297,304,247 |...1,297,304,247 0 0[.. XXX
Total Bonds
7799999. Subtotals - Issuer Obligations. ....1,464,800,156 0 24,682 0 0 |..1,464,804,247 | ..1,464,775,476 0 0].. XXX e 7,980,442
8399999. Subtotals - Bonds, ....1,464,800,156 0 24,682 0 0 |..1,464,804,247 | ..1,464,775,476 0 0].. XXX, 7,980,442
9199999. Total - Short-Term Investments. ....1,464,800,156 0 24,682 0 0 XXX.ovvvene ..1,464,775476 0 0].. XXX 7,980,442

3
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors and Insurance Futures Options Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14
Number of Date of Strike Used to Other
Contracts or Maturity, Price, Date Cost/ Increase/ Adjust Basis Investment/
Notional Expiry, or Rate or of Exchange or Option Book Statement Fair (Decrease) of Hedged Miscellaneous
Description Amount Settlement Index Acquisition Counterparty Premium Value * Value Value by Adjustment Item Income

Call Options - Other

COMMON STOCK WARRANT........coevrrmrmrrrnirerrerrnsessiensnns | vvvresennnns 1,000 |.06/30/2013. .06/30/2003. | ANNUITY AND LIFE RE (HLDNQ .....coovveverrereinrnnns [ rrmrnrseiisissssiieins

USD PUT/JPY CALL @ 95 EO ..500,000,000 |.01/07/2010.].... . |.02/25/2009. | BARCLAYS BANK PLC .26,125,000

USD PUT/JPY CALL @ 95 EO ..125,000,000 |.01/07/2010.].... . |.02/26/2009. | DEUTSCHE BANK, AG.. ...5,612,500

USD PUT/JPY CALL @ 95 EO ..125,000,000 |.01/07/2010. . |.02/127/2009. | DEUTSCHE BANK, AG ,

USD PUT/JPY CALL @ 95 EO ..125,000,000 |.01/07/2010. .03/03/2009. | JP MORGAN CHASE BANK.......[ .ccconnne. 5,778,125

USD PUT/JPY CALL @ 95 EOQ......... ..125,000,000 |.01/07/2010. .03/03/2009. [BARCLAYS BANK PLC...... ..5,662,500 | ..

0399999. Total - Call Options - Other .

49,554,375 | ..

0499999, TOtAI = Call OPtIONS. ..ottt sttt ees st ees et eme e ee1 e o8 ee s £e8 o288 e £E S8 S8 Ef 8128 £ 8828 £f 2818 AR f e E e e sttt

T 49,554,375

Put Options - Other

S&P IDXPUT @ 669 12/30/13.......coomiriciierierieniinns [ o .12/30/2013. .12/21/2006. | GOLDMAN SACHS INTL........ccc. | covvrrvennne 6,170,040 | ............ 6,170,040

SPX PUT SPREAD 01/15/10.... .01/15/2010. ] .... .05/05/2009. | UNION BANK OF SWITZE. ...8,324,450 |.............8,324,450

SPX PUT SPREAD 01/15/10.... .01/15/2010. 1 .... .05/07/2009. [ UNION BANK OF SWITZE. ...9,909,900 |.............9,909,900

SPX PUT SPREAD 01/15/10.... .01/15/2010. ] .... .05/11/2009. IMERRILL LYNCH INTL... ...9,641,250 |............9,641,250

SPX PUT SPREAD 01/15/10.... .01/15/2010. 1 .... .05/15/2009. | DEUTSCHE BANK, AG.. 19,848,312 | ........... 19,848,312

SPX PUT SPREAD 01/15/10.... .01/15/2010...... .05/18/2009. | BNP PARIBAS............ 19,393,750 | ........... 19,393,750

SPX PUT SPREAD 01/15/10.... .01/15/2010. .... .05/20/2009. | BNP PARIBAS............ 119,383,000 |........... 19,383,000

SPX PUT SPREAD 01/15/10.... .01/15/2010. ] .... .08/04/2009. IMERRILL LYNCH INTL... .10,087,000 |........... 10,087,000

SPX PUT SPREAD 01/21/11 .01/21/2011. .07/29/2009. IMERRILL LYNCH INTL....cooovvves [ v 13,696,700 | ........... 13,696,700

SPX PUT SPREAD 01/21/11 .01/21/2011. .08/11/2009. | BNP PARIBAS.........cccooovvmmmmrvines [ v 49,368,000 | ........... 49,368,000

SPX PUT SPREAD 01/21/11.... .01/21/2011.] .... .08/12/2009. | BNP PARIBAS............ .50,604,000 | .. 50,604,000 {........ ...27,490,498 ...27,490,498
SPX PUT SPREAD 01/21/11.... .01/21/2011.]..... .10/13/2009. | BARCLAYS BANK PLC.. 24,554,250 | .. 24,554,250 |.......] ... ..18,072,512 | ..........18,072,612 | ....
SPX PUT SPREAD 01/21/11.... .01/21/2011.] .... .10/13/2009. | DEUTSCHE BANK, AG.. .33,843,495 | .. 33,843,495 |........ 23,829,377 | .......... 23,829,377 | ....
SPX PUT SPREAD 01/21/11 .01/21/2011. .10/23/2009.| SOCIETE GENERALE.........ccco... | v 21,630,000 |........... 21,630,000 |..ccooer | covenrenns 17,211,916 | ......... 17,211,916
SPX PUT SPREAD 01/21/11 .01/21/2011. .10/23/2009. IMERRILL LYNCH INTL.....cccovocees [ s 13,389,000 | ........... 13,389,000 [..cccooe| covvrivenne 10,327,150 | .......... 10,327,150
SPX PUT SPREAD 01/21/11.... .01/21/2011.] ... .10/23/2009. [MERRILL LYNCH INTL... .29,370,000 |........... 29,370,000 {........ ...22,694,645 | .........22,694,645 | ...
SPX PUT SPREAD 01/21/11.... .01/21/2011.] .... .10/23/2009. [MERRILL LYNCH INTL... .18,036,000 |........... 18,036,000 |........ ..13,616,787 | ..........13,616,787 | ....
SPX PUT SPREAD 01/21/11.... .01/21/2011.] ... .10/26/2009. [MERRILL LYNCH INTL... 15,658,500 |........... 15,658,500 |........ 12,482,055 12,482,055
SPX PUT SPREAD 01/21/11 .01/21/2011.] .... .10/26/2009. | MERRILL LYNCH INTL....cc.oooceoe [ vvnnnnens 11,627,000 | ........... 11,627,000 f.ooooof oo 9,466,554 |........... 9,466,554 | ...
0799999. Total - Put OPtIoNS - Ot ... s ...384,534,647 | ........384,534,647 [XXX]........188,651,917 188,651,917
0899999. TOtal = PUE OPHIONS. 1.1vuuiie st | e 384,534,647 384,534,647 [XXX{......... 188,651,917 | ......... 188,651,917

Caps - Other

1M LIBOR CAP AT 4.50% 07/15/13......oooiviisiniiiis [.....54,077,000 [.07/15/2013. ] ...ooovvvveerrrsss e 4.5 |.11/30/2007.JUNION BANK OF SWITZE......... [ ovce... 2,947,125 | ..., 2947125 || v 687978 | ...l 687,978
1199999. Total - Caps - Other ... ..2,947,125 | ............2. 947,125 ....687,978 ...687,978
1299999. Total - Caps.............. L.2,947,125 | ............2. 947,125 ....687,978 ....687,978

2799999. Total - Other

...437,036,147 | ..

...437,036,147

210.792.149 ..

.210,792,149

......... 437,036,147

......... 437,036,147

210,792,149

......... 210,792,149

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors and Insurance Futures Options Acquired During Current Year

1 2 3 4 5 6 7
Number of Contracts Date of Maturity,
or Notional Expiry, or Strike Price, Date of Exchange or Cost/
Description Amount Settlement Rate or Index Acquisition Counterparty Option Premium
Call Options - Other
USD PUT/JPY CALL @ 95 EOQ......oovieieerieeeeveeesieesssssissississsns | svvssssssssssssssssssssssesssssssssssesses 500,000,000 02/25/2009 BARCLAYS BANK PLC.......ooovivvriiieiiieis | e siessississsssssssenens 26,125,000
USD PUT/JPY CALL @ 95 EO ...125,000,000 ....02/26/2009... ..|DEUTSCHE BANK, AG..
USD PUT/JPY CALL @ 95 EO 125,000,000 | ...coooerrrerreees 010712010, | e 950 |, 02/27/2009 DEUTSCHE BANK, AG
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors and Insurance Futures Options Acquired During Current Year

1 2 3 4 5 6 7
Number of Contracts Date of Maturity,
or Notional Expiry, or Strike Price, Date of Exchange or Cost/
Description Amount Settlement Rate or Index Acquisition Counterparty Option Premium

USD PUT/JPY CALL @ 95 EO.....oveeiierieeeeveeeseessssssissississsens | cvtessssssssssssssssssssessssssssssssnes 125,000,000 |...cccoovrrvrrrnns 01/07/2010...c.cvereereevi | e 95. [ oo 03/03/2009.........cc0revvnee. JP MORGAN CHASE BANK......oooomvemee [ e 5,778,125
USD PUT/JPY CALL @ 95 EO....coiiiiiiiiiiiiiiiisiisiii s | onssssissssssssssssssnssssssssssssssens 125,000,000 ..o 01/07/2010. ... | s 95. | i 03/03/2009......c0cccvisiinne. BARCLAYS BANK PLC......ooiiiiiiiiiiiinies | oo 5,662,500
0399999. Total - Call Options - Other .. ...49,554,375
0499999. Total - Call OPtONS.....ccoieiieeiieeisei s 49,554,375
Put Options - Other

SPX PUT SPREAD 01/15/10.....c.cvurieererieeieeienneerneinerirseisseesssesseesseenes | eerseeseesseessessnssssssnsssenssenssansssnssnnsssi 290,000 | oviiriiiiniinniis 01/15/2010..... e | ceerireineireireeneeneessessessessesseesseenen L D00 | s 05/05/2009.........ccvernrenne UNION BANK OF SWITZE..........oocniinris | eerenrineineineiieeiseeiieeeseeeseessesseees 8,324,450
SPX PUT SPREAD 01/15/10 01/15/2010 05/07/2009 UNION BANK OF SWITZE........c.ovcumerneies | cerrrerneineinesinesisesinessnesssessessenes 9,909,900
SPX PUT SPREAD 01/15/10.... ..01/15/2010.... 05/11/2009 o [IMERRILL LYNCH INTL....cooiitiiiriineiieniies | e ssesssesssnees 9,641,250
SPX PUT SPREAD 01/15/10.... ..01/15/2010.... 05/15/2009 ...|DEUTSCHE BANK, AG.. 19,848,312
SPX PUT SPREAD 01/15/10.... ..01/15/2010.... 05/18/2009 ...|BNP PARIBAS....... 19,393,750
SPX PUT SPREAD 01/15/10.... ..01/15/2010.... 05/20/2009 ...|BNP PARIBAS....... 19,383,000
SPX PUT SPREAD 01/15/10.... ..01/15/2010.... 08/04/2009 ...|MERRILL LYNCH INTL.. ...10,087,000
SPX PUT SPREAD 01/21/11.... .01/21/2011.... 07/29/2009 ...|MERRILL LYNCH INTL.. ...13,696,700
SPX PUT SPREAD 01/21/11.... .01/21/2011.... 08/11/2009 ...|BNP PARIBAS....... ...49,368,000
SPX PUT SPREAD 01/21/11.... .01/21/2011.... 08/12/2009 ...|BNP PARIBAS....... ...50,604,000
SPX PUT SPREAD 01/21/11.... .01/21/2011.... 10/13/2009 ...| BARCLAYS BANK PLC. ...24,554,250
SPX PUT SPREAD 01/21/11.... .01/21/2011.... 10/13/2009 ...|DEUTSCHE BANK, AG.. ...33,843,495
SPX PUT SPREAD 01/21/11.... .01/21/2011.... 10/23/2009 ...| SOCIETE GENERALE... ...21,630,000
SPX PUT SPREAD 01/21/11.... . .01/21/2011.... ....10/23/2009... ..|MERRILL LYNCH INTL.. ...13,389,000
SPX PUT SPREAD 01/21/11.c.eveeirerireisnennsisesisssissssssssssssssssssssssssnns | eosnssnssnsssssssssssssssssssssssssssnsssns 1,000,000 | oo 0172172017 oo | e 8900 | o, 10/23/2009..........covvenenee MERRILL LYNCH INTL. ..o | e siessessissssssesssenens 29,370,000
SPX PUT SPREAD 01/21/11..ceeieeieeiireineeineeinneinneiseeseisseisseesssesssenes | eenseeseissessssnsssssssnsssnsssessansssnssnnssn:000,000 | 1oviieiiiniinniins 0172172017 oo | e 8900 | e, 10/23/20009........convvrrrenee MERRILL LYNCH INTL.....oocivriieieerieiens | e siessesiesseseesseeens 18,036,000
SPX PUT SPREAD 01/21/11.... .01/21/2011... ...|MERRILL LYNCH INTL...... ...15,658,500
SPX PUT SPREAD 01/21/11 .01/21/2011.... ..|MERRILL LYNCH INTL.. ...11,627,000
0799999, TOtAl = PUL OPHONS = OfNET ...ttt ettt ettt be s st es st esses et esees s s s et ess e et eeses et et ee s s s e s et e e eeesesesses oot e s es e saeseesessee et ansesse  fesistassessssossessssnsossossessesaeses et oesoeses et et oeseEsee et eeted et et es et et e ses et eesoes e et ee oot eesoe et et ee s st eesess e st eesees et setees et et et ensessss et entensessntensesntnsensass | oristissessossssonsesssssnsantessesanteneeses 378,364,607
0899999, TOtAI = PUL OPHONS. ...ttt ettt seet et seef st seEf et seEfseEE s eEEseEEseEEeEEsoEEoEEteLEEoLEeLEoLE L6 eLEoEE 1oL 1EEE1EE 8oL E 4oL fHEEEHEEEHoEEHoEE 1oLt 1oEEHoEE 1oLt 14 £ eeEeeEeeEoEEoEEoEEEoEEE 1oL E oL E1EEEHELE1ELE1oEEHoEE1oEE£eLE1eLE L8 L8 L8 L8 L8 4EEf4EEE4EEf 4L ESEEE SR E SR ESEEESEEESEEESEEE4EEESEEESoEEEEELEEeeEeeEfeebeeb ettt eebenbteestsnstenttsnsss | foeiiseisssssosssesssesssnss ettt 378,364,607
2799999, TOAI = OfNET ...ttt EE 18 E 106 EE 1L E Lo LE 884844848 4EE 4R E D1 EE1eEESeEE1EEE 4 feLEeLEoeELE L L 1L LD E DL E LR L L LE L L LE LR R EE R EE R EE bbb bbb bbbt | eneiees e 427,918,982
9999999, TOAIS. ... eeeeeee ettt ittt ettt ettt et ettt s ek sk s ks R e R f e EE 4R feeEE 4R EeeEEeeEEeeEEeeEEeEEeEEeEEeE R eLE LR seeE LR s eeEfeeEf LR s eeEfeeEfeeEseeE S et R oL s oL s eeEseeEEeeEiee  LEfeeEEeeEEeeeEeeeEeeeEeeLEeeeE oLt eeEeeEieeEfeeReeeRf LR f LR EeeEfeeEEeeEEeeEEeeEEeeEE 4L EeeEEeeEE LR oL R oL E LR oL R LA oL b LA oL L oL ALt et et et E ettt ettt eesteestennteens | ebeettiest sttt ettt 427,918,982
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 3

Showing all Owned Options, Caps, Floors and Insurance Futures Options Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 Gain/(Loss) on Termination 17
Number of Indicate 14 15 16
Contracts Date of Strike Exercise, Other
or Maturity, Price, Date Cost/ Expiration, Consideration Increase/ Used to Adjust Investment/
Notional Expiry, or Rate or of Exchange or Option Maturity or | Termination Book Received on | (Decrease) by Basis of Miscellaneous
Description Amount Settlement Index Acquisition Counterparty Premium Sale Date Value * Terminations Adjustment Recognized | Hedged Item Deferred Income
Call Options - Other
S&P IDX CALL @ 110 02/02/11......ovooveireerierianenes | 125,000 [.02/02/2011.[ cooovovvoccoecc e 110. ].09/29/2005. [ MORGAN STANLEY CAf .......... 4,060,748 | SALE............. 11/19/2009.f .......... 4,060,748 ..o | 009,693,372 [ oo e 5,632,623
0399999, Total - Call OPHONS = ONET ..ottt ettt ee sttt ss st s s st b ees sttt st st et ss sttt s st et ssessas s sesssntansanssnstansanes | essessans 4,060,748 |...... XXX coveen [ XXX oo | s 4,060,748 | XXX] ...e..e..9,693,372 [ oovooriiieceen0 [ 5,632,623
0499999, TOtAl = Call OPtIONS. ... veeieissiisesesiseeiessess s sessssssss s ess st ses st st st s e ess s es st et s st s s s s s st st et et b s e en bt es st st s st st enssesenssnssnssentenssnsans | tesssssans 4,060,748 |...... XXX oo | XXX | s 4,060,748 | XXX] ..00enn9,693,372 [ o0 [ 5,632,623
Put Options - Other
EAFE IDX PUT @ 1816.02 10/20/14................... .10/20/2014. .10/23/2007. | CREDIT SUISSE FB INT{ .......... 9,000,000 .04/16/2009. .......... 9,000,000 |.cooore | coernes 29,977,712 20,977,712
EAFE IDX PUT @ 1857.39 11/05/14.... .11/05/2014. | ... .11/05/2007. | MORGAN STANLEY INTH ........ 10,000,000 .04/14/2009. | ........ 10,000,000 |..oooe | orvenes 30,498,677 20,498,677
EAFE IDX PUT @ 2136.61 08/29/11.... .08/29/12011.{ ... .08/29/2007. [ MORGAN STANLEY INT} ........ 13,625,000 .10/28/2009. | ........ 13,625,000 [ | ovvene 30,570,215 16,945,215
EAFE IDX PUT @ 2136.61 08/29/12.... .08/29/2012. | ... .08/29/2007. | MORGAN STANLEY INTH ........ 14,705,000 .10/28/2009.  ........14,705,000 | ....... | ..co.... 31,124,067
EAFE IDX PUT @ 2198.29 08/09/12.... .08/09/2012. ... .08/09/2007. [ MORGAN STANLEY INT{ .......... 6,405,000 .10/28/2009. ..........6,405,000 |....... | cccueee. 16,125,566 | ...cooevvverererenns | e ,
EAFE IDX PUT @ 2198.29 08/11/14..... .08/11/2014. | ... .08/09/2007. | MORGAN STANLEY INTH ........ 10,297,500 .04/14/2009.  ........10,297,500 |....... | «...c... 33,018,848 22,721,348
EAFE IDX PUT @ 2200.06 08/02/17........ .08/02/2017.{ ... .08/02/2007. [ MORGAN STANLEY INT} ........ 13,500,001 .08/05/2009.  ........13,500,001 |....... | ecueee. 27,135,625 13,635,624
FWD S&P IDX PUT @100% TBD 03/31/10.. .11111/2015. .11/14/2006. [ CITIBANK, NA................ .10/20/2009.{ ..........7,084,500 | ....... | ..co.... 11,004,000 | ..ooveerecrerrerenrs | e
FWD S&P IDX PUT @100% TBD 05/20/10.. .05/22/2017. .11/17/2006. | JP MORGAN CHASE BA| .10/19/2009. ..........7,823,500 | ..cco. | ovreee. 11,455,614 | .o | e
NDX IDX PUT @ 1193.4 08/17/09............ .08/17/2009. | ... .09/29/2005. | JP MORGAN CHASE BA EXPIRATION | .08/17/2009.] .........1,294,373 | .......
NDX IDX PUT @ 1245 07/09/13... .07/09/2013. ... .10/07/2005. | JP MORGAN CHASE BA SALE... .03/24/2009. ............915,412 | .......
NDX IDX PUT @ 1260 08/22/12....... .08/22/2012. ... .09/29/2005. | JP MORGAN CHASE BA .03/24/2009. .............965,118 | .......
NDX IDX PUT @ 1374.70 03/27/09.. .03/27/2009. ... .09/16/2008. | CREDIT SUISSE FB INT .03/27/2009.{ .............780,607 |.......
NDX IDX PUT @ 1390 01/10/13....... .01/10/2013. ... .01/10/2006. | JP MORGAN CHASE BA .03/24/2009. .............585,120 |.......
NDX IDX PUT @ 1390 07/10/12......coeverrerirerennns .07/10/2012. .01/10/2006. | JP MORGAN CHASE BA| .03/24/2009. .............583,835 |.......
NDX IDX PUT @ 1400 01/09/14........voereererernnne. .01/09/2014. .10/07/2005. | JP MORGAN CHASE BA .03/24/2009. ..........1,202,765 | .......
NDX IDX PUT @ 1407.3 03/20/09.... .03/20/2009. ... .09/16/2008.  GOLDMAN SACHS INTL .03/16/2009. .............303,200 [.......
NDX IDX PUT @ 1418 08/22/12....... .08/22/2012. ... .09/29/2005. | JP MORGAN CHASE BA .03/24/2009. ..........1,296,787 |.......
NDX IDX PUT @ 1429.2 01/14/10.... .01/14/2010.{ ... .09/29/2005. | JP MORGAN CHASE BA| .10/16/2009. ..........2,227,919 | .......
NDX IDX PUT @ 1450 04/25/11....o.ceevereerrernnnne .04/25/2011. .10/25/2006. | CREDIT SUISSE FB INT .09/30/2009. ..........1,130,350 |.......
NDX IDX PUT @ 1470.05 08/26/09...................... .08/26/2009. .09/29/2005. | JP MORGAN CHASE BA| .08/26/2009. ..........1,149,916 | .......
NDX IDX PUT @ 1475 07/25/11....... .0712512011.{ ... .10/25/2006. | CREDIT SUISSE FB INT .09/30/2009. ..........1,223,300 [.......
NDX IDX PUT @ 1500 10/24/11... .10/24/2011. | ... .10/25/2006. | CREDIT SUISSE FB INT .04/07/2009.{ .........1,322,750 |.......
NDX IDX PUT @ 1525 01/23/12... .01/23/12012.{ ... .10/25/2006. | CREDIT SUISSE FB INT .04/07/2009.{ ..........1,643,250 |.......
NDX IDX PUT @ 1550 04/23/12... .04/23/2012. ... .10/25/2006. | CREDIT SUISSE FB INT .04/07/2009. ] ..........2,346,000 |.......
NDX IDX PUT @ 1564 01/10/13... .01/10/2013.{ ... .01/10/2006. | JP MORGAN CHASE BA .03/24/2009. .............634,900 [.......
NDX IDX PUT @ 1564 07/10/12... .07/10/2012. ... .01/10/2006. | JP MORGAN CHASE BA .03/24/2009. .............626,200 |.......
NDX IDX PUT @ 1738 01/10/13... .01/10/2013.{ ... .01/10/2006. | JP MORGAN CHASE BA .03/24/2009. .............705,338 |.......
NDX IDX PUT @ 1738 07/10/12....... .07/10/2012. ... .01/10/2006. | JP MORGAN CHASE BA .03/24/2009. .............720,675 | .......
S&P IDX PUT @ 1011.74 03/01/12.. .03/01/2012. ... .09/29/2005. [ DEUTSCHE BANK, AG.. .08/17/2009.{ ..........8,221,280 |.......
S&P IDX PUT @ 1041 07/15/13....... .07/15/2013. ... .12/01/2008. | DEUTSCHE BANK, AG.. .10/113/2009. ..........2,630,177 | .......
S&P IDX PUT @ 1049.34 03/14/16.. .03/14/12016. ... .06/12/2006. [ MERRILL LYNCH INTL.. .09/18/2009. ..........6,989,940 |.......
S&P IDX PUT @ 1070 10/23/14... .10/23/2014. | ... .12/01/2008. | DEUTSCHE BANK, AG.. .10/13/2009. .............618,563 | .......
S&P IDXPUT @ 1102 06/30/14........covvrrerrrrrrrns .06/30/2014. .12/01/2008. [ DEUTSCHE BANK, AG.. .10/13/2009.  ..........2,422,606 |.......
S&P IDXPUT @ 1110 07/28/15.......oooveeereererrerane .07/28/2015. .09/29/2005. [ MERRILL LYNCH INTL.. .06/30/2009. ..........5,169,829 |.......
S&P IDX PUT @ 1134 07/13/15... .07/13/12015.{ ... .07/12/12006. [ DEUTSCHE BANK, AG.. .06/30/2009.{ ..........6,418,200 |.......
S&P IDX PUT @ 1135 12/31/10... .12/31/2010. | ... .10/02/2006. | JP MORGAN CHASE BA .09/16/2009. ..........3,279,420 | .......
S&P IDX PUT @ 1135.52 01/07/11.. .01/07/2011.{ ... .01/07/2008. [ DEUTSCHE BANK, AG.. .10/30/2009.{ ........13,800,038 |.......
S&P IDXPUT @ 1190 09/29/11.......oeoeveerrrerane .09/29/2011. .09/26/2006. | DEUTSCHE BANK, AG.. .08/20/2009. ..........2,561,455 | .......
S&P IDX PUT @ 1190 09/30/10.......cccrerverrerrrernne .09/30/2010. .09/26/2006. [ DEUTSCHE BANK, AG.. .10/22/2009. ..........2,387,211 | .......
S&P IDX PUT @ 1190 10/23/15... .10/23/2015. | ... .10/20/2005. | DEUTSCHE BANK, AG.. .03/24/2009. .............772,051 | .......
S&P IDX PUT @ 1200 04/02/12... .04/02/2012. ... .10/02/2006. | JP MORGAN CHASE BA| .05/15/2009. ..........4,212,450 |.......
S&P IDX PUT @ 1200 10/24/11... .10/24/2011. | ... .12/01/2008. | JP MORGAN CHASE BA .10/16/2009.{ ..........6,376,500 |.......
S&P IDX PUT @ 1207 02/11/10... .02/11/2010. ... .09/29/2005. [ MERRILL LYNCH INTL.. 1111812009, .........1,724,323 | .......
S&P IDX PUT @ 1213.01 08/29/16.. .08/29/2016. | ... .06/20/2006. [ CITIBANK, NAA................ .07/16/2009.{ ..........6,588,726 |.......
S&P IDX PUT @ 1221.59 09/01/10.. .09/01/2010.{ ... .09/29/2005. [ DEUTSCHE BANK, AG.. .10/30/2009. ..........9,495,515 | .......
S&P IDX PUT @ 1238.34 01/19/16.......cccovvrerrenes .01/19/2016. .03/20/2006. | CREDIT SUISSE FB INT .07/114/2009.{ ..........2,453,600 |.......
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Showing all Owned Options, Caps, Floors and Insurance Futures Options Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 Gain/(Loss) on Termination 17
Number of Indicate 14 15 16
Contracts Date of Strike Exercise, Other
or Maturity, Price, Date Cost/ Expiration, Consideration Increase/ Used to Adjust Investment/
Notional Expiry, or Rate or of Exchange or Option Maturity or | Termination Book Received on | (Decrease) by Basis of Miscellaneous
Description Amount Settlement Index Acquisition Counterparty Premium Sale Date Value * Terminations Adjustment Recognized | Hedged Item Deferred Income
S&P IDX PUT @ 1250 01/09/12.......ovvereerrerrernee 01/09/2012.{ oo 1,250. |.10/11/2006. [ MORGAN STANLEY INTY .......... 3,882,000 .09/23/2009. .......... 3,882,000 | ..o | v 13,489,999 | ..coovvvvrrerrerenns | e 9,607,999 | ..ooveierereieen | e | e
S&P IDX PUT @ 1250 10/10/11....orveeererirrirrirs .10/10/2011. .10/11/2006. [ MORGAN STANLEY INT{ .......... 3,682,000 .08/20/2009. ..........3,682,000 |....... | cooveee 14,889,999 |...ccovvervrvrrens | e
S&P IDX PUT @ 1251.70 08/15/16.. .08/15/2016. ... .06/20/2006. [ CITIBANK, N.A........ccooee| e 6,583,136 .07/14/2009.{ ..........6,583,136 | ....... | ecuece. 16,773,749 | oo | e
S&P IDX PUT @ 1255 06/09/16... .06/09/2016. ] ... .06/09/2006. [ DEUTSCHE BANK, AG..| ........ 15,950,000 .03/24/12009.  ........15,950,000 |....... | ooveee 50,402,549 | ....coooeververvrrens | e
S&P IDX PUT @ 1290 01/23/23... .01/23/2023. ... .01/23/2008. | MORGAN STANLEY INT .......... 8,800,070 .07/29/2009.{ ..........8,800,070 |....... | ccoe.e. 12,144,282 | ..o | e
S&P IDX PUT @ 1291.24 03/02/15.. .03/02/2015. ... .10/06/2005. [ DEUTSCHE BANK, AG..{ .......... 5,182,790 .06/30/2009.  ..........5,182,790 | ..c.c. | correee 14,536,686 | ..ooovvervrernns | e ,353,
S&P IDX PUT @ 1350 02/02/15... .02/02/2015. ... .11/06/2006. | DEUTSCHE BANK, AG..]| .......... 5,951,750 .02/18/2009.  ..........5,951,750 | ....... | ....cc.. 27,055,750 | ..overveerierienis | 21,104,000
S&P IDX PUT @ 1350 10/24/11... .10/24/12011.{ ... .12/01/2008. [ JP MORGAN CHASE BA| .......... 8,758,750 .10/16/2009. | ..........8,758,750 | ....c. | ovveee. 20,526,019 | .coovverererreiens | e 11,767,269
S&P IDX PUT @ 1350 11/07/16... .11/07/2016. | ... .11/06/2006. | DEUTSCHE BANK, AG..]| .......... 2,526,000 .02/18/2009.  ..........2,526,000 |...... | ........ 10,599,600 | ...ovvvrrererrrnrians [ e
S&P IDX PUT @ 1390.33 03/07/16.. .03/07/2016. ... .03/20/2006. | CREDIT SUISSE FB INT{ .......... 2,779,245 .02/18/2009. ..........2,779,245 | ....... | ecueee. 10,181,283 | .oevevvereereveeins | e
S&P IDX PUT @ 1400 03/25/09... .03/25/2009. | ... .03/15/2007. | MORGAN STANLEY CAH .......... 4,706,350 .03/20/2009. | ..........4,706,350 |....... | ....... 45,795,000 | .ooovrrerrrrrrirrirns | oo
S&P IDX PUT @ 1405 06/01/15... .06/01/2015.{ ... .02/15/2006. [ DEUTSCHE BANK, AG..{ .......... 3,405,750 .03/24/12009. ..........3,405,750 | ..ccc. | ovreee 10,649,405 |..ooovvvereererenns | e
S&P IDX PUT @ 1422.48 12/18/12.. .12/18/2012. | ... .12/16/2005. | DEUTSCHE BANK, AG..]| .......... 3,709,888 .08/17/2009. ..........3,709,888 | ....... | ........ 11,936,859 | ...oovvvrevrrieriens [ s
S&P IDX PUT @ 1445.94 06/23/14.. .06/23/12014. ... .12/01/2008. [DEUTSCHE BANK, AG.. | .......... 6,115,820 .10/13/2009. ..........6,115,820 | ..cco. | weueee. 18,796,194 |..coevvervrerres | oo
S&P IDX PUT @ 1463.5 11/08/11.... .11/08/2011. | ... .11/08/2007. | CREDIT SUISSE FB INT| ........ 10,537,500 .02/18/2009. ........10,537,500 | ....... | ........ 34,376,488 | ....ovvererers |
S&P IDX PUT @ 1528.94 03/21/16.. .03/21/2016. ... .03/20/2006. | CREDIT SUISSE FB INT{ .......... 3,299,744 .02/18/2009.
S&P IDX PUT @ 1530 06/15/15....... .06/15/2015. ... .02/15/2006. | DEUTSCHE BANK, AG..]| .......... 3,726,800 .02/18/2009.
S&P IDX PUT @ 1561.8 09/22/14.... .09/22/12014.{ ... .12/01/2008. [ DEUTSCHE BANK, AG..{ .......... 6,200,370 .10/13/2009.
S&P IDX PUT @ 1638.48 07/05/16.. .07/05/2016. ... .04/07/2006. | CITIBANK, NA........ [ I 3,986,252 .02/19/2009.
S&P IDX PUT @ 1913.05 07/05/16...........ccorevne.. .07/05/2016. .04/07/2006. [ CITIBANK, N.A......ooooveve| corernes 5,239,157 .02/19/2009.
S&P IDX PUT @ 903.25 12/05/16..........cccvverrrece. .12/05/2016. .11114/2006. | CREDIT SUISSE FB INT| .......... 7,773,000 .07/24/2009.
S&P IDX PUT @ 952 10/23/13..... .10/23/2013. | ... .12/01/2008. [ DEUTSCHE BANK, AG.. .10/13/2009.
S&P IDX PUT @ 923.72 12/14/15.... .12/14/2015. .06/12/2006. | MERRILL LYNCH INTL.. .07/16/2009.
0799999, Total - PUt OPHONS = OtNET ..o ess s enesnessesesessnsesenssnsessssassensssssssnssnssssesessssesesnsenessessnssnsenensesesessesensenesenssnsensensesscsens | erered QU A4 3,000 | ovvee XXX vivries | e XXX......
0899999, Total - PUt OPHONS. .....oiveieieerissesseisisersssessessessssssssessnsensssssssessssssesssssnsssssesssnssssssssssssnssssssssesssnssssessanssnsssssasssnsssssssensensessssssnsessssenssnssnssessssssnssens | soees g QU 4405008 [ eovee XKXwrrwrnwe | anenes XXX......
Caps - Other
1M LIBOR CAP AT 4.50% 05/25/14........cccovvrnnn [ ......26,690,000 [.05/25/2014.] .oooooovorvvvvceenrrriiiena: 4.5 [.05/16/2007. | MORGAN STANLEY CA{ ......... 1,345,600 [SALE.............| .12/23/2009.] .......... 1,345,600
1199999, TOAl = CADPS = OB ..ttt ettt ettt s st ee st e bt ettt e et et E et etk e st e AR A Aottt A s sttt st st bssssent s bt sntentnss | srssssoses 1,345,600 f.... XXXooooooooo | oo XXXt | i 1,345,600
1209999, Tl = CADS. c1u.ruuruerrsresesessesseessessessessssssessassssssessessesssessess et esssessessesssesseeseesees o8 ee et eeEseE o8 Eee s s 8 ee et e s st st s sesten st ses s ant s s st st enssentensnnnsessantns | sressessas 1,345,600 f.... XXXoooroooo | ooeee XXX | i 1,345,600
2799999, TOtAl = OBNET ....vuitiiiteieicteit ettt ettt et ss e st s st ss et et seesee st ee et e s et et et E At ee st s sttt e st et et et see sttt nsens e ssessensntesssestantasssessensans | sessee 335,849,954 | ... XXXoooor froee XXX | e 335,849,954 ..565,139,617
9999999, TOMAIS.......v.cveerereiereeseveereseieeeereseteeeseeseeeesseseseesessessessseesessesseessessessesssessessesssessessessasssessessessasssessessassnssessassanssessessassessessastansessessensesssessensenssesantes | serenn 335,849,954 |.... XXX...coo. f o XXX..oo | 335,849,954 ..565,139,617

SCHEDULE DB - PART B - SECTION 1

Showing all Options, Caps, Floors and Insurance Futures Options Written and In-Force December 31 of Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 14
Number of Date of Strike Date Other
Contracts or Maturity, Price, of Increase/ Investment/
Notional Expiry, or Rate or Issuance/ Exchange or Consideration Book Statement Fair (Decrease) Used to Miscellaneous
Description Amount Settlement Index Purchase Counterparty Received Value * Value Value by Adjustment Adjust Basis Income

Call Options - Other

USD PUT/JPY CALL @ 80 EO......oveeverererrerirevirenns | s 500,000,000 |.01/07/2010. .02/25/2009. [BARCLAYS BANK PLC......c.. [ cevovrvvrrrenns 7,500,000 | ..coorrrrnnes 7,500,000 [ .cvvoes | errverrierirenrisniissiissiisnn | e | eeesiesissiesissienis [ e | e

USD PUT/JPY CALL @ 80 EO.......cocovvrnrrnirnerncrscrnes | s 125,000,000 |.01/07/2010. .02/26/2009. [ DEUTSCHE BANK, AG.......... | ceevrennienne 1,571,250 | .coovvrenneen. 1,571,250

USD PUT/JPY CALL @ 80 EO B 150,000,000 |.01/07/2010.] .... .02/27/2009. [DEUTSCHE BANK, AG.......... ..2,299,500 | .. .2,299,500

USD PUT/JPY CALL @ 80 EO.......oocorvrrrrnerncrnerscrnens | s 150,000,000 |.01/07/2010. .03/03/2009. [ JP MORGAN CHASE BANK.. | ....cccovveenee 1,983,750 | .ccoovvvennen. 1,983,750

USD PUT/JPY CALL @ 80 EO......ooviovieienieiesiesienns | s 150,000,000 |.01/07/2010. .03/03/2009. | BARCLAYS BANK PLC......cc. [ covvsiinnenes 2,017,500 | .ooooionnnee 2,017,500

0399999. Total - Call Options - Other .. 115,372,000 | .............15,372,000

0499999, TOtAl = Call OPHONS. ... vui ittt ettt et stttk s 12t 2 88ttt 8t 8888888888888 R R A8 A A Ao s et s st ees e sesbsesssestsesssssssnssssssnssnsensssnssnnss | siasssssisas 15,372,000 | ............ 15,372,000
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ors and Insurance Futures O

ptions Written and In-Force December 31 of Current Year

Showing all Options, Caps, Flo
4

2 3 5 6 7 8 9 10 1 12 13 14
Number of Date of Strike Date Other
Contracts or Maturity, Price, of Increase/ Investment/
Notional Expiry, or Rate or Issuance/ Exchange or Consideration Book Statement Fair (Decrease) Used to Miscellaneous
Description Amount Settlement Index Purchase Counterparty Received Value * Value Value by Adjustment Adjust Basis Income
2799999, T0tal = OFNET ...ttt ettt ettt ettt et f L f L E L E LS E L E oL E LSS E LA oAt A E Rt EEseREseRe eEbenkieest st ettt snnt sttt | enbsestennes 15,372,000 | ............. 15,372,000 | XXX ovvereeninninnienneen0 | o0 |0 [0 |
9999999, TOBAIS. ... v1 s ees s s s st ees s sees s st et E £S48 4L 1L 8 L8 £ 8 £EE 8L 8181 E 1L EEE 1R £ 1R E 1R E S EE SR E R ESeEE bR R EE e EE e feeb et ettt | ereseninnens 15,372,000 |...cocovnen. 15,372,000 | XXX coovveenemnemnmmnnneeen0 | o0 |0 f o0 |
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res Options Written During Current Year

2

Showing all Options, Caps, Floors and Insurance Futu
3

4 5 6 7
Number of Contracts Date of Maturity, Date of
or Notional Expiry, or Strike Price, Issuance/ Exchange or Consideration
Description Amount Settlement Rate or Index Purchase Counterparty Received
Call Options - Other
USD PUT/JPY CALL @ 80 EO 500,000,000 |.......ccoeee... 01/07/2010.c.ceeererees | cvrrreirererinesesesssesseessssssssssessssssssessesensnn80 [ orrsrensenenns 02/25/2009 BARCLAYS BANK PLC.......ovevrriererinnieessinninees [ e 7,500,000
USD PUT/JPY CALL @ 80 EO ...125,000,000 |.. .01/07/2010 02/26/2009.. DEUTSCHE BANK, AG.... ..1,571,250
USD PUT/JPY CALL @ 80 EO ...150,000,000 |.. .01/07/2010 02/27/2009.. DEUTSCHE BANK, AG........ ...2,299,500
USD PUT/JPY CALL @ 80 EO ...150,000,000 |.. 01/07/2010 03/03/2009 JP MORGAN CHASE BANK 1,983,750
USD PUT/JPY CALL @ 80 EO 150,000,000 | ..covvrernenes 01/07/2010.0.civeveviens | covrereriesenssississssnesesessnsssssssessesssssssssensenssss Q0 | erssanessssnees 03/03/2009 BARCLAYS BANK PLC.......ooooiisisierisseiessssenssnes [ oeresssssssssnssssssssessensssssessanssssssesas 2,017,500
0399999. Total - Call Options - Other 15,372,000
0499999, TOLAI = Call OPHONS. ... vuiveisitiieetstitsiststiessseesessssees st essessssesssssssessessesessesseseesessessessessesessessesesses et ees et et eseeseasee et eeses et oe8esses et e sessessesaesess et entansess  fessessssossessesonsessesnsossessesoesoesessesoesoeses oot e s eeseEeeeoeseesoe et eeEee et et oese s s s e e eeseEs e et oeses et Eed e E et e s eesee e e et ee st et en s et et et eesesses et ent et et et ensessetnssssessnsnsans | sesesistinsesssssnsonssssesnsantasses st antanas 15,372,000
2799999, TOIAI = OBNET ... ...ttt ettt ettt e st et et eessessestesesees st es e st ees e s eess et ee s s ses e 8ot oo Asessee s oot e e seesoe A s oessee s o s e sseesee 8 e sesseesoes oo st eesensoetsees  f4esseesostssssessostossoessossosssessessassasssessessonsoesseeseetoeEeeeeesoeE e s Lt eesoeEeesee s oo A et sess oL s et oAt eeseeE e Ee e s eeEeet et s eeEeet R eeeseeEee At eestent et st ees st esssessentensestestansants | oetiestestintasssessse bt st ent et ssenteneas 15,372,000
9099999, TOUAIS.........c.uvveiveeveereitevieseeetetetesteet et essestes s e stes e s estessesssessessessesessesseessesseesess e ssessesseessessessensaessessessas s s sestes s et e st esseetessessee s et e ssestesseetsessens 4essessssistsessessistiessestessaetessessee et esseet et e st ee s et e b s et seeE e R e s s R ee s e R AR R ee R e esE e R s R e ee AR R A e e ee R et et ee s e s s s s et R et ee bt s st st e sessessestnsessentensas | ebetiestestentiestes st e s es st eseentns 15,372,000
SCHEDULE DB - PART B - SECTION 3
Showing all Written Options, Caps, Floors and Insurance Futures Options Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 Gain/(Loss) on Termination 17
Number of Indicate Exercise, 14 15 16
Contracts Date of Strike Expiration, Maturity Other
or Maturity, Price, Date of or Closing Consideration Increase Used Investment/
Notional Expiry, or Rate or Issuance/ Exchange or Consideration Purchase Termination Book Paid on (Decrease) by to Adjust Miscellaneous
Description Amount Settlement Index Purchase Counterparty Received Transaction Date Value * Terminations Adjustment Recognized Basis Deferred Income

NONE




Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 1

Showing all Collar, Swap and Forwards Open December 31 of Current Year

XA |

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Date of Strike Date of Used to Other
Maturity, Price, Opening Costor Increase Adjust Basis Investment/
Notional Expiry, or Rate or Position or Exchange or (Consideration Book Statement Fair (Decrease) by of Hedged Miscellaneous Potential
Description Amount Settlement Index Rec (Pay) Agreement Counterparty Received) Value * Value Value Adjustment Item Income Exposure
Swaps - Hedging
CSWP: ZERO JPY(USD) 10/30/15.......oocvrvrres [ ceve 222,022,086 |.10/30/2015.| JPY 0.000%(USD 0.000%).....| .01/30/2009. | UNION BANK OF SWITZE... | ....cevvonrrmmrrmermrnne | eererrnersernennennenns [ vnens | | e 143405 [ oo | oo [ [ s 2,681,066
CSWP: ZERO JPY(USD) 10/31/10... 221,923,245 |.10/31/2010. | JPY 0.000%(USD 0.000%).....| .02/02/2009. | DEUTSCHE BANK, AG . | enn(14,201,599) ] ...
CSWP: ZERO JPY(USD) 10/31/11... 221,762,815 |.10/31/2011.| JPY 0.000%(USD 0.000%).....| .01/29/2009. | BARCLAYS BANK PLC (12,468,577)] ....
CSWP: ZERO JPY(USD) 10/31/12... 222,022,086 |.10/31/2012. | JPY 0.000%(USD 0.000%).....| .01/30/2009. | CREDIT SUISSE FB INT . (12,444,770)] ....
CSWP: ZERO JPY(USD) 10/31/13...cceeiireins [ e 222,022,086 |.10/31/2013.|JPY 0.000%(USD 0.000%).....| .01/30/2009. | CREDIT SUISSE FB INT...... [ cceveeeuenrenrinrinninens | eerirmeneeineeineeinesinnnens [ eveee | v | e (10 595 045)
CSWP: ZERO JPY(USD) 10/31/14......ovvrvvrrns [ e 222,022,086 |.10/31/2014.| JPY 0.000%(USD 0.000%).....| .01/30/2009. | CREDIT SUISSE FB INT...... | ccccseeneereereererneens [ errermeenernsrnseinsenns [ ovvens | evrivnriinsiinsiseissineens )
CSWP: ZERO JPY(USD) 10/31/16......ovvrrrrers [ e 221,762,815 [.10/31/2016.| JPY 0.000%(USD 0.000%).....| .01/29/2009. | DEUTSCHE BANK, AG
CSWP: ZERO JPY(USD) 10/31/17 ... [ e 221,762,815 |.10/31/2017.| JPY 0.000%(USD 0.000%).....| .01/29/2009. | DEUTSCHE BANK, AG
CSWP: ZERO JPY(USD) 10/31/18.....cveeeereene | e 221,762,815 |.10/31/2018.| JPY 0.000%(USD 0.000%).....| .01/29/2009. | DEUTSCHE BANK, AG........
CSWP: ZERO JPY(USD) 10/31/19....cccvvervrrarns [ e 222,269,574 |.10/31/2019. | JPY 0.000%(USD 0.000%).....| .01/28/2009. | UNION BANK OF SWITZE... | ....csceonermermerimernees [ comermerrernsnnsnnsenns [ evvens e
CSWP:USD 5.63%(GBP 5.50%) 06/27/17 ......... | cceveenn. 8,898,321 |.06/27/2017.|USD 5.634%(GBP 5.500%)... | .10/12/2005. | JP MORGAN CHASE BANK {.... )
CSWP:USD 5.67%(EUR 5.38%) 04/29/24.......... | ......... 20,082,143 (.04/29/2024.{USD 5.670%(EUR 5.375%)... | .02/21/2006.| DEUTSCHE BANK, AG........ (4,061,145)] ... )
CSWP:USD 5.80%(GBP 6.63%) 08/09/17.......... | .covene. 15,258,276 |.08/09/2017.|USD 5.795%(GBP 6.625%)... | .08/04/2004.| MORGAN STANLEY CAP....{.... .2,339,465 | ...
CSWP:USD 7.13%(GBP 5.88%) 05/19/23......... | c.coeven. 36,669,305 |.05/19/2023.|USD 7.126%(GBP 5.875%)... [ .07/12/2007. [ UNION BANK OF SWITZE...] ... ..1,557,184 | ...
SWP: 1.39%(1ML) 08/17/11...coeeeeeevereeenrereireens | e 140,000,000 |.08/17/2011.(1.3940%(US1MLIB).... ....| .08/13/2009. | DEUTSCHE BANK, AG .
SWP: 2.17%(3ML) 08/17/12.....ooevevrerrcrinerinens | e 210,000,000 |.08/17/2012.12.1700%(US3MLIB).... .|.08/13/2009. | DEUTSCHE BANK, AG

.| .02/05/2009. | BARCLAYS BANK PLC........| ..

SWP: FWD 4.67%(3ML) 02/15/43.... .10,000,000 | .02/15/2043.]4.6650%(US3MLIB).... .09/16/2008. | GOLDMAN SACHS CAPITA | ....

(
SWP: 2.53%(3ML) 02/09/14..........oonvvvvvrrrrrrrens | e 100,000,000 |.02/09/2014.]12.5275%(US3MLIB)............... )
SWP: FWD 4.54%(3ML) 02/15/40..........cccccurvecenes [ covrennns 15,000,000 |.02/15/2040.4.5350%(US3MLIB).... .|.09/16/2008.] GOLDMAN SACHS CAPITA | .... I )
SWP: FWD 4.56%(3ML) 05/15/40........ccccoovvruvee | cevernne 15,000,000 |.05/15/2040. [4.5550%(US3MLIB) .09/16/2008. | GOLDMAN SACHS CAPITA | ....ovrvinreiererineeees [ e | evves | )
SWP: FWD 4.58%(3ML) 08/15/40..........cccourvernes [ ovrrnnns 15,000,000 |.08/15/2040.4.5750%(US3MLIB) .09/16/2008.] GOLDMAN SACHS CAPITA )
SWP: FWD 4.59%(3ML) 11/15/40.... 15,000,000 |.11/15/2040. {4.5850%(US3MLIB)................| .09/16/2008. | GOLDMAN SACHS CAPITA |.... )
SWP: FWD 4.61%(3ML) 02/15/41.... 15,000,000 |.02/15/2041.14.6050%(US3MLIB)................| .09/16/2008. | GOLDMAN SACHS CAPITA |.... )
SWP: FWD 4.62%(3ML) 05/15/41.... . 10,000,000 |.05/15/2041.(4.6150%(US3MLIB).... ..09/16/2008. | GOLDMAN SACHS CAPITA |.... )
SWP: FWD 4.63%(3ML) 08/15/41..........ccccovcu 10,000,000 |.08/15/2041.]4.6250%(US3MLIB) .09/16/2008.] GOLDMAN SACHS CAPITA )
SWP: FWD 4.63%(3ML) 11/15/41.........cocevvvv 10,000,000 |.11/15/2041.4.6250%(US3MLIB) .09/16/2008.| GOLDMAN SACHS CAPITA )
SWP: FWD 4.64%(3ML) 02/15/42.... 10,000,000 |.02/15/2042.4.6350%(US3MLIB)................| .09/16/2008.| GOLDMAN SACHS CAPITA ... )
SWP: FWD 4.65%(3ML) 05/15/42.... 10,000,000 |.05/15/2042. 4.6450%(US3MLIB)................| .09/16/2008. | GOLDMAN SACHS CAPITA |.... )
SWP: FWD 4.66%(3ML) 08/15/42.... 10,000,000 |.08/15/2042. 4.6550%(US3MLIB)................| .09/16/2008. | GOLDMAN SACHS CAPITA ... )
SWP: FWD 4.66%(3ML) 11/15/42.... 10,000,000 |.11/15/2042.|4.6550%(US3MLIB).... .|.09/16/2008.] GOLDMAN SACHS CAPITA | .... )
( ) )
)

0509999, Toal - SWADS - HEUGING oo . 6507147 (12.243.733) ... ... 4224559

Swaps - Other

CDS: AMERICAN STANDARD PAY 1.02%...... | ..o 10,000,000 [ .06/20/2015.]0.0000%(1.0200%) 12/12/2006. | GOLDMAN SACHS CAPITA [ oo Lo Lo | oooeo(322,083)] oo (322,083)
CDS: AT&T MOBILITY LLC PAY 0.35%... 2,700,000 |.12/20/2011. [0.0000%(0.3500%) ....| .09117/2008.| CREDIT SUISSE FBINT...... ... . . . ..(8,864)] ...
08/03/2007. | BANK OF AMERICA, NA......| ... . { R 1, 026)

CDS: CBS CORP PAY 0.62%............... 38,700,000 |.06/20/2011.{0.0000%(0.6150%) .

CDS: CBS CORP PAY 1.75%.......covvuereveererrrenees | cevies 15,200,000 |.09/20/2010. {0.0000%(1.7500%) .1.09/17/2008. | BARCLAYS BANK PLC........
CDS: CMBX.NA.AAA 4 PAY 0.35%.. I I 35,000,000 |.02/17/2051.{0.0000%(0.3500%) .| .12/28/2009.] GOLDMAN SACHS CAPITA | ...
CDS: CMBX.NA.AAA4 REC 0.35%......couvvvueenes | ceviene 35,000,000 |.02/17/2051.10.3500%(0.0000%) 12/28/2009. | CITIBANK, NAA.........ovvvennn.
CDS: CMBX.NA.AAA5 PAY 0.35%.......ccuvvvennis [ covnnns 35,000,000 |.02/15/2051. {0.0000%(0.3500%) .12/28/2009.| GOLDMAN SACHS CAPITA
CDS: CMBX.NA.AAA.5 REC 0.35%......cucvvvvereree | cevienn 35,000,000 |.02/15/2051.10.3500%(0.0000%) ..12/28/2009. | MORGAN STANLEY CAP....| ...
CDS: COVENTRY HEALTH PAY 0.86%.......cc... | oo 17,900,000 |.03/20/2012.10.0000%(0.8600%) .|.01/15/2008. | CITIBANK, NAA.........cccoovuvnnne.
CDS: DARDEN RESTAURANTS PAY 0.45%.... | ...........7,100,000 |.03/20/2011.{0.0000%(0.4450%) ..05/09/2007.| BANK OF AMERICA, NA......
CDS: DARDEN RESTAURANTS PAY 1.00%.... .05/09/2007.|BARCLAYS BANK PLC........
CDS: FRENCH REPUBLIC PAY 0.97%.....ccccccc. | ceveenne 10 000 000 |.03/20/2014.10.0000%(0.9700%) .03/05/2009. | BARCLAYS BANK PLC........
CDS: FRENCH REPUBLIC REC 0.25%.......ccco0. [ oo 10,000,000 |.03/20/2014.0.2500%(0.0000%) .10/16/2009.] GOLDMAN SACHS BANK U | ...

CDS: GLENCORE INTL AG PAY 3.65%.. .06/20/2014.10.0000%(3.6500%) I .09/17/2008.| GOLDMAN SACHS CAPITA |....

CDS: INCO LIMITED PAY 0.25%......... .06/20/2012.0.0000%(0.2500%) .|.05/30/2007. | MORGAN STANLEY CAP....|...
CDS: ITRX EUROPE PAY 1.85%..... .06/20/2014.10.0000%(1.8500%) .1.06/17/2009.| BARCLAYS BANK PLC........
CDS: ITRX EUROPE REC 1.85%. .06/20/2014.]1.8500%(0.0000%) .|.07/21/2009. | CREDIT SUISSE FB INT......
CDS: J.C.PENNEY REC 1.00%........ — (|0 .12/20/2013.1.0000%(0.0000%) .06/05/2009. | DEUTSCHE BANK, AG........

.12/20/2013.0.0000%(4.8000%) .| -12118/2008. | BANK OF AMERICA, NA......

CDS: JC PENNEY CO INC PAY 4.80%....
.12/20/2013.10.0000%(5.3000%)..........c..... .11/14/2008.| BARCLAYS BANK PLC........

CDS: JC PENNEY CO INC PAY 5.30%............

(
(
(
(
(
(
(
(
E
.03/20/2016.|0.0000%(1.0000%)
(
(
(
(
(
(
(
(
(
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Date of Strike Date of Used to Other
Maturity, Price, Opening Costor Increase Adjust Basis Investment/
Notional Expiry, or Rate or Position or Exchange or (Consideration Book Statement (Decrease) by of Hedged Miscellaneous Potential
Description Amount Settlement Index Rec (Pay) Agreement Counterparty Received) * Adjustment ltem Income Exposure
CDS: KINGDOM OF SPAIN PAY 1.47%.........cc. | coevrenn. 5,000,000 |.03/20/2014.10.0000%(1.4700%)................. .03/03/2009. | GOLDMAN SACHS CAPITA
CDS: KINGDOM OF SPAIN PAY 1.51%.....cccce. | cuvnene 10,000,000 |.03/20/2014.10.0000%(1.5100%).........ccv..... .03/05/2009.  GOLDMAN SACHS BANK U
CDS: KINGDOM OF SPAIN PAY 1.58%... B [ 5,000,000 |.03/20/2014.10.0000%(1.5800%) ... | .02/20/2009. [ GOLDMAN SACHS CAPITA | ....
CDS: KINGDOM OF SPAIN REC 1.00%.......... | cevuveene 20,000,000 |.03/20/2014.{1.0000%(0.0000%) .{.10/08/2009. | BARCLAYS BANK PLC........
CDS: KINGFISHER PLC PAY 6.00%........covuvees | covnnene 12,500,000 |.06/20/2013.10.0000%(6.0000%) .{.11/20/2008. | DEUTSCHE BANK, AG........ . .
CDS: LIMITED BRANDS INC PAY 6.15%.......... | coevvenven: 6,413,000 |.12/20/2013.]10.0000%(6.1500%) .11/14/2008. [ GOLDMAN SACHS CAPITA | ..o [ e | evveees | v (1,015,953)[ ..cvvevveee(1,015,953) [ oo [ e | e (399,877)
CDS: MACYS INC PAY 7.25%......ccncvnernerncrnes [ corerienns 3,134,657 |.12/20/2013.10.0000%(7.2500%) .11/14/2008. [ DEUTSCHE BANK, AG........ | ccevererereerirerineinennns [ | evvene | vveireeinnees (657,791 (230,419)
CDS: MACYS INC PAY 7.30%. ] 3,418,343 [ .12/20/2013.{0.0000%(7.3000%) .[.11/14/2008. | JP MORGAN CHASE BANK |..... . .(253,005)] ..
CDS: MACYS INC REC 1.00% ...6,553,000 |.12/20/2013.]1.0000%(0.0000%) .|.07/28/2009. | BARCLAYS BANK PLC........ ...(557,829) .
CDS: MCKESSON CORP PAY 0.45% cereeneena 1,700,000 |.03/20/2012.10.0000%(0.4500%) .1.01/08/2007. | MERRILL LYNCH INTL........ .
CDS: POTASH CORP SASKETC PAY 0.21%... | ...........9,600,000 |.06/20/2011.]0.0000%(0.2100%) .1.05/30/2007. [ CITIBANK, N.A.....ccovierinins | cerrnerinerinerineninnrienis [ | e [ eenneinnennennens
CDS: QANTAS AIRWAYS LTD PAY 1.90%....... +erer..10,000,000 |.06/20/2013.0.0000%(1.9000%) .1.09/17/2008. | CITIBANK, N.A............ ST I
CDS: SAFEWAY INC. PAY 0.24%.......coccomermvens [ orerrnnns 5,400,000 |.03/20/2011.10.0000%(0.2400%) .|.06/11/2007.| CREDIT SUISSE FB INT...... veeen | e [,
CDS: SEALED AIR CORP PAY 0.47%.......ccoooers | covrnene 20,000,000 |.06/20/2013.{0.0000%(0.4670%) .|.04/28/2006.| GOLDMAN SACHS CAPITA|....
CDS: STAPLES INC PAY 1.79%.....ccconvvnerrerens | crvrenene 31,400,000 |.12/20/2012.10.0000%(1.7900%) ..09/16/2008. | GOLDMAN SACHS CAPITA |....
CDS: TORCHMARK CORP PAY 0.77%... I 16,350,000 |.06/20/2016.]0.0000%(0.7700%) .{.01/16/2008.| GOLDMAN SACHS CAPITA |.... .1,882,462 | ...
CDS: UKIN PAY 1.57%.....cconerrnernnee .| +erser.5,000,000 |.03/20/2014.{0.0000%(1.5700%) .|.03/03/2009. | GOLDMAN SACHS BANK U |.... VO I ...(168,451)] ...
CDS: UKIN REC 0.80%.... ...1,666,667 |.03/20/2014.10.8000%(0.0000%) .|.06/19/2009. | BANK OF AMERICA, NA...... veeee | e [
CDS: UKIN REC 0.86%.... ceeenen2,500,000 | .03/20/2014.10.8600%(0.0000%) ....|.06/18/2009. [ BANK OF AMERICA, NA...... .
CDS: UKIN REC 1.00%......ovvrereereerierirenirenirnes .03/20/2014. [1.0000%(0.0000%)................. .06/22/2009. [ BANK OF AMERICA, NA...... | covoovvevnrerneenn 7,297 [ 7,291 | [
CDS: WEATHERFORD INTL PAY 0.80% .06/20/2012.{0.0000%(0.8000%)............vv.. .04/03/2008. [ CITIBANK, N.A.....ooiirinnins | cerrnerrnriineninerienninenins [ eneennenneinninneinnennes | eeenne [ eevneinsinennns
CDS: WEATHERFORD INTL PAY 1.05% .03/20/2018.{0.0000%(1.0500%) ... | .03/20/2008. [ MERRILL LYNCH INTL.. ISV IO I
CDS: WILLIAMS COS INC. PAY 0.75%... .12/20/2010.{0.0000%(0.7500%) ....|.01/08/2008. [ MERRILL LYNCH INTL........ SO IRV [P
CDS: XSTRATA PLC PAY 3.00%............. .12/20/2016. [0.0000%(3.0000%)................. .09/18/2008. | GOLDMAN SACHS CAPITA | ...
CSWP:USD 3.92%(CHF 2.54%) 08/18/10..........| cccvvonv. 2,000,000 |.08/18/2010.| USD 3.920%(CHF 2.540%)....| .07/25/2003. | DEUTSCHE BANK, AG........
CSWP:USD 3.92%(CHF 2.54%) 08/18/10..........| cecvuuv. 1,398,887 (.08/18/2010. [USD 3.920%(CHF 2.540%)....| .03/02/2007.| DEUTSCHE BANK, AG........
CSWP:USD 5.43%(CAD 6.10%) 10/28/14......... | ..ccc.c.. 10,000,000 |.10/28/2014.|USD 5.430%(CAD 6.100%)... | .10/01/2004.| DEUTSCHE BANK, AG...... .
CSWP:USD 6.02%(AUD 3MBBR) 06/27/16....... | ......... 30,000,000 |.06/27/2016.[USD 6.020%(AUD 3M BBR).. |.05/25/2006. [ HSBC BANK USA..............

CSWP:USD 6.22%(EUR 4.76%) 07/12/16......... | ccocucee 10,000,000 |.07/12/2016.{USD 6.220%(EUR 4.763%)... | .06/14/2006. | BANK OF AMERICA, NA......{....
SWP: 1ML(TR EAFE IDX) 11/03/10.......coocvvvrriees | orneee 154,692,019 | .11/03/2010. [ USTMLIB(TR EAFE IDX)........ .10/28/2009. | BARCLAYS BANK PLC

SWP: 2.56%(3ML) 01/20/22...........covvvvrriiriians | e 400,000,000 |.01/20/2022.12.5600%(US3MLIB)........ ....|.01/15/2009. | DEUTSCHE BANK, AG
SWP: 3ML(5.63%) 06/16/21.........ooooverrvineriirrinns [ v 46,500,000 |.06/16/2021.]US3MLIB(5.6300%).... .|.06/14/2006. | MERRILL LYNCH CAP SV...]....

SWP: 3ML(5.66%) 06/08/21 ..o | o 66,000,000 | .06/08/2021. | US3MLIB(5.6600%)............ | 06/06/2006. | MERRILL LYNCH INTL. ... | .. - - (9536.277)| . (9.536,277)| ..

SWP: 3ML(TR EAFE IDX) 09/09/10.........ccvvvvuees | orneee 110,958,447 |.09/09/2010. [ US3MLIB(TR EAFE IDX)........| .09/02/2009. | J> MORGAN CHASE BANK | ... o [ [ e 1,133,580 1,133,580 |....
SWP: 4.30%(3ML) 06/16/21........cvoerercreerirrnns | crvirn 46,500,000 [.06/16/2021.14.3000%(US3MLIB)................ [ .09/17/2008.| HSBC BANK USA................. cererenes 791,235 ..791,235 |....
SWP: 4.71%(3ML) 06/08/21..........ooommrrrireriiiins [ o 66,000,000 |.06/08/2021.]4.7110%(US3MLIB).... .| .04/25/2008.] GOLDMAN SACHS CAPITA | .... e 3,073,247 | ...........3,673,247 |....
SWP: DIVIDEND SWAP 12/31/10.......coomvvevveerne | correriins 100,000 |.12/31/2010.{0.0000%(0.0000%)..... .|.04/26/2007.| GOLDMAN SACHS INTL......] ... . 1,003,621 | ...........

SWP: GMWB (0.232%) 06/30/57....... ....5,419,223,776 |.06/30/2057.10.0000%(0.2320%)..... ....|.06/18/2007. [ MORGAN STANLEY INTL.... 136,962,698 | ...
SWP: ZERO 2.39%(3ML) 01/16/19.......ccvvverires | oo 600,000,000 |.01/16/2019.[2.3886%(US3MLIB)................ .09/08/2009. | CREDIT SUISSE FB INT....... (81,492,534)] ......... (81,492,534)
SWP: ZERO 2.50%(3ML) 12/22/23..........cccocveies | rnae. 135,000,000 |.12/22/2023.(2.5018%(US3MLIB)................ .12/18/2008. | CREDIT SUISSE FB INT...... (33,623,938) ......... (33,623,938)
SWP: ZERO 4.29%(3ML) 10/27/29........ccccovvvenes | ceverne 70,000,000 |.10/27/2029.]4.2916%(US3MLIB)................| .10/23/2009. | CREDIT SUISSE FB INT...... ...(5,181,924)| ..........

SWP: ZERO 4.37%(3ML) 10/27/34... I I 30,000,000 |.10/27/2034. 4.3750%(US3MLIB) ....| .10/23/2009. | CREDIT SUISSE FB INT...... | ... (2,297,281)] ...

TRSWP: 1ML(SPTR IDX) 10/29/12. 319,416,280 |.10/29/2012. [USTMLIB(SPTR)..... .1.10/27/2009. | BNP PARIBAS............ccccoceuuu. USSR FSPORORORRORRTON BTN .3,776,673

TRSWP: 3ML(SPTR IDX) 02/24/12..................:: ....... 284,046,618 (.02/24/2012. USSMLIB(SPTR).................:::. .09/08/2009. | BARCLAYS BANK PLC........
TRSWP: SPTR IDX(1ML )12/20/12........ccccoovvnenc] v 200,000,000 ].12/20/2012. [ SPTR(USTMLIB)..................... .12/16/2009. | BNP PARIBAS..........cocooocoeeee | oo Lo,
0799999. Total - Swaps - Other .. (77,291,169) ........(77,291,169) [ XXX] .........(77,264,013)  ......... (77,264,013){ ... .(5,128,768)

0899999, TOtal - SWADS.creersermrrmsrsrrersrre N (77,291,169)] ..o (70,764,021 [ XXX | 200 70,736,866) | -oocee (89,507,746) (904.208)

Forwards - Other

BUY EUR for JPY at 0.0075........ccoovveereerrererrnnns | cvreeenne 19,684,564 |.01/05/2010. [ EUR (JPY)...ovvevererrrrerererrenes .12/31/2009. | MORGAN STANLEY CAP....

BUY JPY for EUR at 113.8300.......ccc.cccoemrmmrenns | cuveeneae 18,920,423 |.02/04/2010.|JPY (EUR).. ....|.02/02/2009. | MORGAN STANLEY CAP....{.... ,162,394)] ...
BUY JPY for EUR at 121.9350.........cocoeeevreerrnes | crreerene 17,374,419 1.03/03/2010. [ JPY (EUR).. .1.02/27/2009. | MORGAN STANLEY CAP....|.... (1,734,532)] ...

BUY JPY for EUR at 123.9080..........cccoovmemveeriens f o 18,753,447 |.01/05/2010.| JPY (EUR) .12/31/2008. | BANK OF AMERICA, NA...... (1,423,648)
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Description Amount Settlement Index Rec (Pay) Agreement Counterparty Received) Value * Value Value Adjustment Item Income Exposure
BUY JPY for EUR at 128.3688...........cccccoevvrrvers | coveneee 19,734,169 | .12/02/2010. .11/30/2009. | MORGAN STANLEY CAP.... [ .covcoerierrerieeienieens | eereeiseiseisesssisssis e
BUY JPY for EUR at 130.1080 17,211,704 | .04/06/2010. .03/31/2009. | MORGAN STANLEY CAP....
BUY JPY for EUR at 130.1150.. 18,986,988 |.10/04/2010. ....|.09/30/2009. | DEUTSCHE BANK, AG........ | ...
BUY JPY for EUR at 131.1900.. 17,103,476 | .05/07/2010. .|.05/04/2009. [ MORGAN STANLEY CAP....| ...
BUY JPY for EUR at 131.5500.. 18,780,380 |.11/02/2010. .|.10/30/2009. [ MORGAN STANLEY CAP.... | ....
BUY JPY for EUR at 132.1080 18,260,916 |.01/04/2011. .12/31/2009. | MORGAN STANLEY CAP....
BUY JPY for EUR at 132.4270.........ccoocneemecnens | covrenene 18,325,877 |.09/03/2010. .08/31/2009. | MORGAN STANLEY CAP.... [ .ocovermerrmeeneenrinens | eerneerneineeseesnneineeens [ v
BUY JPY for EUR at 133.9518.........covevencens | e 17,809,439 |.06/04/2010. ....|.05/29/2009. | MORGAN STANLEY CAP....{....
BUY JPY for EUR at 134.2100.........cccoccreemecnees | crvenene 17,858,081 |.08/03/2010. ..07/31/2009. [ MORGAN STANLEY CAP.... | ....
BUY JPY for EUR at 134.3250.......ccccovnnivcnnens | covneenas 17,619,319 |.07/02/2010. .06/30/2009. | MORGAN STANLEY CAP.... [ .o oo [,

1199999. Total - Forwards - Other ..

1299999. Total - Forwards...........

2599999. Total - Hedging ...

2799999. Total - Other ...

(77,2911

69)

(77.291.169)

(85,304,682) ...

9909909, TOMIS .0 ;

(772911

69)

..(70.764.021)

)
[
(12.243.733)[....
)
)

(97,548,415

SCHEDULE DB - PART C - SECTION 2

Showing all Collar, Swap and Forwards Opened During Current Year
1 2 3 4 5 6 7
Date of Maturity, Date of Opening
Notional Expiry, or Strike Price, Position Exchange or Cost or (Consideration
Description Amount Settlement Rate or Index Rec (Pay) or Agreement Counterparty Received)
Swaps - Hedging
CSWP: ZERO JPY(USD) 10/30/15 222,022,086 | ...ccoveerererinnns 10/30/2015 JPY 0.000%(USD 0.000% 01/30/2009 UNION BANK OF SWITZE..........cooomeimrinrineins [ s
CSWP: ZERO JPY(USD) 10/31/09... ...221,923,245 ..10/31/2009.... ...|JPY 0.000%(USD 0.000%).... 02/02/2009. ...| DEUTSCHE BANK, AG
CSWP: ZERO JPY(USD) 10/31/10... ..221,923,245 | .. ..10/31/2010.... ..| JPY 0.000%(USD 0.000%).... 02/02/2009. ..|DEUTSCHE BANK, AG..
CSWP: ZERO JPY(USD) 10/31/11 221,762,815 | oo 10/31/2011 JPY 0.000%(USD 0.000% 01/29/2009 BARCLAYS BANK PLC.......ccovivernerinerinerinenins [ v
CSWP: ZERO JPY(USD) 10/31/12 222,022,086 | ...cooveevirrinnns 10/31/2012 JPY 0.000%(USD 0.000% 01/30/2009 CREDIT SUISSE FB INT ... | et sssseens
CSWP: ZERO JPY(USD) 10/31/13... ...222,022,086 .10/31/2013.... ...|JPY 0.000%(USD 0.000%).... 01/30/2009. ...|CREDIT SUISSE FB INT....
CSWP: ZERO JPY(USD) 10/31/14... ...222,022,086 .10/31/2014.... ...|JPY 0.000%(USD 0.000%).... 01/30/2009. ...|CREDIT SUISSE FB INT....
CSWP: ZERO JPY(USD) 10/31/16... ...221,762,815 ..10/31/2016.... ...|JPY 0.000%(USD 0.000%).... 01/29/2009. ...|DEUTSCHE BANK, AG..
CSWP: ZERO JPY(USD) 10/31/17... ...221,762,815 .10/31/2017.... ...|JPY 0.000%(USD 0.000%).... 01/29/2009. ...|DEUTSCHE BANK, AG..
CSWP: ZERO JPY(USD) 10/31/18... ...221,762,815 .10/31/2018.... ...|JPY 0.000%(USD 0.000%).... 01/29/2009. ...|DEUTSCHE BANK, AG......
CSWP: ZERO JPY(USD) 10/31/19... ...222,269,574 .10/31/2019.... ...|JPY 0.000%(USD 0.000%).... 01/28/2009. ...|UNION BANK OF SWITZE.
SWP: 1.39%(1ML) 08/17/11...... ...140,000,000 ..08/17/2011.... o[ 1.3940% (USTMLIB).....ocvoeiiericrinens | e, 08/13/2009. ...|DEUTSCHE BANK, AG......
SWP: 2.17%(3ML) 08/17/12. ...210,000,000 ..08/17/2012.... [ 2.1700%(US3MLIB).......cvorrerrenrenrineiins [ e 08/13/2009. ...|DEUTSCHE BANK, AG..
SWP: 2.53%(3ML) 02/09/14...... . ...100,000,000 ..02/09/2014.... 2.5275%(US3MLIB)... ..02/05/2009. ..|BARCLAYS BANK PLC. ..
0599999, TOtAI = SWAPS = HEAGING .- vetretetieisees it eeiees et see st eesseeseessesseesesseeem8 o8 so8£e8eE8 o8 oeE£E8 88 £EE1o88£E8 108 1EE8£E8 408 SEE4EE8£E8 L8188 £E8SEE S8 £E 408 SEE4EE1oEESEE4EEEEEESEE 108 SEE4eEE 408 1EE1eE £ 4eE1EEfeEESEEHEEoeEESEEHEEEEEESEEHEEAEEoEEE4EESEE1EEE£EESEEHEEf£EE L8 HEEoEE 408 SEE#EEf£EESEEHEE£E£EE£EE#EE1eEE L8 4EEAEEfSEE 128 HEEE£EE£EESEE AL EE£EESEE1EEf£E 8408 SEEAEE4EESEE 18 eEfeeEsesneeentsntsessentenssnss | £iemtiesseesesssessnsseesensseseeentene et ent e 0
Swaps - Other
CDS: CMBX.NAAJT PAY 0.84%......orverrrerrenrirneieeeessieesiesssessinsssensss | eevsnsssssssssssssssssssssssssssssssssssssssnns 20,000,000 | ..ooverrerrrernnn. 10/12/2052.......ocevrerrenne. 0.0000%(0.8400%)......cvvrverrereererererirnnens | rrrrrieseresnsennns 02/17/2009........coovrrrrrrenes BARCLAYS BANK PLC.......ooovivvrirrerrireeirsei | erireriiessiesiississessssseenens 10,049,377
CDS: CMBX.NAAJT PAY 0.84%.......oeverrrrririineisiieniesiessieesinsssnseses | eeesieesnsisnsssnsssssssnssssssssssssssssinnns 20,000,000 | ..oooveerrerriennens 10/12/2052.......ccevverrenne. 0.0000%(0.8400%).......cvvrvereereererreeirneens | reerreirreiireeins 03/12/2009........cocvrrrrerenee GOLDMAN SACHS BANK U.....ccoorvvrrrnrrinrrnns | e 11,363,089
CDS: FRENCH REPUBLIC PAY 0.97%.......evvnivnrireinerisesisisssssssssseses | eevsssssssssssssssssssssssssssssssssssessns 10,000,000 | ..covevrerrrnenn 03/20/2014.........covvvvenee 0.0000%(0.9700%) 03/05/2009........cccocrrrvrrrenes BARCLAYS BANK PLC.......ccovvvrrrrrrcriciiene
CDS: FRENCH REPUBLIC REC 0.25%......ccvveuneereerneeneeneeneeneerseinnne | cevens 10,000,000 | .. ..03/20/2014.... ...10.2500%(0.0000%).... 10/16/2009. ...| GOLDMAN SACHS BANK U..
CDS: ITRX EUR SUB FIN PAY 2.20%..........covvvrmrererrnerienriecriessessssnsenns | cenees 12,741,655 .12/20/2013.... ...]10.0000%(2.2000%).... 02/20/2009. ...| JP MORGAN CHASE BANK..
CDS: ITRX EUR SUB FIN PAY 2.20%.........cccovvurrererrnerrneeenceeneeenenenseenns | cevens ...4,838,730 .12/20/2013.... ..|0.0000%(2.2000%).... 02/23/2009. ..|JP MORGAN CHASE BANK..
CDS: ITRX EUROPE PAY 1.85%.......evumremreneinsissiesisesissssssssssssssnsss | ervssssnsssssssssssisssssssssssssssssssesssens 34,661,250 | ..ccvvvrrerrennnn. 06/20/2014.........covvveerenee 0.0000%(1.8500%) 06/17/2009........ccoocrrrererenes BARCLAYS BANK PLC.......ccovvverrericircirnene
CDS: ITRX EUROPE REC 1.85%.......ccuruureerieeeieeinseeseisesneessessesnees | eeesssesnessnsssnsssnsssssssssssssssssssssssns 35,566,250 | ...ovrerreerinne 06/20/2014........ooovvnne 1.8500%(0.0000%)......evverrerrrerrererereens | e 07/21/2009........cocevrrrrienee CREDIT SUISSE FB INT ..ot
CDS: J.C.PENNEY REC 1.00%........cvumreerereriresirnsssnssesisesssesssessssssnses | eessessssssssssssssssssssssssssssssssssesssenses 7,900,000 | .ovvoereriireienns 12/20/2013.....vvrrrrrins 1.0000%(0.0000%).......cevvrrerereererrinrrens | corerrrenirenisennnns 06/05/2009.........cccocrvrrrrenee DEUTSCHE BANK, AG.......ccoooverrrrrrireirerns




Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 2

Showing all Collar, Swap and Forwards Opened During Current Year

1 2 4 5 6
Date of Opening
Notional Strike Price, Position Exchange or Cost or (Consideration
Description Amount Rate or Index Rec (Pay) or Agreement Counterparty
CDS: KINGDOM OF SPAIN PAY 1.47%.....coiveireerierieeissississsisssinnss | ceviessisssissssssssssssssssssssssssssssssesses 5,000,000 0.0000%(1.4700%)......cvvevvrerirerieririanns GOLDMAN SACHS CAPITA.......irrrrerinrieins | ot ssssnnes
CDS: KINGDOM OF SPAIN PAY 1.51% ....corierierieeiiniieeieeiesiesiieens [ eeesseesseisseesesssssisssssesisesissssesins 10,000,000 0.0000%(1.5100%).....cverrereereirreinninnes GOLDMAN SACHS BANK U.....couuiiviirnrineiens | et ssssseeees

CDS: KINGDOM OF SPAIN PAY 1.58%...
CDS: KINGDOM OF SPAIN REC 1.00%..

CDS: MACYS INC REC 1.00%.............

CDS: UKIN PAY 1.57% ...
CDS: UKIN REC 0.80%....ccrvvvrurivimniirnniisssisiisiinnnns

CDS: UKIN REC 0.86%....
CDS: UKIN REC 1.00%.............

SWP: 1ML(TR EAFE IDX) 11/03/10..
SWP: 2.56%(3ML) 01/20/22..........
SWP: 2.68%(3ML) 01/16/29..........
SWP: 3ML(TR EAFE IDX) 09/09/10..
SWP: ZERO 2.39%(3ML) 01/16/19...
SWP: ZERO 4.29%(3ML) 10/27/29...
SWP: ZERO 4.38%(3ML) 10/27/34...
TRSWP: 1ML(SPTR IDX) 10/29/12.
TRSWP: 3ML(SPTR IDX) 02/24/12.
TRSWP: SPTR IDX(1ML )12/20/12..

...5,000,000
20,000,000
...6,553,000
.................................................. 5,000,000
1,666,667
...2,500,000
...... 833,333

.| 0.0000%(1.5800%)...
0.0000%)....
..|1.0000%(0.0000%)...
0.0000%(1.5700%)
0.8000%(0.0000%)
... 0.8600%(0.0000%)....
...| 1.0000%(0.0000%)........
.| USTMLIB(TR EAFE IDX)...
...| 2.5600%(US3MLIB).......
...| 2.6800%(US3MLIB).......
...|US3MLIB(TR EAFE IDX)...
.| 2.3886%(US3MLIB).......
..|4.2916%(US3MLIB)...
...|4.3750%(US3MLIB)...
.| USTMLIB(SPTR)...
.| US3MLIB(SPTR)...
.| SPTR(USTMLIB

..................... 03/03/2009
..................... 06/19/2009
...... 06/18/2009.

...... 06/22/2009.

...... 10/28/2009.

...... 01/15/2009.

...... 01/14/2009.

...... 09/02/2009.

...... 09/08/2009.

...... 10/23/2009.

...... 10/23/2009.

...... 10/27/2009.

...... 09/08/2009.

..12/16/2009.

...| GOLDMAN SACHS CAPITA..
...|BARCLAYS BANK PLC......
..|BARCLAYS BANK PLC......

...| BANK OF AMERICA, NA...
...|BANK OF AMERICA, NA...
...|BARCLAYS BANK PLC.
...|DEUTSCHE BANK, AG..
...|BARCLAYS BANK PLC......
...|JP MORGAN CHASE BANK..
...|CREDIT SUISSE FBINT....
...|CREDIT SUISSE FBINT....
...|CREDIT SUISSE FB INT
...|BNP PARIBAS................
...|BARCLAYS BANK PLC.
..[|BNP PARIBAS............

GOLDMAN SACHS BANK U.......ccccoovnrivnriinnns
BANK OF AMERICA, NA........cccoooimninrinnnns

0799999. Total - Swaps - Other .......cocovivniniisieniens

(57,560,861)

€led

0899999, TOAl = SWADS. ... eveeiveeteeiseesseeetsees st esesesesseesseesseeeseesssesssee s et ssee s et e seeh oL e st oL o s oLt E s oo st eeE s oo e 4o e 4o EEeeEEeeEEeeEEeEEeEEeeEAeeEseE Rt oL e oo LS oo L8 oL e oo EEeeEE oo Rt aeeEeeEEee _ oe4feeEteetssetssessostsiessisssiessiestiestiessisssiestiestiestiestiestsestsesisesisisisieisesisieitieisiersiessiestiesteesiiesisesisesisesisesisesisesisecisecisecisesisiisicissssissssiisiisssessiesisesies (57,560,861)
Forwards - Other

BUY EUR for JPY at 0.0074 15,370,094 05/29/2009 MORGAN STANLEY CAP........cccoovvrrrrrerrennne.
BUY EUR for JPY at 0.0074.. 14,859,400 06/30/2009. ..| MORGAN STANLEY CAP.

BUY EUR for JPY at 0.0074 14,902,461 07/31/2009 MORGAN STANLEY CAP........cccovvrrvrrrcerrennne.
BUY EUR for JPY at 0.0075 15,881,784 08/31/2009 MORGAN STANLEY CAP........cccovvvrrrrrrrrrnne.
BUY EUR for JPY at 0.0075.. 20,593,309 10/30/2009. ...| MORGAN STANLEY CAP.

BUY EUR for JPY at 0.0075.. 19,684,564 12/31/2009. ...| MORGAN STANLEY CAP.

BUY EUR for JPY at 0.0076.. 14,802,706 03/31/2009. ...| MORGAN STANLEY CAP.

BUY EUR for JPY at 0.0076.. 14,430,949 05/04/2009. ...| MORGAN STANLEY CAP.

BUY EUR for JPY at 0.0076.. 17,192,306 09/30/2009. ...|DEUTSCHE BANK, AG......

BUY EUR for JPY at 0.0077.. 21,448,506 11/30/2009. ...| MORGAN STANLEY CAP.

BUY EUR for JPY at 0.0081.. 14,083,463 02/27/2009. ...| MORGAN STANLEY CAP.

BUY EUR for JPY at 0.0087...... 14,282,963 02/02/2009. ..| MORGAN STANLEY CAP.

BUY JPY for EUR at 113.8300..
BUY JPY for EUR at 121.9350..
BUY JPY for EUR at 128.3688..
BUY JPY for EUR at 130.1080..
BUY JPY for EUR at 130.1150
BUY JPY for EUR at 131.1900
BUY JPY for EUR at 131.5500..
BUY JPY for EUR at 132.1080..
BUY JPY for EUR at 132.4270..
BUY JPY for EUR at 133.9518
BUY JPY for EUR at 134.2100
BUY JPY for EUR at 134.3250..
BUY USD for JPY at 89.2600....
BUY USD for JPY at 89.5700....
BUY USD for JPY at 89.7200....
BUY USD for JPY at 89.7900....
BUY USD for JPY at 89.7900....

BUY USD for JPY at 89.9000.........cccourvvemumriemerniirscninens

18,920,423
17,374,419
19,734,169
17,211,704
18,986,988
17,103,476
18,780,380
18,260,916
18,325,877

168,361,874
161,591,988
202,323 640

02/02/2009.
02/27/2009.
11/30/2009.
03/31/2009.
09/30/2009
05/04/2009
10/30/2009.
12/31/2009.
08/31/2009.
05/29/2009
07/31/2009
06/30/2009.
01/28/2009.
01/30/2009.
01/29/2009.
01/29/2009.

... MORGAN STANLEY CAP.
...|MORGAN STANLEY CAP.
... MORGAN STANLEY CAP.
..MORGAN STANLEY CAP.

... MORGAN STANLEY CAP.
...|MORGAN STANLEY CAP.
..|MORGAN STANLEY CAP.

...|MORGAN STANLEY CAP.
...| UNION BANK OF SWITZE.
...| CREDIT SUISSE FB INT....
...|DEUTSCHE BANK, AG..
...|DEUTSCHE BANK, AG..
..|DEUTSCHE BANK, AG..

DEUTSCHE BANK, AG.......ccccoomminiviiniiinnis
MORGAN STANLEY CAP........cccovmmmririnnninnns

MORGAN STANLEY CAP........cccooovmmririnrninnns
MORGAN STANLEY CAP.......ccooovvvvrrmrincenns

BARCLAYS BANK PLC.....cccoooviveriirnnriiineniiens
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 2

Showing all Collar, Swap and Forwards Opened During Current Year

1 2 3 4 5 6 7
Date of Maturity, Date of Opening
Notional Expiry, or Strike Price, Position Exchange or Cost or (Consideration
Description Amount Settlement Rate or Index Rec (Pay) or Agreement Counterparty Received)
1199999, TOtAl = FOMWAIAS = OFNBI ... ..cviitieiic ittt ettt e st st es et st s st st sesesses et et s et seses st et eesee s s s sesesses oot ees et et et eesesee e et essesessesessesentens  S4eetessssossossesssssnsossessesoesassesoetoesesseseesoeseEsee oot oetes et et eese s et e s et esaesoeseesesoetaesee et et eesesee e et eesesses oo s ees et oe b et es st see et esses et antes et et ensessessnssnsessssnsansessnsas | arsesessmsossesnsonsessesnsansesses st ansessesnsnes 0
1299999, TOMAI = FOMWANTS. ... .ttt itttk e st et es et essee et et sesess e s eesessesee s et es o8 s e s A see o8 ee 8o E et ee b e o8 o8 eE s LA e L8 E s e oot eetoE o8 eeEee o8 seEeeE 28 e Ao e eeteesee oot entesses  f4etesseesetessessessetoesesseEseseesoeseeoetoesee oot eetee oA e oL ALt e Eeeeeeteesee oot eeseE o8 e AL Ao Ls e et eEtoe et oot oL oA 8oL Ao L se AL L eE b oLt e oot ee s e e et ee b oL se L s h et eesee et eetessessntensessessesensassesns | 4hessessnsossessesantessessesenses e st ensansesntntan 0
2599999. Total - Hedging . eeeteteetetiesesesissesesissessesesessessessesissessesesissessessiessessesisiissessssissessesistisiessessesississesssistessesistessessetitsitsessitntittetntastessetstansitsetrtastessesntassesetanss | tesetistessesstansaseetertantestesststessesantastans 0
2799999. Total - Other ...... ..(57,560,861)
9999999, TOAIS. ...tttk k8RR R £ 4R £ R £ R E 4R E SR E SR E 4R E R E 4R E 4R E4LEE LR LR LR LR LR SLE LR f LR f SR f LA f 1A ESEEE L E LR LR LR L8 1ELE1eE  f1eEE1eEEHeEE LR LR LR LR LR LR LR LR E LR E LR E 4R E 4R E 4R E 4R E 4R E4eEE R E4eEE LR LR LR LR LR SRR f LR f R f SR E SR E AR E R E L E L E L E AR bbb (57,560,861)
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 3

Showing all Collar, Swap and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 Gain/(Loss) on Termination 17
Date of Indicate 14 15 16
Date of Strike Opening Exercise, Consideration Other
Maturity, Price, Position Costor Expiration, Received or Increase Used to Adjust Investment/
Notional Expiry, or Rate or Index or Exchange or (Consideration Maturity Termination Book (Paid) on (Decrease) by Basis of Miscellaneous
Description Amount Settlement Rec (Pay) Agreement Counterparty Received) or Sale Date Value * Terminations | Adjustment Recognized | Hedged Iltem Deferred Income
Swaps - Hedging
CSWP: ZERO JPY(USD) 10/31/09.......ccccvervrrane | vrvrrrnne 220,280,640 {.10/31/2009.]JPY 0.000%(USD 0.000%.02/02/2009. | DEUTSCHE BANK, AG.. 10/31/2009... | cooovvvrvrrrervrniens | eeveene | oeeene(5,019,360) [ oo | oo (5,019,360)
CSWP:USD 5.32%(EUR 5.00%) 06/09/14 ....24,980,032 [.06/09/2014.] USD 5.323%(EUR 5.000%.08/18/2004. [ UNION BANK OF SWITZ 06/09/2009..{ ......(2,820,953)| ....... | .......(3,965,112)| .......2,820,953 | ..... (3,965,112)] ..
CSWP:USD 5.54%(EUR 6.63%) 07/11/11.... v 14,838,955 1.07/11/2011.| USD 5.536%(EUR 6.6259 .03/23/2006.| HSBC BANK USA............ 09/14/2009..{ ......(2,242,155) ....... | .......(1,854,152)| .......2,242,155 | ..... .
CSWP:USD 5.69%(EUR 5.25%) 05/13/19......... | cecoevrnece. 12,529,835 |.05/13/2019.| USD 5.691%(EUR 5.2509.08/20/2004.| UNION BANK OF SWITZ 12/01/2009..
CSWP:USD 6.19%(EUR 5.88%) 07/08/13......... | cccoevrrnee. 13,895,159 |.07/08/2013.| USD 6.188%(EUR 5.8759.10/07/2003.| DEUTSCHE BANK, AG.. 06/01/2009..{ ......(2,500,484)( ....... | .......(3,320,438)| .......2,500,484 | .....
CSWP:USD 6.26%(EUR 5.88%) 07/08/13.... ....11,737,368 |.07/08/2013.| USD 6.260%(EUR 5.8759.10/07/2003.| UNION BANK OF SWITZ|.... 05/06/2009..
CSWP:USD 6.37%(EUR 5.88%) 07/08/13 ...17,503,586 |.07/08/2013.]USD 6.365%(EUR 5.875%.10/09/2003. [ UNION BANK OF SWITZ| ... 06/01/2009..
SWP: FWD 4.30%(3ML) 04/15/19......... ....20,000,000 |.04/15/2019.]4.3000%(US3MLIB)........ .11/07/2008.] GOLDMAN SACHS CAPI ... 03/18/2009..
SWP: FWD 4.43%(3ML) 02/15/39.... ....15,000,000 {.02/15/2039.]4.4250%(US3MLIB)........ .09/16/2008.| GOLDMAN SACHS CAPI| ... 02/10/2009..{..
SWP: FWD 4.45%(3ML) 05/15/39.... ....15,000,000 |.05/15/2039.|4.4450%(US3MLIB)........ .09/16/2008.]| GOLDMAN SACHS CAPI ... 05/11/2009....
SWP: FWD 4.48%(3ML) 08/15/39.... ....15,000,000 {.08/15/2039.]4.4750%(US3MLIB)........ .09/16/2008.| GOLDMAN SACHS CAPI| ... 08/18/2009....
SWP: FWD 4.51%(3ML) 11/15/39.... 15,000,000 |.11/15/2039.]4.5050%(US3MLIB). .09/16/2008.] GOLDMAN SACHS CAPI... 11/20/2009..
0599999, Total - SWAPS = HEAGING ...ovuivivieiitieesieiiie ettt seess st sesessss s ens s sssssnsssses et snsessesnsesssssssnssssssssssnsensessnsnsessesssssnssssensnssnsessesnsensesnsons | crenssnsssensnssnsesseld | eerseress XK ererrennes | erreres XXX..oooof ...
Swaps - Other
CDS: CARDINAL HEALTH INC PAY 0.29%.......} cccoovrnne. 10,300,000 |.06/20/2012.]0.0000%(0.2900%)......... .11/15/2007.| BARCLAYS BANK PLC.. 07/21/2009..
CDS: CBS CORP PAY 0.62% .06/20/2011.10.0000%(0.6150%)......... | .08/03/2007. | BANK OF AMERICA, NA 12/28/2009..| ..
CDS: CBS CORP PAY 1.75%... .09/20/2010.10.0000%(1.7500%)......... | .09/17/2008.| BARCLAYS BANK PLC..| ... 12/28/2009..
CDS: CMBX.NA.AJ.1 PAY 0.84%......coovvmvrmrrans | cerrrerr 20,000,000 |.10/12/2052.10.0000%(0.8400%)......... .02/17/2009.| BARCLAYS BANK PLC.. ) 03/04/2009..
CDS: CMBX.NA.AJ.1 PAY 0.84%......coevvrrvereers | erreirs 20,000,000 |.10/12/2052.10.0000%(0.8400%)......... .03/12/2009.| GOLDMAN SACHS BANH ......11,363,089 | SALE................ 03/25/2009..
CDS: ITRX EUR SUB FIN PAY 2.20%. .12/20/2013.10.0000%(2.2000%)......... | .02/20/2009. JP MORGAN CHASE BA 03/09/2009..
CDS: ITRX EUR SUB FIN PAY 2.20%. .12/20/2013.10.0000%(2.2000%)......... | .02/23/2009. [ JP MORGAN CHASE BA| ... 03/09/2009..{ .
CDS: MACYS INC PAY 1.25%.......... .03/20/2012.10.0000%(1.2450%)......... | .11/15/2007.| MORGAN STANLEY CAH ... 07/13/2009....
CDS: STAPLES INC PAY 1.79%....c.cccvererrrrnes .12/20/2012.10.0000%(1.7900%)......... .09/16/2008.| GOLDMAN SACHS CAP| 12/23/2009..
CDS: WASTE MANAGEMENT PAY 0.20%........ .06/22/2009.10.0000%(0.2000%)......... .05/22/2007.| CITIBANK, NAA................ 06/22/2009..
SWP: 2.68%(3ML) 01/16/29..........ccoc..... .01/16/2029.12.6800%(US3MLIB)........ .01/14/2009.| BARCLAYS BANK PLC.. 03/19/2009..{..
SWP: 3.36%(1ML) 03/02/09.......... .03/02/2009.13.3563%(USTMLIB)........ .02/27/2004.| DEUTSCHE BANK, AG.. 03/02/2009.. .. .
SWP: 3ML(TR EAFE IDX) 09/09/10.. .09/09/2010.| US3MLIB(TR EAFE IDX)|.09/02/2009. [ JP MORGAN CHASE BA 12/17/2009... | coooevvrereeeeeerees | oo | e (8,452,226)] ..
SWP: 3ML(TR EAFE IDX) 11/03/09.........ccccvvvvn .11/03/2009. | US3MLIB(TR EAFE IDX) [.10/30/2008.| BARCLAYS BANK PLC.. 11/03/2009... | cooovvrererrrrvrenns | veveene | e (33,974,193)] ..
SWP: DIVIDEND SWAP 12/31/09..........ccceevne.. .12/31/2009.10.0000%(0.0000%)......... .04/23/2007.| JP MORGAN CHASE BA| ... 05/29/2009.. [ ..coovverereeeerenr e ..
SWP: DIVIDEND SWAP 12/31/09.......ccccvervvrvenn | cone .12/31/2009.10.0000%(0.0000%)......... | .04/26/2007.| GOLDMAN SACHS INTL]| ... 05/11/2009..{ covovverereererien [ e
SWP: DIVIDEND SWAP 12/31/09..........ccocvevne.. .12/31/2009.10.0000%(0.0000%)......... | .05/04/2007.| MORGAN STANLEY INTI ... 05/08/2009.. [ ...ovvereerreerierenr e
SWP: DIVIDEND SWAP 12/31/10......ccccoverrnrinne | voee .12/31/2010.10.0000%(0.0000%)......... | .04/23/2007.| JP MORGAN CHASE BAJ ... 05/29/2009..{ .ovovverererrirerienns [ e
SWP: DIVIDEND SWAP 12/31/10.......cccovrvvrrrenee .12/31/2010.10.0000%(0.0000%)......... | .05/04/2007.| MORGAN STANLEY INTI ... 05/11/2009.. [ ..oovvoevrereeireries [ e
SWP: DIVIDEND SWAP 12/31/11......covvvereeran | e .12/31/2011.10.0000%(0.0000%)......... | .04/23/2007.| JP MORGAN CHASE BAJ ... 05/29/2009.. [ ..ooovvererrrrerien [ e
SWP: DIVIDEND SWAP 12/31/11.......covvrrrrrrenne .12/31/2011.10.0000%(0.0000%)......... | .05/04/2007.| MORGAN STANLEY INTI ... 05/18/2009.. ...ovvovvrrrerrerins [ e
SWP: DIVIDEND SWAP 12/31/11.....covvvererrar | e .12/31/2011.10.0000%(0.0000%)......... | .04/26/2007.| BARCLAYS BANK PLC.. 05/20/2009.. [ ..oovverererrrerien [ e
SWP: DIVIDEND SWAP 12/31/12.......cocovrvrrrenee .12/31/2012.10.0000%(0.0000%)......... .04/26/2007.|BARCLAYS BANK PLC.. 05/20/2009.. ..o [ e
SWP: DIVIDEND SWAP 12/31/12 .12/31/2012.10.0000%(0.0000%)......... .04/23/2007.| JP MORGAN CHASE BA 05/21/2009.. ] ..oooeverereererien f e
SWP: DIVIDEND SWAP 12/31/12 .12/31/2012.10.0000%(0.0000%)......... | .05/04/2007.| MORGAN STANLEY INTI ... 05/22/2009.. ..o [ e
SWP: DIVIDEND SWAP 12/31/13 .12/31/2013.10.0000%(0.0000%)......... | .04/23/2007.| JP MORGAN CHASE BA| ... 05/29/2009..{ ..coeverererrerien e
SWP: DIVIDEND SWAP 12/31/13 .12/31/2013.10.0000%(0.0000%) .1.04/26/2007.| BARCLAYS BANK PLC..]| ... 06/02/2009.. ..o [ e
SWP: DIVIDEND SWAP 12/31/14 .12/31/2014.10.0000%(0.0000%)......... .05/04/2007.| JP MORGAN CHASE BA 05/21/2009..{ ..oveverereererien f e
SWP: DIVIDEND SWAP 12/31/15.......cccccvvvrerenee .12/31/2015.10.0000%(0.0000%)......... .05/04/2007.| JP MORGAN CHASE BA 05/21/2009.. [ ..oovvorverrerrenies [ e
SWP: DIVIDEND SWAP 12/31/16..... .12/31/2016.10.0000%(0.0000%)......... .05/04/2007.| JP MORGAN CHASE BA|... 05/21/2009..{ ..ovoevererereereei f e
SWP: MXEA VARIANCE SWP 12/15/17... .12/15/2017.|MSCI_DEV(0.0000%)..... | .06/17/2008.| J> MORGAN CHASE BA|... 01/16/2009.. ...ovvorvrrrrrrerres [ e
SWP: MXEA VARIANCE SWP 12/15/17... .12/15/2017.|MSCI_DEV(0.0000%)..... | .07/14/2008.| JP MORGAN CHASE BA| ... 01/16/2009.. [ ..coocverereervereen f e
SWP: MXEA VARIANCE SWP 12/21/12... .12/21/2012.|MSCI_DEV(0.0000%)..... | .02/25/2008.| J> MORGAN CHASE BA|... 02/17/2009.. ..o [ e
SWP: ZERO 2.33%(3ML) 12/22/18....... .12/22/2018.12.3337%(US3MLIB)........ .12/18/2008.| DEUTSCHE BANK, AG.. 03/19/2009.. [ ..cvoevererreervereen feriees [ e )] [N I ).
TRSWP: 3ML(SPTR IDX) 10/30/09. .244 220 400 .10/30/2009.] US3MLIB(SPTR)...... .10/27/2008.| BARCLAYS BANK PLC.. 10/30/2009...] ..ovoovvevseiniinns oo [ e (66, 490 370) . ...(66, 490 370) .
0799999, TOtAl = SWAPS = OtNET ... ettt ettt et st s st s et s s et et E s e et s s st et E et et E s st 8 EA et E ettt et nt et et ses st antassantensanssnses | sbsses 22,095,253 | ... XXXeoooeeen [ XXX f o 21,991,281 | XXX] .....(83,865,973) .. (105 857,254)] ..
0899999, TOtAl = SWADS. ......ceureieresseiesisiesssesssessressssesssssssssessssssssesssessnssessanssessesssesanssesssssasssnssns st snssnssessassans s sessensanssessessansans s st snssnssessansnsenssenssnsenssnssensansanses | sonses 22,095,253 |...... XXX.oooooeen v XXX e 7,546,731 | XXX] .....(97,900,090) .(128,743,268)] ....... 8,851,897




Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 3

Showing all Collar, Swap and Forwards Terminated During Current Year

[ XAA

1 2 3 4 5 6 8 9 10 12 13 Gain/(Loss) on Termination 17
Date of Indicate 14 15 16
Date of Strike Opening Exercise, Consideration Other
Maturity, Price, Position Expiration, Received or Increase Used to Adjust Investment/
Notional Expiry, or Rate or Index or Exchange or Maturity Termination Book (Paid) on (Decrease) by Basis of Miscellaneous
Description Amount Settlement Rec (Pay) Agreement Counterparty or Sale Date Value Terminations | Adjustment Recognized | Hedged Iltem Deferred Income
Forwards - Other
BUY EUR for JPY at 0.0074 15,407,013 |.06/04/2009. .05/29/2009.| MORGAN STANLEY CAHR MATURITY..... 06/04/2009..
BUY EUR for JPY at 0.0074.. ....14,849,866 |.07/02/2009. ..|.06/30/2009. MORGAN STANLEY CAH ... MATURITY..... 07/02/2009..{..
BUY EUR for JPY at 0.0074.. v 15,133,710 1.08/04/2009. ..|.07/31/2009. [ MORGAN STANLEY CAH ... MATURITY..... 08/04/2009..{..
BUY EUR for JPY at 0.0075........cccooeveeeerverernens | e 15,779,967 |.09/03/2009. .08/31/2009.| MORGAN STANLEY CAH MATURITY..... 09/03/2009..
BUY EUR for JPY at 0.0075........ccoovereevernrnens | vrreirns 20,706,363 |.11/04/2009. .10/30/2009.| MORGAN STANLEY CAHR MATURITY..... 11/04/2009..
BUY EUR for JPY at 0.0076.. ....14,987,224 |.04/02/2009. ..|.03/31/2009.| MORGAN STANLEY CAR ... MATURITY..... 04/02/2009....
BUY EUR for JPY at 0.0076.. ...14,507,738 |.05/07/2009. ..|.05/04/2009. MORGAN STANLEY CAH ... MATURITY..... 05/07/2009..{..
BUY EUR for JPY at 0.0076.. ...17,178,192 |.10/02/2009. ..|.09/30/2009.| DEUTSCHE BANK, AG.. | ... MATURITY..... 10/02/2009..| ..
BUY EUR for JPY at 0.0077.. ...21,537,080 |.12/02/2009. ..|.11/30/2009. [ MORGAN STANLEY CAH ... MATURITY..... 12/02/2009.. ..
BUY EUR for JPY at 0.0079.. ....14,815,848 |.01/05/2009. ..|.12/31/2008.| BANC OF AMERICA SE(Q ... MATURITY..... 01/05/2009....
BUY EUR for JPY at 0.0081.. ...13,932,654 |.03/03/2009. ..1.02/27/2009.[ MORGAN STANLEY CAH ... MATURITY..... 03/03/2009..{..
BUY EUR for JPY at 0.0087.. ....14,368,290 |.02/04/2009. ..1.02/02/2009.| MORGAN STANLEY CAR ... MATURITY..... 02/04/2009....
BUY JPY for EUR at 118.9964.. ...19,469,736 |.12/02/2009. ..|.11/28/2008. [ DEUTSCHE BANK, AG.. | ... MATURITY..... 12/02/2009.. ..
BUY JPY for EUR at 121.8000.. ....18,721,436 |.11/04/2009. ...|.10/31/2008.| JP MORGAN CHASE BA ... MATURITY..... 11/04/2009..| ..
BUY JPY for EUR at 144.5350.. ...19,052,956 |.10/02/2009. ...|.09/30/2008.| HSBC BANK USA............ MATURITY..... 10/02/2009.. ..
BUY JPY for EUR at 152.4148.. ....18,951,006 |.02/04/2009. ...|.01/31/2008.| MORGAN STANLEY CAR ... MATURITY..... 02/04/2009....
BUY JPY for EUR at 152.4782.. v 17,089,721 1.04/02/2009. ..|.03/31/2008.[ MORGAN STANLEY CAH ... MATURITY..... 04/02/2009..{..
BUY JPY for EUR at 153.3084...........ccoccovvvrvrrrens | corrrerrnns 17,259,759 |.03/03/2009. .02/29/2008.| MORGAN STANLEY CAH MATURITY..... 03/03/2009..
BUY JPY for EUR at 153.6090 18,373,413 [.09/03/2009. .08/29/2008.| HSBC BANK USA.......... MATURITY..... 09/03/2009..
BUY JPY for EUR at 156.4335.. ....18,261,897 |.01/05/2009. ...|.01/10/2008.| HSBC BANK USA........... MATURITY..... 01/05/2009....
BUY JPY for EUR at 156.5550.. ...17,643,091 |.06/04/2009. ...|.06/02/2008.| MORGAN STANLEY CAR ... MATURITY..... 06/04/2009....
BUY JPY for EUR at 157.1837.. ....17,186,473 |.05/07/2009. ..|.04/30/2008.| MORGAN STANLEY CAR ... MATURITY..... 05/07/2009....
BUY JPY for EUR at 160.4711 17,716,638 |.07/02/2009. .06/30/2008.| MORGAN STANLEY CAHR MATURITY..... 07/02/2009..
BUY JPY for EUR at 161.7300.......c.cccorvrrmrererees | vrrrrirnns 17,841,213 |.08/04/2009. .07/31/2008.| HSBC BANK USA........... MATURITY..... 08/04/2009..
BUY USD for JPY at 89.2600...........cccoeveremrcnres | crveernee 149,373,359 |.02/03/2009. ..|.01/28/2009. [ UNION BANK OF SWITZ| ... MATURITY..... 02/03/2009..{..
BUY USD for JPY at 89.5700........cccceevrmrrerenns | crvenene 182,401,271 {.02/04/2009. ..|.01/30/2009.| CREDIT SUISSE FB INT]... MATURITY..... 02/04/2009....
BUY USD for JPY at 89.7200.........c..cecovevercmrcnees | crveernne 155,059,846 |.02/04/2009. ..|.01/29/2009. [ DEUTSCHE BANK, AG.. MATURITY..... 02/04/2009..{..
BUY USD for JPY at 89.7900........cccourrrerimrrnrns | vrvrern 168,361,874 1.02/04/2009. ..1.01/29/2009. [ DEUTSCHE BANK, AG.. MATURITY..... 02/04/2009..{..
BUY USD for JPY at 89.7900........c..cccovevervmrceees | crveernne 161,591,988 |.02/04/2009. ..|.01/29/2009. [ DEUTSCHE BANK, AG.. MATURITY..... 02/04/2009..{..
BUY USD for JPY at 89.9000.........ccccoeveveierinnes | crveennes 202,323,640 {.02/04/2009. .1.01/29/2009. | BARCLAYS BANK PLC.. MATURITY..... 02/04/2009..{..
1199999, TOtal = FOMWAIAS = OFNEr. ...ttt ettt ee s s et ee s ettt ee s st et s s s e st ee et et ee st et A s bt b s st et en bttt en s s n st s L0 XKoo f e XXX......
1299999. Total - Forwards........... (0 0,0, S XXX......
2599999. Total - Hedging ... 0 i PO XXX...... ....(14,444 550) (14,034,117) ...(22,886,015)
2799999, TOtAl = OtNET ...ttt sttt ses st ses st s s st s s s s s e st e st ee et st b et en st et ses st et es st st s st st entesentantnsententensnnsennes | erees @@y 0 ID OO | crrereans .0, S P XXX...... 21,991,281 (55,806,892) ..(77,798,172)
9999999, TOAIS...........oveeereeeereeeeeeteeeeeeeteceeeseesteee e evese s sssessees s ssssen e sesssesasnsssssssssnssssesasesnsensasnsnsnsssssenssnsssassssnsnssssesssnsinssesssnsenssssnssnssssensnssnrennens | 20ern22309D,253 | i XXX.ovoref oo XXX...... 7,546,731 (69,841,009) .(100,684,187)

SCHEDULE DB - PART D - SECTION 1

Showing all Futures Contracts and Insurance Futures Contracts Open December 31 of Current Year

1 2 3 4 5 6 8 9 Variation Margin Information 13
10 11 12
Used to
Number of Maturity Original Current Variation Exchange or Cash Adjust Basis Potential
Description Contracts Date Value Value Margin Counterparty Deposit Recognized of Hedged Iltem Deferred Exposure
Long Futures Positions - Other
MAR US LONG BOND........ooeircieeeccisseseers s Lo 487 |.03/2212010.] ........... 58,444,938 | ... 56,187,625 |.............. (2,257,313){. Chicago BoardofTrade. ........ccceeveeeeresreneees [ eoriesisissesseesisseessessens | ceveenesneenes [PIAYACHK)) e DO [ 1,168,800
0399999. Total - Long Futures Positions = Other .........ccccciieiieieieiisieissesissessissieesssieseens | eosseeseeeens 58,444,938 |............ 56,187,625 | .............. (2,257,313) ... XXX oooioe | e XXX oeeisiieisissiessissesiens | eossessesssesesssssessanes [V I (2,257,313)] oo (O PR 0], 1,168,800
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Showing all Futures Contracts and Insurance Futures Contracts Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 Variation Margin Information 13
10 11 12
Date of Used to
Number of Maturity Original Current Variation Opening Exchange or Cash Adjust Basis Potential
Description Contracts Date Value Value Margin Position Counterparty Deposit Recognized of Hedged Iltem Deferred Exposure
0499999. Total - Long FUtUres POSIIONS.........couueiiiieiieiissiecissesiess e ieesssssesssesssssssssses | crsssesssnnes 58,444,938 |............. 56,187,625 |.............. (2,257,313) ... XXX oooies | e DO OOl [FOOTOOROR 0 i (2,257,313)] oo (O P [V 1,168,800
Short Futures Positions - Other
MAR S&P500 EMINL.....couveererereieeeieieseeteeiseiesesieeie [ vereesieeiieinnans 15,420 |.03/19/2010.] ........... 845,553,809 |........... 856,349,700 |............ (10,795,891) | .12/17/2009. | Chicago Mercantile Exchange...........ccoeeeeees [ covereenervereiseieeiieicenn | e (10,795,891) [ ...veveereveeerereeeei | e | e 69,390,000
MAR NASDAQ 100 E-MINL.....ovviiiieiisiisiesssiesisnsnieens | eesessssessesssnsenes 8,686 [.03/19/2010.]........... 311,565,362 | ........... 322,902,050 |............ (11,336,688) [ .12/14/2009. | Chicago Mercantile EXchange........cccooiveiees [ evsrerniisiisisssssisessnes | coveeenenes (11,336,688) 24,320,800
0799999. Total - Short Futures Positions = Other ... | e 1,157,119,171 | ........ 1,179,251,750 |.....ee.ee(22,132,579) | o XXX oo e XXX s | eerieeiesissssseniesnsenne0 | eeveeiennea. (22,132,579)] ... 93,710,800
0899999. Total - Short FUtUres POSIIONS........c.eviiuiisiiessisssssesssssesesssssesssssessenssssssssessssssess | sesesans 1,157,119,171 | ........ 1,179,251,750 | ............ (22,132,579) [ ... XXX oo Lo e XXX e snsessenisssenenssnes | ceneensssssssensssssssesessd | coverissinns (22,132,579) 93,710,800
2799999, Total = OGN ....veiveeeeeeeeee et saesssesss s ssensenssessenssssenssssesnsnes | ceensans 1,215,564,110 | ........ 1,235439,375 |............ (24,389,892) [ ... XXX.oooos Lo e XX e | eeveniesieesesssiesseenenn0 | coeeieeienes (24,389,892) 94,879,600
9999999, TOtAIS.......uvereiierieriicieriesi sttt sss sttt ensssssesenssnsssensensennas | anssees 1,215,564,110 | ........ 1,235439,375 |............ (24,389,892) [ ... XXX oooovos | eorerreieersneeeee e KKK | cerenisenisnessssiesienensd | eveiisiinns (24,389,892) 94,879,600




Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Showing all Futures Contracts and Insurance Futures Contracts Opened During Current Year

1 2 3 4 5 6 7
Date of
Maturity Opening Exchange or Net Additions to

Description Number of Contracts Date Original Value Position Counterparty Cash Deposits
Long Futures Positions - Other
NOV 90 DAY EURODOLLAR.......ooie ettt ettt st a s ses s ss st sses s snanen 1672009, oo 43,616,766 |.10/23/2009...] Chicago Mercantile EXChANGE.........ccovvevevevcveieeesicieisieseiseiesees | v sssess s sssssse s sessess s ssenns
JUN SEPB500 EMINLL.....oovoiiriiriieiieiieeiiesiseeiisssisssessess sttt .06/24/2009... oo 1,460,747,670 {.06/15/2009...| Chicago Mercantile EXChaNGE...........ccurierierieniiniiniiiniieeineines | et
MAR US LONG BOND.. . .03/22/12010...1 .... 58,444,938 |.11/23/2009...| Chicago BoardofTrade
JUN US LONG BOND... .06/19/2009...] .... 69,967,278 |.02/24/2009...| Chicago BoardofTrade
SEP US LONG BOND.. . .09/21/2009...1 .... 62,147,866 |.05/27/2009...| Chicago BoardofTrade
DEC US LONG BOND. ...ttt sttt .12/21/2009... 61,084,459 |.08/24/2009...| Chicago BoardofTrade
0399999. Total - LoNG FULUIES POSIIONS = ONEI ........veivieiieisetiteis sttt sss s sesssnsssses st sns et et st ensss et ensssses et snsessessnsensesssansssssssnssnsessessssnsessnsansensassnsns | tosessesssssnsossassessnsassessnsnsas 1,756,008,977 |...... XXXvei | e

0499999, Total = LONG FULUIES POSIIONS........cvuieite ettt ettt ettt ettt ettt sttt e s s s st et es e d b es et s st ettt s st es st et s st st et en st anbensesebsnsansesens | cesssossesassssessesassnsassssansans 1,756,008,977 {...... 00 T TR

Short Futures Positions - Other

MAR S&PSE00 EMINL......oocooiiiiiiiiiresiseeesresieseis e sssss s sesse s sss s sesesessens 03/19/2010... oo 872,824,374 1.12/17/2009...| Chicago Mercantile Exchange
MAR S&P500 EMINIL..... . .03/20/2009...] .... ....922,659,072 |.03/10/2009...| Chicago Mercantile Exchange
JUN S&P500 EMINL...... . .06/24/2009...] .... .2,297,641,878 [.03/16/2009... Chicago Mercantile Exchange
SEP S&P500 EMINI.. .09/22/2009... ] oovverris 2,022,505,381 |.09/01/2009... | Chicago Mercantile Exchange

DEC S&P500 EMINL..... e . 12/18/2009...] ...
MAR NASDAQ 100 E-MINI... .03/19/2010...] ...
MAR NASDAQ 100 E-MINI... .03/20/2009...] ....
JUN NASDAQ 100 E-MINI.... .06/19/2009...] ....
SEP NASDAQ 100 E-MINI.... .09/18/2009...] ...
DEC NASDAQ 100 E-MINI... 12/18/2009...] ...

.1,748,266,314 | .11/27/2009...| Chicago Mercantile Exchange
....322,307,939 |.12/14/2009...| Chicago Mercantile Exchange
...... 35,260,530 |.02/18/2009...] Chicago Mercantile Exchange
....214,485,943 |.03/12/2009...| Chicago Mercantile Exchange
....265,885,041 1.09/01/2009... | Chicago Mercantile Exchange
....399,428,201 | .11/27/2009...| Chicago Mercantile Exchange

€c3

JUN SEP 500........c0ciuiiiieiieiis ittt ss sttt .06/18/2009... ..o 1,617,199,306 |.03/27/2009...| Chicago Mercantile Exchange
DEC FTSE 100......0.ciitiieiisiiiiiesieseeetecesrsiessesesssssesssssssssssessssesessssssssssnssssssssssessssessssensssssssnsnsssssssnssssassessnsanes ; 12/18/2009...] oo 358,265,087 1.09/25/2009...  London International Financials Futures and Options EXChaNGe..| ......ccccvuiiiiiviriieiicceecssieeesessesisissesneas
0799999. Total - Short Futures Positions - Other ...11,076,729,066 |...... XXX .
0899999. Total - Short Futures Positions............. ...11,076,729,066 | ...... XXX
2799999. Total - Other .......ccccooovvnnnees e ..12,832,738,043 | ...... XXX.........
9999999, TOAIS.........oveeeeeeeeeeeet ettt esees i es i esteeeseeeseeesseesseesseessee st e ss e st eesseesseess st essestestsestsee bt eeeseees et ees s et et et st ee s testestsentsentsentsesssenssenssensenssensan | arseeesseesssesssesssesasesssessens 12,832,738,043 |...... XXX.........
SCHEDULE DB - PART D - SECTION 3
Showing all Futures Contracts and Insurance Futures Contracts Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 Variation Margin Information
11 12 13
Net
Date of Reduction Gain / (Loss) Used
Number of Maturity Original Termination Variation Opening Exchange or to Cash Termination Gain / (Loss) to Adjust Basis of Gain / (Loss)
Description Contracts Date Value Value Margin Position Counterparty Deposits Date Recognized Hedged Item Deferred

Long Futures Positions - Other
NOV 90 DAY EURODOLLAR.........ocoveveerererieirniiiens | cvrveeiiesieeiissiiesis 175 [.11/16/2009...1 ............... 43,616,766 | ............... 43,631,306 | .cooocvvevrrcrinn, 14,541 1.10/23/2009... | Chicago Mercantile Exchange 11/16/2009... oo 14,541
JUN S&P500 EMINL.............. ...31,100 {.06/24/2009... ...1,460,747,670 |..........1,433,127,059 |... ...(27,620,612)| .06/15/2009... | Chicago Mercantile Exchange... .... | .06/19/2009... .(27,620,612)] ....
JUN US LONG BOND... ...559 [.03/20/2009... L 71,891341 | 1,402,974 |.11/25/2008... | Chicago BoardofTrade........... ... |.02/24/2009...1 ..o 1,402,974 |....

JUN US LONG BOND... ...549 |.06/19/2009...] ...............69,967,278 | ...............64,901,425 | ................ (5,065,853)| .02/24/2009... | Chicago BoardofTrade... .|.05/27/2009... (5,065,853)| ....
SEP US LONG BOND.. ...532 1.09/21/2009...1 ...............62,147,866 | ...............63,040,696 | .......cc.cceu...... 892,830 |.05/27/2009... | Chicago BoardofTrade... .|.08/24/2009...]. ...892,830 |....
DEC US LONG BOND ....521 |.12/21/2009... ..1,759,952 |.08/24/2009... | Chicago BoardofTrade... .11/23/2009... 1,759,952 |....
0399999. Total - Long Futures Positions - Other ...........cccccvviveiiviieiieeiisceesecseeenenee . ...(28,616,168)]....... DO XXX... 0].... XXX......... ..(28,616,168)] ...
0499999. Total - Long FUtUres POSIIONS............ocuevivciieiisisiccsisseesecsesssessesssnesssssnsssessenssnses | eveerenes 1,108,092,406 | ..........1,739,436,238 | .............. (28,616,168)] ...... DO DO S I XXXovoveves | e (28,616,168)
Short Futures Positions - Other

EUROS$ 90 DAY JUN 09......coueeremreeriereesiesiesiesieses | evveeesiesiesisssssians 300 |.06/17/2009...{ ..............73,416,702 | ..............74,539,395 | ................ (1,122,693)| .11/14/2008... | Chicago Mercantile Exchange .06/16/2009...] ......c...... (1,122,693)
MAR S&P500 EMINI .03/19/2010...] ...............27,270,565 | ...............27,976,280 | ..c..ccevrrerrnec. (705,715)(.12/10/2009... | Chicago Mercantile Exchange .12/24/2009...] ..o (705,715)
MAR S&P500 EMINI .03/20/2009... . ..319,018,833 | .12/29/2008... | Chicago Mercantile Exchange... .|.03/16/2009... 319,018,833 |....
JUN S&P500 EMINL...... .06/24/20009... B s (473,817,317)| .03/16/2009... | Chicago Mercantile Exchange... .|.06/12/2009... . (473,817,317)] ...
SEP S&P500 EMINL.......coueveereerieerieeeeeeee e , .09/22/2009...] ..........2,022,505,381 | .......... 2,201911,742 | ............ (179,406,361)| .09/01/2009... | Chicago Mercantile Exchange .09/18/2009...] ......... (179,406,361)
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 3

Showing all Futures Contracts and Insurance Futures Contracts Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 Variation Margin Information
11 12 13
Net
Date of Reduction Gain / (Loss) Used
Number of Maturity Original Termination Variation Opening Exchange or to Cash Termination Gain/ (Loss) to Adjust Basis of Gain / (Loss)
Description Contracts Date Value Value Margin Position Counterparty Deposits Date Recognized Hedged Item Deferred

DEC S&P500 EMINL..... ...33,660 |.12/18/2009... ..1,748,266,314 | .........1,824,137,410 | ... ...(75,871,096) | .11/27/2009... | Chicago Mercantile Exchange... .| .12/14/2009... .(75,871,096)| ....
MAR NASDAQ 100 E-MINIL... FEOS T 300 |.03/19/2010... ..10,742,577 | ... LA1T78873 | (436,296)( .12/10/2009... | Chicago Mercantile Exchange... .|.12/24/2009...] ................ (436,296)| ....
MAR NASDAQ 100 E-MINIL... JEOR ST 9,546 |.03/20/2009... ..229,618,832 | ... 214,812,779 | ... ....14,806,053 | .12/15/2008... | Chicago Mercantile Exchange... .|.03/12/2009... ....14,806,053 |....
JUN NASDAQ 100 E-MINIL.... OV OO 9,546 |.06/19/2009... ..214,485,943 | ... 277,961,124 | ... ...(63,475,181)| .03/12/2009... | Chicago Mercantile Exchange... .| .06/15/2009... .(63,475,181)] ....
SEP NASDAQ 100 E-MINL.....cooverrereierierenireriereninns | coverineiesssiessnenns 8,546 (.09/18/2009... ..265,885,041 ..287,437,204 |... ...(21,552,163)| .09/01/2009... | Chicago Mercantile Exchange... .|.09/15/2009... ..(21,552,163)] ....
DEC NASDAQ 100 E-MIN ...11,846 |.12/18/2009... ..399,428,201 422,983,410 | ... ...(23,555,209) | .11/27/2009... | Chicago Mercantile Exchange... .|.12/18/2009... ..(23,555,209)] ....
MAR S&P 500.........couerierieciieeriesisssesssssessessssssssns | eevsiesssssssiesia 6,220 |.03/19/2009... 1,360,191,787 1,156,991,545 | ... ..203,200,242 | .12/29/2008... | Chicago Mercantile Exchange... .|.03/17/2009... 203,200,242 |....
JUN S&P 500........c.cieieieiiesissis s ssessssssasnses | cvveessessssssssnnns 8,470 |.06/18/2009... ...1,617,199,306 | ..........1,892,379,750 |... .(275,180,444)| .03/27/2009... | Chicago Mercantile Exchange ....|.06/18/2009...] . (275,180,444)] ...
DEC FTSE 100 4,431 [.12/18/2009... | ............. 358,265,087 | ............. 373,947,657 |.............. (15,682,570)] .09/25/2009... | London International Financials Futures af ... . |.11/18/2009... ..(15,682,570)] ....
0799999. Total - Short Futures Positions = Other .......ccccocuiiiiiiiiiiescesseseee s .13,388,717,055 | ........ 13,982,496,971 |........... (593,779,916) (593,779,916){ ...
0899999. Total - Short FULUrES POSIIONS..........couueiueeiieciieesisesieesieesisssscsssssssssssesssessssssssessssess | evseeses 13,388,717,055 | ........ 13,982,496,971 | ............ (593,779,916) ....(593,779,916)] ...
2799999. T0tal = OhEr ..ottt essanns | crsesses 15,156,769,461 | ........ 15,721,933,209 |............ (622,396,085) ...(622,396,085)] ...
9999999, TOAIS............coveecvecreereeereeereeseesee ettt bbb seenseenseenses | ereeees 15,156,769,461 | ........ 15,721,933,209 |............ (622,396,085)[ ... XXX....oooo oot XXX e [ e [tk XX | (622,396,085)




Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE DB - PART E - SECTION 1

Showing Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

2 3 Statement Value Fair Value 10 11
4 5 6 7 8 9
Description Master Fair Value Contracts Contracts Contracts Contracts Off-Balance
Counterparty or Exchange Agreement of Acceptable Statement Statement Exposure Net Fair Fair Exposure Net Potential Sheet
Traded (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure
Exchange Traded
[0199999. EXChange Traded.........ccoorrreremrrerosmsessssssssssssesssesses |sseseesas XXX | XXX | | [rirrrereerrrsssesssessssssssenees (o | | [ I 94,879,600 [ ...eoovvvvrrrieenne 94,879,600 |
SV010TC
BARCLAYS BANK PLC.......ooovivnrrnernernerneeineesssessesssesnseennnens | evennens YES vt | vovveissinenincnnne 14,556,917 32,522,948 |....covvvrirr (9,512,686) [ ....oocvvvevrcrrcrnne 8,453,345 | ..o 32,522,948 |......cccoovvrnen. (22,344 574) | c.ovverrcrrcrrerrerrerineeend0 | s 6,257,489 | ...covvvvvrirriene 6,257,489
BNP PARIBAS................... ...30,850,000 54,958,577 | ..ovoorrerrireineianes (133,006) | ... .23,975,571 Y 4/ (133,006) ..4,410,89 |. A4
BANK OF AMERICA, N.A......cooiiernernennennernnennnenieninnns | oneennees YES it [ eetstsssscseseineineinens | e 35,920 .(2,741,395) | .... (2,741,395) | ..o 0 s 482,712 |..
CITIBANK, NLA .o eeireiecneineieeseenseseesssesssseeesssssssssenssses | ereeneen Y ESuititirinnins | crevseessstnsesessseseseesssesssesnes | oeesessssensssssssssnnenns 780,884 ..(6,183,194) | .... ..(6,183,194)| .. ....1,570,856 |..
CREDIT SUISSE FIRST BOSTON INTL......coseemmermmrrnmernmernnens [ eoverenene YES it | i 1,556,275 ..(122,604,542) | .... (149,591,733) | oo v 20,764,493 |..
DEUTSCHE BANK, AG......ooerrineeneireineneineesensensensnssnsneensssees | eoneneens YES ittt | corvnnneneiseneneeseessineennnens | cvveennenensennnneneeni29, 179,382 | oo (75,267,132) | .... (87,761,254 | oo ..20,667,899 | ..
GOLDMAN SACHS BANK U......ovvenrenrineeneineeneernneneeinennens | eonereeene YES it | e ...(7,186,632) | .... (12,195,495) | .. .5,125,267 |.... ..9,377,491
GOLDMAN SACHS & CO INTERNATIONAL........ovrrerrnrrrnne [ oreeene YES s | e [ v 211871 | s revrrreeneennennen e 211871 | e 211,671 | . A211671 | s 500
HSBC BANK USA......c.ocvireriericrincrienene (1,791,342) | .... +(1,791,342) | .. 1,169,496
JP MORGAN CHASE BANK.........cccouneenee. et (723,661)] ... et (723,661)] .. 616,838
MERRILL LYNCH CAPITAL SERVICES, INC.......cccovvurrirnirnens [ rnrernee YES it | eeincicineineiinens | e ssesessssesens | oesisssssssssssssnseens (6,588,829 | ....oovvnrvrrirrirrirnrineieens0 [ e | s (6,588,829) | ....ovvenrerrirrrrrirriinnennn0 [ s 787,271
MERRILL LYNCH INTERNATIONAL........ovrevnrnnereeneneennernens [ onernnen YES s | s 51,230,000 | ...cooovrrrrrrerennn TS 442,547 | oo (9,626,163) | ....ovvvvererrernn 14,586,384 | oo 75,442 547 | (9,626,163) | ....cvovvvrverrrnn 14,586,384 | oo 1,370,700
MORGAN STANLEY CAPITAL SERVICES, IN.......coconeermernens [ ronereeee YES it | s . (12,163,083) | .. 2,084,940
MORGAN STANLEY & CO INTL LTD............ 139,446,000 136,962,698 | ....oooveeeeeeeeees 186,803,652
SOCIETE GENERALE............oocuneinrineiinernniinneinneinseisseiseinneens | eoneereens YES i | e 6,490,000 ST 211,916 | | e 10,721,916 | e |
UNION BANK OF SWITZERLAND, AG. ...25,781,190 225,914,054 | .o ...6,837,821 |..
0299999. Total SVO 1 OTC SUBtOtal........crverreiieniieiisiiisiisei i seiseeseeseesneees 269,334,107 | ....................386,469,026 |...................(254,5621,665) | .....cccooosvesnenn. 74,997,704 | oo 425,020,210 |.....cccoooeoer.(311,843,729) | .o ei00061,999,996 | oo 263,203,054
m SV0 6 OTC
N [ANNUITY & LIFE RE (HLDGS), LTD......corvvcrencrirnnnnescnernsirennses | vseeennes NO ..o [ eernrininsinsinsissinssnsnenens | ernenssnnsnssnnsnenssessB 15208 | iiiiiiissississississississnenns | e sB 15208 | covirvensiesssessisssesnens 67,253 [ .o
$10799999. Total SVO 6 OTC SUDLOtAL.......ovreeriirirsrierissieisnessessessnsessssssssssnssnessesssssnsss | snssesssssenssssssssessssssessessanssd | sonssnmsssssnssnssssnsenssD 1 yODQ | sresessessssssssasssnsssssessssanens 87,253 | 67,253 | i . .0
0899999. TOHAlS........coreerieiieieeserseseseeesei e seiseesieessesnsssnseensssssssennsns | eneennesenneennnsi 209,384,107 | iiiiiiiini.386,536,279 | ..o (254,521,665) 75,064,957 | ....cccoovvruene. 425,087,463 |......ccccoveunee. (311,843,729) 301,283,253
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HARTFORD LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH
2 3

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
Bank of America N.A. (Hartford)..........c.cccoevrerrrinnnnns Springfield, MA.........ccooiireerreeseee e XXX
JPMorgan Chase Bank - GB.... .. London, England. XXX
JPMorgan Chase Bank - GB.... .. London, England..... XXX
JPMorgan Chase Bank - GB.... .. London, England..... XXX
JPMorgan Chase Bank - GB................... .. London, England..... XXX
JPMorgan Chase Bank, National Association... . New York City, NY... XXX
JPMorgan Chase Bank, National Association... . New York City, NY... XXX
U.S. Bank N.A. (Cincinnati)............cccoerrvnnes .. Milwaukee, WI......... XXX
Wells Fargo Bank, N.A..........c.cccovvvvrenieeiriceenenns San Francisco, CA XXX
0199998. Deposits in.....92 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open DepoSItories. .........cccovvveveeriereirireienrieeninn XXX e XXX eovvver | evreenrieneeenn(6,300) | oo | eeeriieieins 1,531,101 | XXX
0199999. Total - OPEN DEPOSHOMES. .. ..cvervieirriisiierieisiesseissiesierserssiessesssssss st s s sessnsessessssensesessanessnsanseess | o XXX [ XXX 117,670,854 | XXX
0399999. Total Cash on Deposit. . . (7,105)] .. 117,670,854 [ XXX
0599999, TOAl CASN........cvivrivriirriiiriir ettt | (7,105) 117,670,854 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1.danuary....oeens [ e 169,273,284 | 4. ApFil...cocveeeienirens | i 62,071,506 | 7. JUlY..covvoereriercreininns | e 101,633,929 | 10. October.......ccocvveves | overerrnrenenne 332,865,463
2. February........cccoo...... 91,876,387 |5. May......ccoovvervrrereens | e 103,434,467 |8. AuQUSt.......ccovvererecr | e, 124,660,996 |11. November.......c.cce. | cvvvrenenne 127,331,291
3. March.....ccocevrrnnes 69,151,190 |6. JUNE....ocveririiereiens [ e 93,942,280 |9. September........cccceee | coerveriinnnan 120,867,494 |12. December.........ccoe. | corverrivnnns. 117,670,854
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Annual Statement for the year 2009 of the HARTFORD LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year
1 2 3 4 5 6 7 8
Date Rate of Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Maturity Carrying Value Due & Accrued During Year

Sweep Accounts

Fidelity Institutional Money Market Government POrtfolio - ClIass | (0057).. ... iuureereireiriiesssesseisssssssessessessssssssssesansssssessansssssesssssensssssssssssssssssassans | [12/31/2009]............. 0.000 [01/01/2010] weooomivvveeee s snesseeeeas 7781 [ | sttt 2,621
8499999, TOAI = SWEEBD ACCOUNTS..........cviveeitetiieteteeeetetee et ettt saetssessesessssesessesesessssesesessesssssesessssessssesesessssesessesesessssesessssesssassesessssessssssesessssesess fetessssssessssesesossesessssesesessesesasesessnesesessesesassesesassesess | soetessesesessesesnsesessssesesssesesssesesssesesssess TT8T | o 0 ] e s 2,621
8699999, TOtAl - CASN EQUIVAIBNES.........oucvecvieescvctseee ettt ettt sttt bbb s e st e s s et ettt e s s b et s s s s ettt e bbb en b ensansnnsns absessssssessssassasses e sassessebes s ssasses et astessesantensassesasssens | bestessesssssssssessssssessesstesses e sessaseesesssnsanea T8 | et 0 ] oot 2,621
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EPOSITS

Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value

SCHEDULE E - PART 3 - SPECIAL D
1 2
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ArKansas...........cceerierersierenreinnens
California.
Colorado......

Kentucky.. .
LouiSiana.........ccvvverevrevereieresienaens

Maryland.........cccceverienieniienenns
Massachusetts..........ccccocevrerrernnnnns MA
MiIChigan.......cccvveeeereeieieiieisieinns
Minnesota
Mississippi
Missouri...
Montana... .
Nebraska.........ccoovwerrrureenrnrennenens

NEVada........cceveerereeeieesereiaes

New Hampshire........cccooovvnrnrnnnee NH
NEW JETSEY......oovvrerernrereirerrereneenes NJ
New MEXICO.........couvererrrerercrinans NM
NEW YOrK.....oocveverereiieiverese e NY
North Carolina..........ccccovveverrinnnns NC
North Dakota.........cccccverieriirinnns ND

Pennsylvania...........cccocoevvrerriinnnnn, PA
Rhode Island...........ccovvevnnnninnns RI
South Carolina...........cccvevrerrerenenns SC
South Dakota.......ccccvereerereerenenns SD

Vermont...
Virginia.........
Washington...........cocoveerrerenreneennens
West Virginia........c.ccocueveevenreneennn.
WISCONSIN. ..o
WYOMING.....ooremeeeereeeireeeneeneeeeees
American Samoa..............cccveunnnn

US Virgin Islands.........ccccceeeievnnnes
Northern Mariana Islands.

..|LIFE INSURANCE...

.2,842,274

5801.
5802.
5803.
5898.

5899.

Summary of remaining write-ins for

line 58 from overflow page..................

Total (Lines 5801 thru 5803+5898)

(Line 58 above).......coeveviieirciiirnenn.
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