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Statementasiof Merchi31,20050f THETRAVELERS LIFETAND/ANNUITY COMPANY
ASSETS

CurrentiStatementiDate 4
1 2 3
NetlAdmitted Decemberi31
Nonadmitted Assets PrioriYeariNet
Assets Assets (Cols.0102) AdmittedlAssets
T BONAS .ottt | feesernees 2,991,140,411 | oo | e 2,991,140411 | .......... 2,870,144,961
2. Stocks:
2.1 PrEfEITEAISIOCKS. ... ovveerereiieiiesississsi ettt nss st enssensensnes | sessessssssnens 5,225,060 | ...vreerereirireieineireieieins | e 5,225,066 | ....cocovennnn 5,418,352
2.2 COMMONISLOCKS. ....o.vveeerereeeraeiesissess sttt nsnsesstensnes | eessresssneos 15,367,220 | ..o | cevireeeiienns 15,367,220 | ....ccoeen. 17,025,599
3. Mortgagelloansionireallestate:
31 FIESHIENS. covevuveoreeeneii sttt | erereeeiens 169,659,450 | ......cvververrrirerrerrcrinnes | e 169,659,450 | ............. 150,218,769
3.2 OtherTthanfirStlIENS............rverriimeerieriieieesri e esssssssesssennins | ceseereeesesaens 2,500,000 | ..evorreerenirreinnerieenies | eerirreieeenens 2,500,000 | ..oovrernennn. 2,500,000
4. Reallestate:
4.1 Propertiesioccupiedlbyithelcompanyl(less$.......... 0
ENCUMDIANCES)........cuiviiiieiiicecte ittt ettt et ettt bbbt bae bbb baebebesssseas | ebesessssesessssesessssesssasseses | sbesssssssessesessssssessnsetesens | tevessesesssesesesssesasseans 0 [
4.2  Propertiesiheldiforithelproductioniofiincomel(lessl$.......... 0
ENCUMDIANCES)........cuiviiieieiicteietieie sttt est ettt st et es et stebesas s bessebesensssenas | evesessesesssesesinans 1547 | oo | e 1581 | oo, 1,541
4.3  Propertiestheldiforisalel(lessL$.......... OIBNCUMDBIANCES)........cecviveiieeiicteteteitees et eseeienes | cverereeissesssesessessssesens | ersesesessssesesessesessesesesnes | eressesessesesessssesesesesens [0 RO
5. Cashi($.....375,748),icashlequivalents)($.....837,640)
andishortitermiinvestmentsi($.....419,690,099)...........ccuurruemrreermmeeeerneeeseeeesssessssssessssssessssns | seeeessneees 420,903,487 | ....eooerereerireceerineeens | s 420,903,487 | ..ovvvvnne 395,660,436
6. Contractloansi(including($.......... QIPTEMIUMINOLES)........vvveevriieereies ettt sees | eeevsessesinans 32,661,415 | oo | e 32,661,415 | coveveene 31,937,637
7. OtherliNVEStEAIASSELS........covviieeicieie ettt sns | sessesssanans 55,931,738 | oo 326,634 | ..o 55,605,104 | ...cccvneee. 55,168,719
8. ReCEIVADIESIFOMISECUNHIES. .......cvuevereeieceeieee ettt et ssaenes | eeaesassessnans 4,640,663 |.....coovveererererereeeeens | e 4,640,663 | ............... 62,258,486
9. AggregatelwritelinSIforlinVeStEAIaSSELS. .........ccveviveieiceeer et | srrersnsenaas 139,129,269 | .ooovoveiicieiad [\ I 139,129,269 | ............. 135,440,876
10.  Subtotals,IcashiandlinvestediassetsI(LiNESITIHOI9)...........cceurrrrirererreeeeiese s essenes | eeevneas 3,837,160,260 | ......ccevvrvee 326,634 | .......... 3,836,833,626 | .......... 3,725,775,375
11. TitlelPlantsllessl$.......... Olchargedioffi(fOrTItIENNSUIETSIONIY).........ruererrirrierirsriesessesiresssssssesens | seesessssssesssssessesssessessnnsns | ressesssnssesssssesssnssessessanss | sesesssssessassessansnssesens (01 R
12.  InvestmentlincomelduelandiacCrued..............cvvririiiiiniiess s | e 33,376,985 | ..o | i 33,376,985 | ....ccceeenne 33,503,022
13.  Premiumslandiconsiderations:
13.1 Uncollectedipremiumsiandiagents'ibalanceslinithelicourseloficollection..............cceeevveres | coverrvvereriennnes (803,254) [ ...oovereerereeerceiereeisiens | eevereereieeinnans (803,254) | ...cvvverren (694,110)
13.2 Deferredipremiums,lagents'lbalanceslandiinstallmentsibookedibutideferred
andinotlyetiduel(includingl$.......... OlearnedibutiunbilledIpremiums)..........ccocoveveeieeveens | cevereiviierinas 4,169,567 | ..o | e 4,169,567 | ...coccvvvenee 4,697,204
13.3 AcCruediretroSPECHVEIDTEMIUMS. .........cvevevieeiieiete sttt ssse s sesessssesssssseses | sbesessssessssssesessssessssssesans | essesesessesesessssesessesesassnns | sesssesessesessssssssesesesns 0 [
14. Reinsurance:
14.1 AmountslrecoverablelffOMIMBINSUIETS...........c.ovviuriiiininieerieise s sesissssesienes | sereereesenes 19,711,253 | oo | e 19,711,253 | oo 22,494,468
14.2 FundstheldibyloridepositediwithIreinSUredICOMPANIES...........ccvivcveiirererrieeisiereieisieeierenes | cretsesesieseesesssesssssesens | everesesesesesssssessesessssnns | seessesesesesessssssesesesns 0 [
14.3 OtherlamountsireceivablelunderireinsuranCelCoNtracts............c.cvcrueerierierieniriniieniieens | ceveririeeeieenens TT8,283 | ..o | eeverireniseienens 778,283 | .o 990,801
15.  AmountslreceivablelrelatingltolunINSUIEAIDIANS............c.cveverveueieeceeeecteeeise ettt et sesenaes | eereaesesiesssesessssssesesessses | caesesessssessssesssssessssssesess | esesssessssssesessesnseens [0
16.1 CurrentifederallandiforeignlincomeltaxirecoverablelandlintereStther@on............c.c.occveeereeiieies [ e | e esiereseseeeesesesesenes | cvevessseessenesesssniesennl0 | evereeeessseseesss e
16.2 NetldeferredfaxIasSEL.... ..ottt seenies | esirseenen 234,666,990 | ............215,353,910 | ..............19,313,080 | ....... ....15,494,332
17.  GuarantyifundsireceivableloroNIAEPOSIL. ..........c.coverviveieceee ettt | saessessssensesieaas 177,805 | .oooeveeeeeevereeesiien | cververeieneeennn 177,805 | e 198,321
18. ElectronicldatalprocessinglequipmentiandISOfWATE..............c.cccrrereveerreeeeesseeeeessseseseeesines | eereeesesesssesessssssesssesnses | sesesessssessesesssssessssssesess | esesssessssssesessesenseans [0
19.  Furniturelandiequipment,lincludingthealthicareldeliverylassetsi($.......... 0)everereeereeeeresseessesreses | reeressereesseesess s essentenes | eesessessesestess st enssessentans | essessessiessessentanssensnes (01 R
20. NetladjustmentiiniassetsiandiliabilitiesIdueitolforeignieXChanGEIratES...........c.cvvveeevcrreeeieeiens [ coevreireieiesce e e ssese s | cveesesessssssesessessessenas [0
21. Receivablesifromiparent,isubsidiarieslandiaffiliates.............cccoueveieriireiieieiiesiciieesieseesieies | e | et esaens | creeseseses e [0 I 1,260,887
22. Healthicarel(§.......... 0)landiotherlamountsireCeIVabIE............c.cvcveveviecieeeeeeee e | eeeereeseeieees 3,188,572 | ceeveerrrea 3,188,572 | oo, [0
23.  AggregateiwritellinsiforiotherithanlinvestedIassets.............ocevevierrieevereeseeceeee e | cveerissesines 48,943,642 | oo 356 | oo 48,943,285 | ....ccoeveees 2,021,395
24. TotallassetslexcludinglSeparatelAccounts,iSegregatediAccountsiandiProtected
CelliAccountsi(LinesI1OIhrOUGhI23)..........oureememrrrecrreriseeeeseeseeseeseseessseessseesesssssssssessssssnns | seessseees 4,181,370,101 | ...ocvevveee 218,869,472 | .......... 3,962,500,629 | .......... 3,805,741,694
25. FromiSeparatelAccounts,ISegregatediAccountsiandiProtectediCellIAccounts...........c.coceveveveens | eveeee 14,917,289,068 |......coccvevererererrreecerenes | v 14,917,289,068 | ........ 15,249,999,889
26.  TOTALSHLINESI2AIANGI25).........ooouvermrereeeereeseesssseeessesesesssssesseessssssssssessssssesssssssssssssssssssssens | avesnees 19,098,659,169 | ............. 218,869,472 | ........ 18,879,789,697 | ........ 19,055,741,583
DETAILSIOFIWRITEIINS
0901. DerivatiVEIINSITUMENLS. ........c.cvivrveeeeeeeieicresceie et tes s esae et ssess st tes s s ssssstessssnsnaens | evsesessseens 139,129,269 | ...covevreereeeeereeeees | e 139,129,269 | ............. 135,440,876
0902. .. eeoeereeteees ettt | rees ettt | sesteesss st st nnsenstnnes | Sfeessnest st (O
0903, e R R R R Rttt R st ens | eesebnseeesset et essensesnntenas | eeseeeteteesenesennnnnenntante | sestessetnetenrenneennrntenaes (01 R
0998. SummarylofiremainingiwritelinsIforiLinel9fromIOVErOWIPAGE. .........verrerrererrereirrereerreesnesenienes | reeeemesssessessssesesesnnes (01 (01 (0 U 0
0999. Totals((Linesi0901thrul09030plusi0998)I(LINEIAADOVE). .....cuuurerrercrensersieiresernesersssssesessenesenenes | creseneseens 139,129,269 | ..o (V) 139,129,269 | ............. 135,440,876
2301. MisCellaneousIDAIANCES.............ccvivuiviiiiriiii s | srnssnieines 25,246,422 | ......ocooviiniiin | i 25,246,422 | ... 283,486
2302. UNistribULEAIIEEMS.........vveieieiiecse e 23,696,863 | ....ooveereiereiineineenens | e 23,696,863 | ...covrvinnne 1,737,909
2303. MortgagelpaymentSIadVANCEA.............cceveveiircieiieseere et bessebesessnaes | sbessssesessssssesssnes 356 | o000 390 | s 0 [
2398. SummarylofiremainingiwritelinsiforlLingl23fromIOVErfIOWIPAGE. ........vvvereevcrerieeeirisieeiesesissiens | cererresiesesesesssieesnens (0 I (0 T (0 U 0
2399. Totals[(Linesl23010thrui2303plusi2398)(LIN€I231aDOVE). ....c..rvvrrreerrernrrmsrirssereseseessesmssnessnes | corsseesnnnees 48,943,642 | ..o 356 | v 48,943,285 | .....ccooevveee. 2,021,395




StatementasiofMarchi31,20050f THE TRAVELERSILIFE[AND ANNUITY COMPANY
LIABILITIES,ISURPLUSIANDIOTHERIFUNDS

1
Current
StatementiDate

2
Decemberi31
PriorilYear

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

19.
20.
21.
22.

24,

37.
38.
39.

Aggregatelreservelforilifelcontractsi$.....2,969,702,145lless($..........

includediiniLinel6.31(including’$.......... OIMOUCOIRESEIVE)......corererirrirreseesreseisseee s ssesssessessesssssenss st esssssssssesssssessesss s sessensessessessas
Aggregatelreservelforlaccidentiandihealthicontractsi(includingl$
Liabilitytforideposititypelcontractsi(includingl$.......... OIModcolReserve)
Contracticlaims:
e T I TP TE PSRRI
4.2 ACCIHENIANAINEAIN. ..ottt sttt
Policyholders'idividends[$.......... Olandicoupons($.......... Olduelandiunpaid
Provisioniforipolicyholders'idividendslandicouponsipayablelinifollowingicalendarlyearlestimatediamounts:

6.1 Dividendslapportionediforipaymenti(includingl$.......... OIMOTCO). ...ttt bbbt
6.2 Dividendsinotiyetlapportionedi(includingl$.......... (0111 oY o ) OO
6.3  Couponslandisimilarlbenefitsl(includingl$

Contractiliabilitiesinotlincludedielsewhere:

9.1 SurrenderivaluesIonICANCEIEAICONIIACES. .......c..cviverieiiiiciieiiie ettt bbbttt nnns
9.2 Provisioniforiexperiencelratingirefunds,lincludingC$..
9.3 Otherlamountsipayablelonlreinsurance,lincluding$..........

9.4 IntereStIMAINTENANCEIRESEIVE. ........c.cuevieieiicieise ettt bbbttt bbb s s bbb bbb s s en s bbb
Commissionstolagentsidueloriaccruedillifelandlannuitylcontractsi$. .0,Jlaccidentlandihealthi$
andideposititypelcontraCtifundslS.....330,036. .........curuieieeeeeieeieiessesseses e ess st s sttt ettt ne st et
CommissionslandiexpenselallowancesipayablelonireinSUranCelasSUMED............c.cuivcuiveierereisesseisee et ssaenas
GeneralleXpenSeSIAUEIOMACCIUET. .........c.ovuiviueiieeiectes ettt ettt bbbt b s bbb b ss bbbt st s et bs b nas
TransfersitolSeparatelAccountsidueloriaccruedi(net)i(includingt$.....(380,866,105)iaccrued forlexpense
allowancesirecognizediinireserves,INetlofireiNSUrEdIAIOWANCES). ........curuueerrurrerririieeieiseeseessees st sse st e
Taxes, licenseslandifeesidueloriaccrued,lexcludingifederallincomeltaxes
Currentifederaliandiforeigniincomeltaxes,flincludingt$.....(2,452,607)lonirealizedicapitaligainSI(I0SSES)............c.veurverrverierrreeriienns
N0 YT 2 D =T 7O
Unearnediinvestmentlincome
Amountsiwithheldloriretainedibylcompanylasiagentioritrustee
Amountsiheldiforfagentsfaccount,lincludingl$..........
Remittanceslandlitemsinotiallocated.............cccevverieevesieisiieeeeeeseees
Netladjustmentiinlassetsiandiliabilitiesiduetolforeigniexchangelrates...
Liabilitytforlbenefitsiforilemployeesiandiagentslifinotlincludediabove.....
Borrowedimoneyi$.......... Olandlinterestithereon$.......... [
Dividendsitolstockholdersideclarediandiunpaid......
Miscellaneouslliabilities:

241 ASSEUIVAIUGLIONIIESEIVE. ...t ieieeeicie sttt bttt as s8R s bbbt en
24.2 Reinsurancelinlunauthorizedicompanies...
24.3 Fundslheldiunderireinsuranceltreatiesiwithiunauthorizedireinsurers
24.4 Payableltolparent,isubsidiariesiandiaffiliates...............cccoecvuveririirenns
24.5 Draftsloutstanding..........ccccoceeveeivererriennnn,
24.6 Liabilityiforfamountsiheldiunderiuninsuredlaccidentlandihealthiplans..
24.7 FundsiheldiunderiCOiNSUFANCE. ........cvrevrrerrrrreeireieesnessiessessssessesessnns
24.8 Payablelforlsecurities.....
24.9 Capitalinotesl$.......... Olandlinterestithereont$...
AggregateiwritelinsIforlliabilities.............ocevvecveeieeiiieee e
TotallLiabilitieslexcludingiSeparatelAccountslbusinessi(Linesi1toi25)..
FromiSeparatelAccountsiStatement.............ccoeevvveeeieieeeieeieenenns
TotallLiabilities)(Linel26landi27)......

Commonicapitalistock.............
PreferredicapitaliStock.............cceeveeicirienirieieienne.
Aggregatelwritelinsiforlotherithanispecialisurplusifunds.
Surplusinotes
Grosslpaidliniandicontribute
Aggregatelwritelinsiforispecialisurplusifunds..
Unassignedifundsi(surplus)...........c.c.eeeneen.
Lessitreasuryistock,laticost:

36.1 ... 0.000sharesicommoni(valuelincludediniLine1290§.......... ) OSSR
36.2 .....0.0000shareslpreferredi(valuelincludediiniLinel300$. 0)....
Surplusi(TotallLinesi310+1320+133(+340+135[036)((includingt$.....201,193,029liniSeparatelAccountsiStatement)
TotalslofiLinesi29,1300andI37 .........ccevvrrermrrnrerreeirmresseseeeseenens
TotalsloflLinesi28landi38....

..................... (447 644.214)
...... 1,259,208

857,332
....92,932,450

.6,615,865 | ..

..................... (457,904,584)
11,394,991
...................... 265,732,523

....102,696,423

....134,565,473

.3,071,028,682

14,716,096,039 |..

...15,042,311,905

.17,964,808,936

..3,000,000

..259,105,541

886311199 | .

(233.435.978) | .

.911.980.762 |

....939,400,995

..914,980,762

....942,400,995

.18,879,789,697 | ..

...19,055,741,583

DETAILSIOFIWRITELINS

2501.
2502.
2503.
2598.
2599.

SECUMHIESIENGING. ... vt vriiiseres ittt s8Rttt en
Dollarirolllinvestments
Retainedlassetiliability
SummarylofiremainingiwritelinsiforiLinei25fromioverflowlpage
Totalsl(Linesi25010thrui25030pIusI2598)I(LINEI25TANOVE). .....u.vecvrerrirriiessrisisseesestesessssssassssssassssssessssnsessessesnsssssasessnssssssnssnsassesanes

...................... 131,345,630
...24,439,177
..9,086,853
....10,611,099
...................... 175,482,759

. ...9,991,369
........................ 11,052,599
...................... 134,565,473

3101.
3102.
3103.
3198.
3199.

SummarylofiremainingiwritelinsiforiLinel310fromioverflowlpage
Totalsl(LinesI3101cthrui3103plusi3198)i(Linel3 1labove)

0

3401.
3402.
3403.
3498.
3499.

SUPlUSIASIAIrESURIOMIIBINSUIANCE. .........veviececieisiee sttt ettt bttt ae bbbttt bbb bbb st bbb bt a et e bbb aeaes

...................... 259,105,541




StatementasiofMarchid1,20050f THE TRAVELERS LIFE/AND ANNUITY COMPANY
SUMMARYIOFIOPERATIONS

(ExcludinglUnrealizediCapitaliGainslandiLosses)

1 2 3
Current Prior PrioriYearlEnded
YearltolDate YearltolDate Decemberi31
1. Premiumslandiannuitylconsiderations(forilifelandiaccidentiandlhealthlcontracts.............ccccvevevevrererereeeeeeiceeecseiseens | e 623,426,211 | ............ 914,609,027 | ......... 3,018,480,792
2. ConsiderationsiforisupplementarylcontractsIWithllifEICONTNGENCIES. .........c.cvevviieerieeieeireiereee e sesse st s s sesessnes | essesessssessssssssssssessnss | eesessesissssesssssssesssssesns | sresssssessesssessessssssssenns
3. NetlinvestmentlinCome............ccccoeevviereeieeieeeecee e . 30,637,314 | .. ..178,098,050
4. AmortizationlofiinterestiMaintenanCelRESEIVEI(IMR)..........ccevvevevieereie ettt ees s s st senaaen 418,873 | .o 480,549 |...cccccoveve.. 1,665,537
5. SeparatelAccountsinetigainifromioperationsiexcludingiunrealizedigainSIOMIOSSES. ..........vvrevverreerereresiesessesssisessssesesssnees | sersesesseesens (3,753,183) | ..cveveve (10,611,351) | ..ocvuvrennn 42,594,077
6. Commissionslandlexpenselallowanceslonireinsuranceiceded ..1,945,431 ..2,903,308 | .. 10,518,820
7. ReserveladjustmentsionIreinSUraNCEICEART.............vcuiveiuireriieereecie ettt aenaen
8. Miscellaneouslincome:
8.1 Incomelfromifeesiassociatediwithlinvestmentimanagement,ladministrationiandicontractiguarantees
frOMISEPATAIEIACCOUNLS.........vecvereriieeictee ettt ettt a bbb s e sttt s sa b s s b sne s st nsenens
8.2 Chargeslandifeesiforideposititypelcontracts
8.3 Aggregatelwritelinsiforimiscellaneouslincome.. 11,826,141 |.. 5,987,737 |..
9. TOtalSI(LINESIIIOIB.3).......ovveiveririiiieseetees sttt bbb s bbb ba sttt bas | snbsnssssaas 738,235,720 |............ 994,082,864
10, DEALNINENETES........ocvvrvcieeiei sttt b e s bbb sttt nans | eriessentaeras 7,064,753 | ..coovrvernn. 8,357,801 27,713,771
11. Maturediendowmentsi(excludingiguaranteediannuallpurelendowments)..
12, ANNUIEYIDENETIS. .....cvcveceevcieeeee ettt bbbttt bttt b s s bbb en st b a et a st s ettt a et bt bens
13. DisabilitylbenefitstandibenefitsiunderlaccidentlandihealthICONtracts.............c.ccurveerueirieeeiieece e
14. Coupons,iguaranteediannualipurelendowmentsiandisimilaribenefits
15.  SurrenderibenefitsiandiwithdrawalSIforllifEICONIrACES. .......cc.cvueviviiecireieieie et
16, GrOUPICONVETSIONS........coovuvecveteieerseecteteses et esessetesesssssssaebesessss s s se s s s sst s s ses s esss s s sse et e s es st as st et et ssss b s st et et s nsasebebesssnsassnaebenas
17. Interestiandiadjustmentslonicontractiorideposititypelcontractifunds..
18. PaymentslonisupplementarylicontractsiwithllifelCONtINGENCIES..........c.cvevvcuerecteieieee et nneeeas
19. IncreaselinlaggregatelreservesiforilifelandiaccidentlandihealthlCONtracts.............ceveveeecieireiiercieseee s | erressiees 183,485,342 |............ 414,439,125 | ............ 920,728,819
20. TotalSI(LINESITOMOIO). ....cvueveieereeieeie sttt sttt bbbt bbb sensaensenea ..610,036,183 | .. ..728,762,983 ...2,260,165,185
21. Commissionsionipremiums,lannuityiconsiderationslandideposititypelcontractifundsi(directibusinessionly). ....96,348,091 ..383,937,529
22. CommissionslandiexpenselallowancesionireiNSUraNCEIASSUME.............evucvrurieerereiseieisessisesessssssessesesse s ssssesssssssssesans | ersssessssssssssessssessessessnss | ossessesssssssssessssissessenas et nae
23, GenerallinSuranCEIEXPENSES............cvevevevcrereeriereeriseseeieesssseseesesenees 25,382,081 25,963,414 | .. 107,417,191
24. Insuranceltaxes,licenseslandifees,lexcludingifederallincomeltaxes.. 6,622,413 | ................ 6,075,277 | ..
25. IncreaselinlloadinglonideferrediandiunCollECtEAIPIEMIUMS............ovurerererrrerireesenseseieessesseessese s sseesssssessessessenssessessssssnssns | sessessessssssessessesssnssessess | sesssssssessnssssssssmsssnsnes | sesessssssassessessnssnssasenes
26. Netitransfersitolori(from)iSeparatelAccountsinetiofireinsurance 18,668,721 ..421,568,640
27. Aggregatelwritelinsiforideductions.............cc.cerrrenrnrenrereesneennenns 0 | 0
28. TOtalSH(LINESI20M0027).....ccveveeveeeerceeeeesecsiesesesssss e s ss s sessssesesssssssssess e sssssessssssesssssssssssnsssssssnsensssnssnsansans 016,846 | ........1,278,718,404 |.........
29. Netigainifromioperationsibeforeldividendsitolpolicyholderslandifederallincomeltaxesl(Linel9IminusiLinel28).. 15,781,125) | ........... (284,635,541) | ...

30.
31.
. Federallandiforeignlincomeltaxeslincurredi(excludingltaxionicapitaligains)..........c.cccerererrerersiereesirsseiesesesssees s essesee s
33.

34,

35.

36.
37.
38.
39.
40.
41.
42.
43,
. ChangelinlasSEtIVaAlUBLIONIIESEIVE. ........vurererreirereseeseisseeseeess e ss st es st et es st s s sss st s st sessnstans
45,
46.
. OtheriichangeslinisurplusiinSeparatelACCOUNTSISALEMENL............cccveverieirieie ettt sneenas
48,
49,
50.

51.

52.
53.
54.
55.

DividendStOIPOIICYNOIAETS. ........ceeecereieireieeees e
Netigainifromloperationsiafteridividendsitolpolicyholdersiandibeforelfederallincomeltaxesi(Linel29iminusiLinel30)...

Netigainifromioperationsiafteridividendsitolpolicyholdersiandifederallincomeltaxeslandibeforelrealized
capitaligainsior(losses)I(LiNeI31IMINUSILINEI32)........c..cuevereireeiieeereiseseetes et sssss st s s s s sss st sssssessnessssesneas
Netirealizedicapitaligainsi(losses)i(excludinglgainsi(losses)itransferreditolithellMR)llesslcapitaligains

taxiofi$

CAPITALIANDISURPLUSIACCOUNT
Capitaliandisurplus,IDECEMDEII3T,IDHOMIYEA. .........c.cveeverereie sttt ess s st b s s s bes s s s s sessasessans
NELNCOMEI(LINEIBE). ... veverereerereeeeeireseseeseesess e bs s bbbttt ent s s st
ChangelininetiunrealizedicapitaligainSI{IOSSES).........vrurrrrrerrirrrrrrreriessesiesssssssssesssssssssessssssss s ssessessssssnssnes
Changelininetiunrealizediforeigniexchangelcapitaligaini(loss)...

ChangelinInetldefermrEANCOMEIAX. ... ... rvurererrrerereireiseeereereesseesee et s st s ettt sttt
ChangelininonadmittedlassetslandirelatediitemMS............c.rirrrrrrirririrrirririe sttt
Changeliniliabilitylforireinsuranceliniunauthorizedicompanies
Changelinireservelonlaccountiofichangelinivaluationibasis,i(increase)loridecrease

Changellinitreasurylstock.
Surplusi(contributedito)iwithdrawnifromiSeparatelAccountSIUNNGIPETIOU. .........veevvererieeercree et

Changelinisurplusinotes
Cumulativeleffectiofichangeslinlaccountinglprinciples
Capitalichanges:

50.1 Paidlin
50.2 Transferredifromisurplusi(StockiDividend)
50.3 TranSTerrEAIOISUIPIUS. .......c.cvveiveiiieteieeceet ettt s bbb s b sttt s bbb s s b es bt t s e aes st s s nae
Surplusladjustment:

BT PAIAUN. ...ttt ettt e bbb bbb bbbt e bbbt n e s
51.2 Transferreditolcapitall(StockiDividend)
51.3 Transferredifromicapital
51.4 ChangelinisurplusiasialreSUIOMIIEINSUIANCE. .........c.cevevrveeeeerereeete ettt sttt ettt es bt s s s snas
Dividendsitolstockholders
Aggregateiwritelinsiforigainsiandilosseslinisurplus
Netichangelinicapitallandisurplusi(LIneSI37RArOUGIS3)........ccueveiceericreei ettt es sttt eae e
Capitaltandisurpluslaslofistatementidatel(LINESISBIHITA)..............cvveeveereerieeiieresieee ettt

................ 6,427,931

.(15,781,125) | ..

............. (86,550,222)

.(284,635,541) ...

(208,760,345)
............. (12,528,907)

............. (22,209,056)

............... (3,338,252)

........... (198,085,319)

................ 9,918,657

........... (196,231,438)

............. (15,154,375)

(25,547,308)

(188,166,662)

211,385,813)

............ 942,400,995
............. (25,547,308)
............... (1,193,417)

.............. 13,866,794
............... (9,641,702)

................ 4,104,481
............... (2,741,772)

0].

............ 493,584,954
........... (188,166,662)
(264,575)

18305832 | .
............. (22.456,044)

............ 493,584,954
........... (211,385,813)
............. (21,160,858)

....98,263,135
............. (69,515,395)

....(6,887,897)

....10,476,720
............. (10,079,392)

0

............. (27,420,234)

........... (197,187,544)

... 448,816,041

............ 914,980,762

............ 296,397,411

............ 942,400,995

08.301.
08.302.
08.303.
08.398.
08.399.

Managementifees,IrECOVEIIES,IELC. .........cocuivicreieceeiei ettt bbb bbb bbb s bt n e
Contractisurrenderipenalties.........
Sundrylreceiptslandladjustments......................
SummarylofiremainingiwritelinsiforiLinel8.3ifromioverflowipage.

6,399,976

..5,809,757 | ..
(383,592) ..

................ 1,665,823
4,422,770

....(100,856) | ...

.............. 29,658,453
19,044,662
(4,413,703)

2701.
2702.
2703.
2798.
2799.

Totalsl(Linesl08.301thrui08.303plusi08.398)1(Linel8.3labove)...

SummarylofiremainingiwritelinslforiLinel27fromioverflowlpage
Totalsl(Linesl2701thrui27030plusi2798)1(Linel270above)

5301.
5302.
5303.
5398.
5399.

SummarylofiremainingiwritelinsiforiLinel53ifromioverflowlpage
Totalsl(Lines15301thrul53030plusi5398)I(LINEIS3TAN0VE)........cueveuieiiieiisie ittt neenes
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CASHIFLOW

Currer11tﬂYear PriorJYegr[Ended
tolDate Decemberi31
ICASHIFROMIOPERATIONS
1. PremiumsicollectediNetiOfII INSUTANCE. ..........cccvcveieie ettt ettt ees e s sa st st es e sa s ssessssnsnas | sevsessssssssssesnsan 624,107,215 | ovovverrierne. 3,018,248,823
2. NetliNVESIMENTINCOME. ....couveiieire ittt bbbt naens | ebiebebssene s baneaas 46,114,208 | ..o 163,981,648
3. MISCEIANEOUSIINCOME..........cuviiieiiectete ettt ettt ettt b e bbb s bbb s b a b s e a bbb s e s s st a st sttt s 60,950,069 275,069,046
4. Totall(Linesi1ithrought3). 731,171,492 ...3,457,299,516
5. Benefitlandllossirelatedipayments 420,620,696 1,343,958,293
6. NetitransfersitolSeparate,iSegregatediAccountsiandIProtectedICEIIACCOUNTS...........c.cvuevcveieeeeiciieieee sttt | eeevesaesie s 4,699,573 | oo 1,017,590,947
7. Commissions,lexpensesipaidiandiaggregatelwritelinSIforIdedUCHIONS............cccveviueriiriicisece et snes | ebebessesissaesenes 163,320,546 | ......ccoovvevernnnn 469,482,020
8. DividendsIpaidOIPONCYNOIAETS. .........everereieceeereiseeeeeereeseteeeseeseesee et se s es s es e ss et et s e as et et ss e e sses e ssentnssens | setseessetassassessnssnstsnssesestesssnes | sesessssssessassssnnsnessessessnssnssanen
9.  Federallandiforeigniincomeltaxesipaidi(recovered)$.....1,044,5100netitaxionicapitaligainSl(I0SSES)...........ccvrwereevereresersessssens | coeresssinesnesesanes 268,448,638 | .....ccccoevunnnn (178,604,604)
10, TOtAlI(LINESISINTOUGNIO). ... e rereereeereereeseeeseeseeeseeeeseeseesseesee e sse s s ss st s st sttt 857,089,453 2,652,426,658
11.  Neticashifromioperationsi(Linel4ImMiNUSILINEITO)........c.ceueiiereicrerereeeie ettt es et ses et s s s s esseaesssessebensesesassnsetenes (125,917,961) | .... 804,872,859
MCASHIFROMIINVESTMENTS
12.  Proceedsifromiinvestmentsisold,Imaturediorirepaid:
12,1 BONUS...coieeeeei sttt | nreerieni et 141,109,057
12,2 SHOCKS .. vttt ettt ettt s s RS8R £ £ E £ RE SRRt E R s b nn bt R st et | eebebaestententent et 1,425,210
123 MOMGAGEIIOANS..........vecviiiiicieteete ettt s bbbt s bbbt bbbt b st et s e st ba et b s e st bae b b s e e b bae bt s s s s bensebensnsenens | ebesesnsesansssesesntas 2,556,594
12.4 Reallestate
12.5  ONEIlINVESIEUIASSELS. ... ..vveeeierrieiie ittt bbb bbb ens | sebebsess bt enias
12.6 Netigainsiori(losses)lonicash,lcashlequivalentsiandishortitermiinVESIMENLS...........c..c.ccviveiereriieerieree e ssresessese | cvesressessessses e esssssseesans (467)
12.7  MISCEIIANEOUSIDIOCEEUS........c.cucveieeriiecieieiete ettt ettt ettt s ettt st b et ettt aebes sttt s st baebebes s sesabassebensnseaessesetananses | bebsssssssnssesessnans 57,696,876
12.8 TotallinvestmentlproceedSI(LINESIT2. 1HOITZ2.7).....uvvrverereeeeerreseieeseeeessess e sseseessesssssssssessssssssssssnsssssssssssssssssssessessesssnssessesss | sesessessassnssessns 207,880,017
13.  Costloflinvestmentsiacquiredi(longitermionly):
13.1 Bonds
13.2 Stocks ..212,392 LA7,791,124
13.3 Mortgagelloans 21,956,467 105,531,320
134 REAIESIAE. ... veecereeeeeie ettt ettt st 88828888 SRR E ek s R At Rr et ne | Hetretseet sttt nt et e st st s ties | entntiest st st nt ettt
13.5  OtherTINVESIEAIASSELS. .. ... cvurverircirciseeseis sttt | eebsens s b s ns e 5,916,760 | ..cvovvererrcricirnne 21,942,942
13.6  MiSCEllaNEOUSIAPPICALIONS. .........couevrivieeicictce ettt bbb bbb st es bbb st nsens | snbessessesssessssanes 70,249,137 | oo, 72,738,005
13.7 Totallinvestmentsiacquiredi(LINESIT3.THOIT3.6).......cvcvrrrreereeiriireiieiesesesstes s ssss st besses s sss e sssssssessssssssssessnses | sssssssssssssssessnsas 358,415,240 | ...ccvvvnene. 1,970,284,895
14.  Netlincreasel(decrease)linicontractlloansiandipremiuminotes. 723,778 5,111,896
15.  Neticashifromiinvestmentsi(Linel12.8iminusiLinel13.7landiLinel14). ..(151,259,001) | . 880,700,595)
IICASHIFROMIFINANCINGIANDIMISCELLANEOUSISOURCES
16.  Cashiprovidedi(applied):
16.1  SUIPIUSINOLES,ICAPIAIINOLES. .......co.veevirieci ettt ettt et s sttt s et st s s s b ssss s sssesesasastassssssasns | sresesissssssssssesasinsasansesesasansases | seesssesissesesesssess et ebes s sesansees
16.2 CapitallandlpaidliniSurplus,lIESSITEASUNYISIOCK. .........cvurvererrerrireiieiseissisees s siessse st sss st ssss sttt ssess s ssss s stsnsns | esssssssssssssssnsnssesssssnssnssensns | sssessssssnsssssessons 400,000,000
16.3 BOITOWEHUNGS. ......ceuveeeeeieei ettt bbb s8££t Rb bbb | Hiebrebseeb et b b sttt nbesbenbans | frebaebsestasbess et nb et s et
16.4 NetidepositsionideposititypelcontractsiandiotherlinSuranCelliabiliIES. ...........vrvrririreiieririreseree e eeeeseseeesseesneennes | creeeesesseeeesssenennes 1,279,853 | ooooveerees 2,566,168
16.5  DIVIAENASIOISIOCKNOIAETS. .......ooieeeoecirei ittt ees sttt s sttt ssenen | £rnssesseesasssssessestnssnsessessanssns | festssssnesassnsssnnssansnssessnssansans
16.6 Othericashiprovidedi(applied) 301,140,160 (59,712,326)
17.  Neticashifromifinancinglandimiscellaneousisourcesl(Linesi16.10tol16.4iminuslLinel16.50plusILinel16.6)..........c..ccvvvererrerrererennne 302,420,013 342,853,842
IRECONCILIATIONIOFICASH,ICASHIEQUIVALENTSIANDISHORTITERMIINVESTMENTS
18.  Netichangelinicash,lcashlequivalentsiandishortitermiinvestmentsl(Linel1 10plusILin€I1SIPIUSILINEIT7)......cvevierrerererercreieeieieiereres | cvereresesereseneeaens 25,243,051 | ..o 267,026,107
19.  Cash,lcashlequivalentsiandishortitermiinvestments:
191 BOOINNINGIOTIYEAN. ... .. ettt et bbb bbbttt b et bbb ettt st s s st et b st ss et ebes s setassnaebenes | evesesessesesssnsens 395,660,436 | ...cccoovvrinrenen 128,634,329
19.2  Endiofiperiod)(Linel8IPIUSILINENTO.T).....ccovuiiieeiereiceciei ettt sttt | sebensensnsssssnena 420,903,487 | ...oovverrrrrnnns 395,660,436
Note:IISupplementalidisclosuresloficashiflowlinformationiforinonicashitransactions:
20,0007 etttk R R RS RR £ E £ R AR R 4R 484SR 4e£ RS E 4R LA e EeEE SRR R R R R E e bR s R R e s ek s et sEenbs | Hebseesest st st et et et et et stentens | Sebebees sttt ettt aen
20,9999 TOUAIS. ... cvueeueeeeeseeseeeeesseeseessesssesesssneseesesseseee e et ee 8 E e E 8 £E £ £E £ £E £ SEE 4R E L8 4LE LR LR R AR AR e e nE et £t st e Rt nten st | fbebenbens st sttt 0 [ oo 0
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EXHIBITN
DIRECTIPREMIUMSIANDIDEPOSITITYPEICONTRACTS

Currer11tLYear PriorﬁYear PriorﬁYear
TolDate TolDate EndediDecemberi31
1o INAUSHIAIIITE. ...ttt | sebsetb bbbttt bbb es | Shebb bbbt | Senb e
2. OrdinarylifeliNSUTANCE. .......vvuureererermreseeireeesisresessiiesssess st sess s essssessssnenes | sesesesesssessssessensen 265,469,844 | .....ccocovvrrerin 255,906,708 | ......ovvrererrerenn 1,067,077,849
3. OrdinarylindividUaIANNUIIES. .........curveuremmcercrireeieeesesiseree e esss s essssessesssssness | sesesssssssssssesssesses 353,779,534 | oo 676,357,399 | ..o 2,042,709,730
4. Creditllifel(grouplandiindiVIAUA).............ccceiireriiiceee ettt se s bessssens | srebebesesesssesebessstessssssesessssessssnns | oesebessssessssssesessstessssssesesessesessnes | sebesssinsessssssesessnsesssssesesstessssens
B, GrOUDITEIINSUIANCE. ....voorererirrisceseeeiseeseseseisessesssssse s stesssss st st sssnssssssssessessessessessesssessesss. | sesssssssessssssssessmssssssessessessunssessns | sessessassssssessessesssnssessassassonssastons | sessesssssessessssosssessessessnssnssssanes
6. GrOUPIANNUILIES. .....cveviecticeeteiiee ettt ettt et s st b s st s tesessssbnanes | sessstesessesessssssebessetessssnaebesaebesenss | sessebesestesesssssesessesessnes 11,920 | oo 472,889
T AGHIIGrOUD . ...veveereeeseeseeeree st ts e bsee sttt s st s et s s s st st ensss | 24sessnssessassnssesenssessessessessnssesses | 4iessessanssnssessessesssnssessessensenssantans | sessesssssessessestesssastentensansnnsnsnes
8. A&HIIcreditl(rouplandiindiVIAUA)...........c.c.ivercueeiieiiciie ettt ssae s seaes | sstessssessessesssessessessssssessssssessess | suessssssssesssssssessessesessesssbessnsesss | essessssssessessssessessesessessessnsnseneis
0. ABHIIIOMNET. ..ottt | eS| Hes st | erets e Re e
10.  AggregateloflalliotherilineSIOMIDUSINESS. ........ccurrreieriureeieneereereeeseese e iseesse et ssesssssenes | eseessssssssssssssesensssesssssssesssssses 0 [ e 0 | oo 0
11 SUBLOTAL ..ottt | eent st 619,249,378 | ..o 932,276,027 | ..o 3,110,260,468
12, DePOSIHItYPEICONITACES. .......ecveieeeiecicteiceie ettt saesns | etesbesssssssessesssensssaaen 2,645,796 | .o 1,243,290 | oo 4,650,549
13, TRl | eeni s 621,895,175 | oooovvveercrracinnns 933,519,317 | oo 3,114,911,017
DETAILSIOFIWRITENINS
00T, oo eeseeeseees e s es st s s SRR R RRR R e8s | 81 R Rttt e | SeesseeRREee s e es ettt nntr | eeestees e Rttt
1002, oottt et E R | £E8e R R Rttt R b | SRR RRE ettt eene | eeeRE e bR
1003, oeoeeeeeteeee et | £E1 Rt R bbb | SeRb e R Rttt | reeRt et
1098. SummarylofiremainingiwritelinsiforiLinel10KfromIOVErfIOWIDAGE. .......veurerrerrerrrmeerreseeernennerreens | eeereeeesseeseesesseenesseeseesesseseseees [0 N 0 | oo 0
1099. Totall(Linesl1001thrui10030plusi1098)I(LiNEI10IADOVE). . ...verucrerurreessrrssrreernessrsssessssnesssesss | sesessssmmssesssscnssssessssesssssessesesas 0 | et 0 | oo 0
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NOTESITOIFINANCIALISTATEMENTS

Note[1[MSummaryofSignificant/AccountingPolicies

No(significantichange.

Note2[(TAccounting(ChangesandCorrections(of(Errors

Nofsignificantichange.

Note 3[IBusiness Combinations and Goodwill

Nofsignificantichange.

Note 4 IDiscontinuedOperations

Nofsignificantichange.

Note5lInvestments

Noisignificantichange.

Note6[[JointVentures.PartnershipsandLimited Liability/Companies

Nofsignificantichange.

Note7(lInvestmentIncome

No(significantichange.

Note 8 IDerivative Instruments
Noisignificantichange.
Note 9lIncome(Taxes

a. Thelcomponents(ofithenetdeferredtax/asset/(liability)attMarch/December(areasfollows:

(1) Totallofallldeferredtax/assets([(admittedand nonadmitted)

(2) Totallofallldeferredtaxliabilities

(3) Netideferreditaxiasset

2005

$310,256,156

2004

1$298,257,314

1(75,589,166)

1(77,093,786)

1$234,666,990

11$221,163,528

(4) Totallof(all'deferredtax/assetsinonadmittedlinaccordancewith[SSAPNo.10,Income

Taxes

(5) Netladmitted(deferreditax(asset

(6) (Increase)decreaselin(deferredtaxiassetsnonadmitted

Deferredtax/assets:

Policy, reins.landlotherreserves
Policylacquisitionlexpenses
Investments

Other

TotalDTAs

Nonadmitteddeferreditax/assets
Admitted(deferredtax(assets

Deferred(taxliabilities:

Deferredland(uncollectedpremiums
SeparatelAccount[Adjustments
Investments

Other

Reserve(Strengthening

TotalDTLs

Netladmitted(deferredtaxasset/(liability)

(215,353,910)

(205,669,196)

1$19,313,080

[11$15,494,332

1$(9,684,714)

1$(69,338,570)

[me. Thelprovisions(foriincurreditaxes/on/earnings [forithelquarteriendedMarch(31are:

Thelmaincomponents(ofithe 2005(deferred taxamounts(areas(follows:

2005 2004
$168,650,835 (1$160,263,067
15,484,293 [1110,064,461

(20,371,665 22,224,394
(115,749,363 (115,705,392

$310,256,156  ($298,257,314

$(215,353,910) $(205,669,196)
$94,902,246  $92,588,118

[17$4,510,156  [111$4,686,520
19,745,267 119,948,055
33,485,514 34,272,025
2,598,831 2,579,562
15,249,398 15,607,624

[$75,589,166 ([1$77,093,786

(1$19,313,080 (1$15,494,332
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NOTESITOIFINANCIALISTATEMENTS

Thelchangelin(net/deferredincome taxes!is(comprised(of(the following:

2005 2004 [Change
Totalldeferredtaxiassets $310,256,156 1$298,257,314 $11,998,842
Totaldeferred tax(liabilities 75,589,166 77,093,786  [1(1,504,620)
Netrdeferredtaxrassetliability) $234,666,990 1$221,163,528 1$13,503,462
Taxleffect/oflunrealized(gains/(losses) XXX XXX 363,332
Changelininetdeferredlincomeltax 0 0 $13,866,794
d. Statutory[Rate/Reconciliation
2005
Netlincomeafter(dividends topolicyholders but
[Imbefore [federalland foreignincome taxes $(21,571,984)
Statutory(TaxRate _ Xi35%
ExpectedTax $(7,550,194)
Tax(effect/of:
Interestimaintenancelreserve $(175,523)
Changelininonadmittedassets [T 4,958
Statutorylunrealizedreclass/IOIA (T 192,229)
Separate[Account/DRD/andnontaxablelinvestmentiincome [mmm(2,522,201)
T&E 17,921
Other 515,799
Totalstatutorylincometaxes [1$(9,891,470)
Effectivetaxrate 46%
Federallandforeignlincometaxeslincurred 11$3,975,324)
Changelininetdeferredlincometaxes (13,866,794)
Total(statutorylincometaxes 1$(9,891,470)
(. MTNo(significantichange.

Note[10MMnformation9Concerning Parent,[Subsidiaries @and /Affiliates

Nofsignificantichange.

Note11[IDebt

Nolsignificantichange.

Note12IRetirement Plans. Deferred Compensation,[Postemployment Benefits and(Compensated(Absences andOther
Postretirement Benefit Plans

No(significantichange.

Note13[ICapitalland Surplus. Shareholders’ DividendRestrictions/and Quasi Reorganizations

ThelCompanylissubjectiovariousfegulatoryrestrictionsthatlimitthemaximumramountofidividendsavailablefobe
paidtolits(parent/withoutipriorfapprovaliofiinsurance regulatorylauthorities. linfaccordancewith[Connecticut/statutes,
the[Companymaynotpay dividends during(2005without(prior@pproval(ofthe [State (6f[ConnecticutInsurance
Department.TAsnotedlihfootnote22linithe[Decemberi31,(2004[Annual(Statement, [Citigrouphasagreedfosellthe
CompanyioMetLife.ITheStatelof[ConnecticutinsuranceDepartmentfequires(prior@pprovalforianydividendsfor(a
periodofiwoyearsfollowinglaichangelinicontrol.TAccordingly,anyldividendsfromithe[Company, postisale, would
requireprior@pprovallfromthe(State(of([ConnecticutInsuranceDepartment.

Note 14 Contingencies
AtMarch(31,2005,the[Companyhad commitmentstofundlinvestments(of$16,967,935.

Note15Leases
Nolsignificantichange.

Note[16 [lInformation AboutFinancial Instruments With Off Balance SheetRisk and FinancialInstruments With
Concentrations of Credit Risk

Nofsignificantichange.
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Note(17ISale. Transferand Servicingof Financial/Assets and Extinguishments of Liabilities

C.IWASHISALES

[ 1.[Wash[Sales[Statementof(Objectives

[T heCompanydoesnotiengagelinithe practiceof (wash(sales,howeverlinlisolated¢ases(inithecourseof the[Company's
[MTassetmanagementiactivities, [alsecurityimaybelsoldandrepurchasedwithin thirty [days(ofthesalelwhenaniopportunityto
[mmrsignificantlylenhancelthe [Company'sitotal returnionithelinvestmentiis(present.

[1 2. DuringthelquarteriendedMarch(31,12005,the[Companylhadnolwashsales forisecuritieswith[@[NAIC(designation(3(or
0 [MIrbelow.

Nofsignificantichange.

Note(19([IDirect Premium Written/Produced by Managing General/Agents/Third Party Administrators

Nolsignificantichange.

Note20(TSeptember11Events

Noisignificantichange.

Note(21 [Other(ltems

C.MIOTHERIDISCLOSURES

Variable/Annuities with(Guaranteed Benefits [(infmillions)
[MITotal/Account [MGross (Net
Type MValue [TReserve 'Reserve
(MMarchi31, December(31, Marchi(31, Decemberi31, March31, December(31,
2005 2004 2005 2004 2005 2004
GMAB
8year 90%/of $mmo.2 ($ M 0.7 [$(II170.6 [$ [IIITITII70.6 ($ .5 [$ (MIIIIIT0.5
premium
8lyear 100% of (M1548.4 (MIT572.1 (M7 9.1 (MIIITTT60.8 (MIIMI57.2 (4 3.0
premium
8lyear 115%Iof (MM .6 (TN .6 (MIIIIIIIIT0.2 (MIIIMMII0. 2 (0.0 ([IIIIII0.0
premium
10iyear 100% of (M1266.1 (IIIT268.8 (MIIIIIIIB.6 (IIMIIIIIS. 5 (MIIIIIIB.6 (IIIIIIIIIS.5
premium
GMWB (1rm,885.0 (I ,813.4 (IO 4.6 (M 2.2 (T 4.6 (I 2.2
GMDB (1M14,061.5 [14,293.3 (M7 4.9 [IIIIII164.3 (I 1.7 (IIIIMIIIIIT8. 3

Note22 MEventsSubsequent

Noisignificantichange.

Note 23[[Reinsurance

Noisignificantichange.

Note24TMRetrospectively(Rated [Contracts & Contracts Subjectto Redetermination

Nolsignificantichange.

Note25MChange inlncurredLosses@ndLoss/Adjustment/[Expenses

Nolsignificantichange.
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Note[26 [MintercompanyPooling/Arrangements

No(significantichange.

Note (27 [[Structured Settlements

Noisignificantichange.

Note28 Health(Care Receivables

Nofsignificantichange.

Note29(MParticipating Policies

Nofsignificantichange.

Note30(IPremium Deficiency Reserves

Noisignificantichange.

Note(31IReservesfor Life[Contracts andDeposit Type(Contracts

Noisignificantichange.

Note 32 TAnalysisof [ AnnuityActuarial Reserves andDeposit/Liabilities by Withdrawal Characteristics

No(significantichange.

Note33MPremiums@and/Annuity(ConsiderationsDeferred and Uncollected

Noisignificantichange.

Note(34(ISeparate/Accounts

Nofsignificantichange.

Note(35[Loss/Claim/Adjustment Expenses

Noflsignificantichange.
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9.1
9.2

9.3
94

IGENERALIINTERROGATORIES

[(Responsestitoltheselinterrogatoriesishouldibelbasedlonichangesithatihaveloccurredisincelpriorlyeariendiunlessiotherwiselnoted)
IPARTMIIICOMMONIINTERROGATORIES

IGENERAL

DidthelreportinglentitylimplementianyisignificantiaccountinglpolicyichangeslithatiwouldirequireldisclosurelinithelNotes(tolthelFinancialiStatements?

DidithelreportinglentitylexperiencelanyimaterialltransactionsirequiringithelfilinglofiDisclosurelofiMaterialiTransactionsiwithithelStatelofiDomicile,las
requiredibyithelModellAct?

Ifiyes,(haslthelreportibeentfilediwithitheldomiciliaryistate?

Haslanylchangelbeenimadelduringlthelyeariofithisistatementiinithelcharter,lbyllaws,articlesloflincorporation,lorideediofisettiementiofithelreportinglentity?

Ifiyes,idatelofichange:

Ifinotipreviously(filed,tfurnishiherewithlalcertifiedicopylofithelinstrumentiasiamended.

Haveltherelbeenlanylsubstantialichangestinithelorganizationalichartisincelthelprioriquarteriend?
Ifiyes,lcompletelthelSchedulelY(Parti10i0rganizationalichart.

Haslthelreportinglentitylbeenlalpartyitolaimergerioriconsolidationiduringithelperiodicoveredibyithisistatement?

Ifiyes,Iprovidelnamelofientity, INAICICompanyiCode,landistatelofidomicilel(useltwolletteristatelabbreviation)iforianylentityithatihasiceaseditolexist

aslalresultiofithelmergerioriconsolidation.

1 2 3
NAIC Statellof
NamelofiEntity CompanyiCode Domicile

Ifithelreportinglentitylisisubjectitolalmanagementiagreement,lincludingithirdipartyladministrator(s) ,;managingigeneraliagent(s),lattorneylinifact,
orlsimilariagreement,lhaveltherelbeenlanyisignificantichangesiregardingitheltermsiofithelagreementioriprincipalslinvolved?

Ifilyes,lattachlaniexplanation.

Statelaslofiwhatidatelthellatestifinanciallexaminationlofithelreportinglentityiwasimadelorlisibeingimade.

Statelthelaslofidatelthatithellatestifinanciallexaminationireportibecamelavailableffromieitherthelstatelofidomicilelorithelreportinglentity.lThisidatelshould
beltheldatelofithelexaminedibalancelsheetlandinotitheldatelthelreportiwasicompletediorireleased.

Statelaslofiwhatidatelthellatestifinanciallexaminationireportibecamelavailableltolotheristatesiorithelpublicifromieitherithelstatelofidomicilelor

thelreportinglentity.lIThislis thelreleaseldateloricompletionidatelofithelexaminationireportlandinotitheldatelofithelexaminationi(balancelsheetidate).

Bylwhatidepartmentioridepartments?

CONNECTICUT

HaslthislreportinglentitylhadlanyiCertificatesloflAuthority,llicensesloriregistrationsi(includingicorporatelregistration liflapplicable)isuspendediorirevoked

bylanyigovernmentallentitylduringithelreportingiperiod ?1i(Y oulneedinotireportlaniaction,leitheriformaliorlinformal liflalconfidentialityiclauselis

partlofithelagreement.)

Ifiyes,igivelfulliinformati

jon:

IsithelcompanytalsubsidiaryloflalbankiholdinglcompanyiregulatedibyithelFederaliReservelBoard?

Ifiresponseltol9.1lislyes,Ipleaselidentifyithelnamelofithelbankiholdingicompany.

Citigrouplinc.

Isithelcompanyiaffiliatediwithlonelorimorelbanks,thriftsiorisecuritiesfirms?

Ifithelresponseltol9. 3lislyes, Ipleaselprovidelbelowithelnameslandilocationi(citylandistatelofithelmainioffice Jloflanylaffiliatesirequlatedibyiaifederal
regulatoryiserviceslagencylli.e.lthelFederaliReservelBoardi(FRB),ithelOfficelofithelComptrolleriofithelCurrencyl( OCC),ithelOfficelofi Thrift
Supervisionl(OTS),ithelFederaliDepositlinsurancelCorporationi(FDIC)landithelSecuritieslExchangelCommissionl(SEC)landlidentifyithelaffiliate's

primarytfederaliregulator].

YesummmmNoiXi]

Yesi[mumuummNoiiXi]

Yes{uummmeNot ]

YesummmmNoiXi

Yes[mumummNoiiXi]

Yes[mmuummNoiiXi]

YesImNoIIXCIIN/ALL]

12/31/2004.........ccooovvvene

12/3111999.....ccvriinane.

07/12/2001......vereenen.

Yes[mmuummNoiiXi]

YesuXauummNot[im]

YesuxjmummrNotfm]

1 2 3 4 5 6 7

AffiliatelName Locationl(City,[State) FRB 0occ 0TS FDIC SEC
399VenturelPartners,inc. New(York,INY NO YES NO NO NO
441260HunterIStreetiRealtyiCorporati NewlYork,INY NO YES NO NO NO
AdamiCapitaliTrustl Wilmington,IDE NO YES NO NO NO
AdamiCapitaliTrustill Wilmington,IDE NO YES NO NO NO
AdamiCapitaliTrustilll Wilmington,IDE NO YES NO NO NO
AdamiStatutory(Trustil Hartford,ICT NO YES NO NO NO
AdamiStatutoryiTrustill Hartford,ICT NO YES NO NO NO
AdamiStatutoryiTrustilll Hartford,ICT NO YES NO NO NO
AdamiStatutory(TrustilV Hartford,ICT NO YES NO NO NO
AdamiStatutory(TrustlV Hartford,ICT NO YES NO NO NO
Advance/VirginialPortfoliollILLC Bedminster,INJ NO NO NO NO YES
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AELIHoldings,lInc. Wilmington,IDE NO YES NO NO NO
AELILeasingICo.,lInc. Reading,IPA NO YES NO NO NO
AMADIHoldingslinc. NewlCastle,IDE YES NO NO NO NO
ArcadialReceivablesiCapitaliCorp. | Irving,[TX YES NO NO NO NO
ArcadialReceivablesiFinancelCorp. | Irving,iTX YES NO NO NO NO
ArcadialReceivablesiFinancelCorp.[N Irving,ITX YES NO NO NO NO
ArcadialReceivablesiFinancingiCorp{ Irving,[TX YES NO NO NO NO
AsialMortgagelFinance NewilYork,INY YES NO NO NO NO
AssociatedMadisoniCompanies,linc| NewlYork,INY YES NO NO NO NO
AssociateslAssetiBackediSecurities{ Irving,[TX YES NO NO NO NO
AssociateslAutolClubiServiceslinterr Irving,ITX YES NO NO NO NO
AssociateslAutolClublServices,lInc. | Irving,ITX NO YES NO NO NO
AssociatesICapitaliBankInc. SaltiLakelCity,IUT NO NO NO YES NO
AssociatesCapitalllnvestments,L.L.{ Irving,ITX NO YES NO NO NO
AssociatesICapitaliServicesiCorpora] Irving,ITX NO YES NO NO NO
AssociatesiCorporationlofiNorthiAmd Irving,ITX YES NO NO NO NO
AssociateslCreditiServices,lInc. Irving,(ITX YES NO NO NO NO
AssociatesDiversifiediServices,lInc. | Irving,[TX YES NO NO NO NO
Associates|FirstiCapitaliCorporation | Irving,[TX YES NO NO NO NO
AssociateslFirstiCapitaliMortgagelCd Irving,ITX YES NO NO NO NO
AssociatesiHomelEquitylReceivabled Irving,[TX NO NO YES NO NO
AssociatesiHousinglFinance,ILLC | Irving,[TX YES NO NO NO NO
AssociateslInformationiServices,linc/ Irving,[TX YES NO NO NO NO
AssociateslinternationallHoldingsICq Irving,[TX YES NO NO NO NO
AssociateslInternationaliServices,ILL| NewiYork,INY NO YES NO NO NO
AssociatesiMexicolHoldings,ILLC | New(York,INY YES NO NO NO NO
AssociatesiReallEstatelFinanciallSer Irving,[TX YES NO NO NO NO
AssociatesVenturelCapital [LLC Irving,ITX YES NO NO NO NO
Associates/TransINationallLeasing,ll| Irving,[TX NO YES NO NO NO
ASTiStockPlan,linc. NewlYork,INY YES NO NO NO NO
Balli(Nominee)i&iCo.,IL.L.C. NewlYork,INY NO YES NO NO NO
BanamexIUSABancorp CenturyiCity,ICA YES NO NO NO NO
BankersiLeasingICorporation Harrison,INY NO NO NO YES NO
Barnesi&ICo.,IL.L.C. NewlYork,INY NO YES NO NO NO
Bencol&iCo.,L.L.C. NewlYork,INY NO YES NO NO NO
BLCiCorporation Harrison,INY NO NO NO YES NO
Bordeni&ICo.,L.L.C. NewlYork,INY NO YES NO NO NO
C.A.R.D.IRealtyiCorp. Uniondale,INY NO YES NO NO NO
CAIIREIMezzaninelAdvisorilll,)LLC | NewlYork,INY NO NO NO NO YES
CallFediHoldings,Inc. SaniFrancisco,ICA NO NO YES NO NO
CalifornialCommercelBank CenturyiCity,ICA NO NO NO YES NO
CBClinternationaliReallEstatelLPILL] NewlYork,INY YES NO NO NO NO
CBLiCapitaliCorporation Harrison,INY NO NO NO YES NO
CCliConsumeriServiceslofiAlabama,| Baltimore,IMD YES NO NO NO NO
CCIFinancelSystemlincorporated | Baltimore,IMD YES NO NO NO NO
CClHomelLenderslFinancial,linc. | Baltimore,IMD YES NO NO NO NO
CCiHomelLenders,linc. Baltimore,IMD YES NO NO NO NO
CCIRetaillServices,Inc. Baltimore,IMD YES NO NO NO NO
CCCIFairways,/Inc. NewlYork,INY YES NO NO NO NO
CDCIHoldingslInc. SiouxIFalls,1ISD NO YES NO NO NO
CEFOFIGPIIICorp. NewlYork,INY YES NO NO NO NO
CELFOFIGPICorp. NewlYork,INY YES NO NO NO NO
CentaurlinvestmentiCorporation NewlCastle,IDE YES NO NO NO NO
CGliPrivatelEquitylLPILLC NewlYork,INY YES NO NO NO NO
CIGPFIIICORP. NewlYork,INY YES NO NO NO NO
CitilArgentinal(ABF)ITrust NewlYork,INY YES NO NO NO NO
CitilFundiManagementiinc. NewilYork,INY NO NO NO NO YES
CitilOmnilSiFinancelLLC SiouxiFalls,/SD NO YES NO NO NO
Citibanki(Nevada),INationallAssociat| LasiVegas,INV NO YES NO NO NO
Citibanki(SouthiDakota),INationallAs| SiouxiFalls,iISD NO YES NO NO NO
Citibank((West)iBancorplinc. SanlFrancisco,ICA YES NO NO NO NO
Citibanki(West)HoldingslInc. SanlFrancisco,ICA YES NO NO NO NO
Citibanki(West),IFSB SaniFrancisco,ICA NO NO YES NO NO
CitibankiDelaware New(Castle,IDE NO NO NO YES NO
CitibankiInternational Miami,JFL YES NO NO NO NO
CitibanklOverseaslinvestmentiCorpg NewiCastle,IDE YES NO NO NO NO
CitibankiStrategiciTechnologyilnc. | NewlYork,INY NO YES NO NO NO
Citibank(Texas,INationallAssociation| Dallas,[TX NO YES NO NO NO
CitibanklUSA,INationallAssociation | Sioux(Falls,ISD NO YES NO NO NO
Citibank JFederallSavingsiBank Reston,IVA NO NO YES NO NO
Citibank,IN.A. NewlYork,INY NO YES NO NO NO
CitiCapitallCommercialiCorporation | Irving,ITX NO YES NO NO NO
CitiCapitallCommercialiCorporationiq Irving,ITX NO YES NO NO NO
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CitiCapitallCommercialiCorporationiq Irving,ITX NO YES NO NO NO
CitiCapitallCommerciallLeasingiCorg Irving,ITX NO YES NO NO NO
CitiCapitallSmalliBusiness(Finance, ] Irving,ITX NO YES NO NO NO
CitiCapitaliTechnologylFinance,linc. | Reading,IPA NO YES NO NO NO
Citicorp NewlYork,INY YES NO NO NO NO
Citicorpl(Mexico)HoldingsILLC NewlYork,INY YES NO NO NO NO
CiticorplAircraftiManagement,iinc. | NewiCastle,IDE NO NO NO YES NO
CiticorpiBankersiLeasingiCorporatiof Harrison,INY NO NO NO YES NO
CiticorpiBankersiLeasinglFinancelCd Harrison,INY NO NO NO YES NO
CiticorpiBankingiCorporation NewiCastle,IDE YES NO NO NO NO
CiticorpiCapitallinvestorsiEuropelLim NewiCastle,IDE YES NO NO NO NO
CiticorpiCapitalllnvestors,iLimited | NewlYork,INY YES NO NO NO NO
CiticorpiCardiServices,lInc. NewiCastle,[DE YES NO NO NO NO
CiticorpiCommunitylDevelopment,iin| NewlYork,INY YES NO NO NO NO
CiticorpiCreditiServices,lInc. LongllslandiCity,INY NO YES NO NO NO
CiticorpICreditiServices,linc.)(Delawg Wilmington,IDE NO NO NO YES NO
CiticorplCreditiServices,linc.i(USA) |Kansas(City, MO NO YES NO NO NO
CiticorplDatalSystemslincorporated | SanlAntonio,ITX YES NO NO NO NO
CiticorplDelawarelEquity,linc. NewlCastle,IDE NO NO NO YES NO
CiticorplDelawarelServices,lInc. New(Castle,IDE YES NO NO NO NO
CiticorplDellLeasg,lInc. NewlCastle,IDE NO NO NO YES NO
CiticorpilDevelopmentiCenter,linc. | LoslAngeles,ICA NO YES NO NO NO
CiticorpiDinersIClublinc. Chicago,lIL NO YES NO NO NO
CiticorplElectroniciCommerce,linc. | NewlYork,INY NO YES NO NO NO
CiticorplFunding,linc. NewlYork,INY YES NO NO NO NO
CiticorplGlobaliHoldings,lInc. NewiCastle,IDE YES NO NO NO NO
CiticorpliGlobaliLease,lInc. NewiCastle,IDE YES NO NO NO NO
CiticorptHomelEquity,linc. Baltimore,IMD YES NO NO NO NO
CiticorpiHomelMortgagelServices,lin| Baltimore,IMD YES NO NO NO NO
CiticorplInformationTechnology,inc.| Parsippany,INJ YES NO NO NO NO
CiticorplinternationallFinancelCorporl NewICastle,IDE YES NO NO NO NO
CiticorplinternationaliTradingilCompa) NewiYork,INY YES NO NO NO NO
CiticorplinvestmentiServices LongllslandiCity,INY NO NO NO NO YES
CiticorplinvestorilLease,lInc. NewlCastle,IDE NO YES NO NO NO
CiticorpiLeasinglinternational,linc. | NewiCastle,IDE YES NO NO NO NO
CiticorpiLeasing,linc. Harrison,INY NO YES NO NO NO
CiticorplLescaman,[inc. NewilYork,INY YES NO NO NO NO
CiticorpiMezzaninelPartnersllll,IL.P. | NewiYork,INY YES NO NO NO NO
CiticorpiMezzaninelPartners,IL.P. | NewlYork,INY YES NO NO NO NO
CiticorpIMortgagelSecurities,linc. [ NewlYork,INY NO NO YES NO NO
CiticorpiMultileasel(SEF),lInc. NewlCastle,IDE NO YES NO NO NO
CiticorpiNationaliServices,lInc. St.0Louis,IMO YES NO NO NO NO
CiticorpINevadalCredit,linc. Harrison,INY NO NO NO YES NO
CiticorpiNevadalLeasing,lInc. Harrison,INY NO NO NO YES NO
CiticorpNorthlAmerica,linc. NewlYork,INY YES NO NO NO NO
CiticorplPaymentiServices,linc. LonglislandiCity,INY NO YES NO NO NO
CiticorplRailmark,lInc. NewlCastle,IDE NO NO NO YES NO
CiticorplReallEstate,lInc. NewlYork,INY NO YES NO NO NO
CiticorplSecuritiesiServices,Inc. NewlYork,INY NO NO NO NO YES
CiticorpiServiceslinc. Chicago,lIL YES NO NO NO NO
CiticorpiSierralLease,lInc. NewlCastle,IDE YES NO NO NO NO
CiticorpiStrategicITechnologylCorpofl NewlYork, INY YES NO NO NO NO
CiticorpiSubsaharallnvestments,linc| NewiCastle,IDE YES NO NO NO NO
CiticorplTechnologylHoldingslinc. | Wilmington,IDE YES NO NO NO NO
CiticorpiTranslease,Inc. NewlYork,INY YES NO NO NO NO
CiticorpiTrustiBank,ifsb Newark,[IDE NO NO YES NO NO
CiticorpiTrustiCompanyi(Maryland) |Baltimore,/MD YES NO NO NO NO
CiticorplTrustiSouthiDakota SiouxiFalls,/SD NO YES NO NO NO
CiticorpiTrust,IN.A.](Florida) PalmiBeach,IFL NO YES NO NO NO
CiticorpiTrust,INationallAssociation | LoslAngeles,ICA NO YES NO NO NO
CiticorpIUSA[linc. NewlYork,INY NO YES NO NO NO
CiticorplVendoriFinance,linc. Mahwah,INJ NO YES NO NO NO
CiticorplVenturelCapitallLtd. New(York,INY NO YES NO NO NO
CitiDel,lInc. NewlYork,INY YES NO NO NO NO
CitiFinanciallAlabama,[inc. Baltimore,IMD YES NO NO NO NO
CitiFinanciallAutolCorporation Irving,ITX YES NO NO NO NO
CitiFinanciallAutolCredit,lInc. Dallas,iTX NO NO YES NO NO
CitiFinanciallAuto,ILtd. Irving,ITX YES NO NO NO NO
CitiFinanciallCompany Baltimore,IMD YES NO NO NO NO
CitiFinanciallConsumeriServices,lInc| Baltimore,IMD YES NO NO NO NO
CitiFinanciallCorporationi<CO> Baltimore,JIMD YES NO NO NO NO
CitiFinancialiCorporation,ILLC Baltimore,JIMD YES NO NO NO NO
CitiFinanciallCreditiCompany Baltimore,IMD YES NO NO NO NO
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CitiFinanciallDelawarelLLC Baltimore,IMD YES NO NO NO NO
CitiFinanciallManagementiCorporatiq Baltimore,JIMD YES NO NO NO NO
CitiFinanciallMortgagelCompanyi(FL] Irving,ITX YES NO NO NO NO
CitiFinanciallMortgagelCompany,lind Irving,ITX NO NO YES NO NO
CitiFinanciallMortgagelCompany,ILL{ Baltimore,IMD YES NO NO NO NO
CitiFinanciallMortgagelSecuritieslinc| Baltimore IMD YES NO NO NO NO
CitiFinanciallofiVirginia,linc. Baltimore,JIMD YES NO NO NO NO
CitiFinanciallofiWestiVirginia,linc. | Baltimore IMD YES NO NO NO NO
CitiFinancialiServiceslofiMississippi,l| Baltimore IMD YES NO NO NO NO
CitiFinancialiServices,linc..<CA> Baltimore,JIMD YES NO NO NO NO
CitiFinancialiServices,linc.)<DE> Baltimore,IMD YES NO NO NO NO
CitiFinancialiServices,linc.;<GA> Baltimore,IMD YES NO NO NO NO
CitiFinancialiServices lInc.l<KY> Baltimore,IMD YES NO NO NO NO
CitiFinancialiServices,linc..<MA> Baltimore,JIMD YES NO NO NO NO
CitiFinancialiServices,linc.I<MN> | Baltimore,IMD YES NO NO NO NO
CitiFinancialiServices,linc.I<MO> | Baltimore,IMD YES NO NO NO NO
CitiFinancialiServices,linc..<OH> Baltimore,JIMD YES NO NO NO NO
CitiFinancialiServices,linc.[<OK> Baltimore,JIMD YES NO NO NO NO
CitiFinancialiServices,lInc.[<PA> Baltimore,JIMD YES NO NO NO NO
CitiFinancialiServices linc.<UT> Baltimore,IMD YES NO NO NO NO
CitiFinancialiServices,lInc.[<VA> Baltimore,JIMD YES NO NO NO NO
CitiFinancial,lInc.l<HI> Honolulu,/HI YES NO NO NO NO
CitiFinancial,lInc.0<IA> Baltimore,IMD YES NO NO NO NO
CitiFinancial,lInc..<KY> Baltimore,IMD YES NO NO NO NO
CitiFinancial,llnc..<MD> Baltimore,IMD YES NO NO NO NO
CitiFinancial,llnc..<NY> Baltimore,IMD YES NO NO NO NO
CitiFinancial,lInc..<OH> Baltimore,IMD YES NO NO NO NO
CitiFinancial,lInc..<SC> Baltimore,IMD YES NO NO NO NO
CitiFinancial,lInc..<TN> Baltimore,IMD YES NO NO NO NO
CitiFinancial,llnc.<TX> Baltimore,IMD YES NO NO NO NO
CitiFinancial,lInc.I<WV> Baltimore,JIMD YES NO NO NO NO
CitiFinancial,linc.INC Baltimore,IMD YES NO NO NO NO
CitigrouplAlternativellnvestmentsiEu{ Hartford,ICT NO NO NO NO YES
CitigrouprAlternativellnvestmentsiGe| Hartford,ICT NO NO NO NO YES
CitigrouprAlternativellinvestmentsiGP NewiYork,INY NO NO NO NO YES
CitigrouplAlternativellnvestmentsiLin NewiYork,INY YES NO NO NO NO
CitigrouprAlternativellinvestmentsiLL{ NewlYork,INY NO NO NO NO YES
CitigrouplAlternativelllnvestmentsiOp| Hartford,ICT NO NO NO NO YES
CitigrouplAlternativelllnvestmentsiOp| Hartford,ICT NO NO NO NO YES
CitigrouplAlternativellinvestmentsiOp| Hartford,ICT NO NO NO NO YES
CitigrouplAlternativellnvestmentsiOp| Hartford,ICT NO NO NO NO YES
CitigrouplAlternativellnvestmentsiPri{ NewlYork,INY YES NO NO NO NO
CitigrouplAlternativellinvestmentsiRe] NewlYork,INY YES NO NO NO NO
CitigrouplAsialPacificlHoldingiCorpoj NewiCastle,IDE YES NO NO NO NO
CitigrouplCCDElInvestmentiFundiLL{ Chicago,lIL NO YES NO NO NO
CitigrouplDerivativesiMarketslinc. | NewlYork,INY NO NO NO NO YES
CitigroupiDiversifiedFuturesiFundiL.| NewlYork,INY NO NO NO NO YES
CitigrouplEmployeelFundiofiFundsi({ NewlYork,INY YES NO NO NO NO
CitigrouplEmployeelFundiofiFundsi(} NewlYork,INY YES NO NO NO NO
CitigrouplEmployeelFundiofiFundsi(] NewlYork,INY YES NO NO NO NO
CitigrouplEmployeelFundiofiFundsi({ NewiYork,INY YES NO NO NO NO
CitigrouplEmployeelFundiofiFundsi({ NewlYork,INY YES NO NO NO NO
CitigrouplEmployeelFundiofiFundsil) NewiYork,INY YES NO NO NO NO
CitigrouplFinanciallProductslinc. NewlYork,INY YES NO NO NO NO
CitigroupIFOFILLC NewlYork,INY YES NO NO NO NO
CitigrouplForexiinc. NewlYork,INY YES NO NO NO NO
CitigrouplGenevalCapitaliStrategiesl] Irvine,ICA NO NO NO NO YES
CitigroupiGloballlnvestmentsiReallE{ NewlYork,INY YES NO NO NO NO
CitigroupiGlobaliMarketsi(LoaniNote] NewlYork,INY YES NO NO NO NO
CitigroupiGlobaliMarketslAsialPacifig NewiYork,INY YES NO NO NO NO
CitigroupiGlobaliMarketsiCommercig NewlYork,INY YES NO NO NO NO
CitigroupiGlobaliMarketsiFinancelLL| NewlYork,INY YES NO NO NO NO
CitigroupiGlobaliMarketsiFinanciallP] NewlYork,INY YES NO NO NO NO
CitigroupliGlobaliMarketsHoldingslin] NewlYork,INY YES NO NO NO NO
CitigrouplGlobaliMarketslinc. NewiYork,INY NO NO NO NO YES
CitigroupiGlobaliMarketsiRealtylCorg NewlYork,INY YES NO NO NO NO
CitigrouplHoldingsiCompany Wilmington,IDE YES NO NO NO NO
CitigrouplindexILLC NewlYork,INY YES NO NO NO NO
CitigrouplinsurancelHoldingiCorporaf NewiYork,INY YES NO NO NO NO
CitigroupllnvestmentiHoldingslinc. | NewiCastle,IDE YES NO NO NO NO
Citigrouplinvestmentslinc. NewlYork,INY YES NO NO NO NO
CitigroupllrishllnvestorlLLC NewlYork,INY YES NO NO NO NO
CitigroupiPaycolllLLC NewlYork,INY YES NO NO NO NO
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CitigroupliPaycollllLLC NewlYork,INY YES NO NO NO NO
CitigroupiPaycollllILLC NewlYork,INY YES NO NO NO NO
CitigrouplPaycolLLC NewlYork,INY YES NO NO NO NO
CitigrouplPropertylinvestorsiGloball§ NewlYork,INY YES NO NO NO NO
CitigrouplPropertylinvestorsiUSIReal NewlYork,INY YES NO NO NO NO
CitiqroupﬂRiskDBrokers]HoIdinq[Com;l NewlYork,INY YES NO NO NO NO
CitigroupiTechnologylinc. Weehawken,INJ YES NO NO NO NO
CitigroupiVehiclelSecuritieslinc. NewlYork,INY YES NO NO NO NO
CitigrouplVenturelCapitallGPIHoldind NewYork,INY YES NO NO NO NO
CitigroupiVentureICapitallinternation] NewiYork,INY NO YES NO NO NO
CitigroupiVentureICapitallinternation] NewiCastle,IDE YES NO NO NO NO
CitigrouplVenturelCapitallManagerlH NewlYork,INY YES NO NO NO NO
CitigrouplWashington,linc. Washington,IDC YES NO NO NO NO
CitiHousing,lInc. SiouxFalls,iISD NO YES NO NO NO
CitilnsurancellnternationallHoldingsll| Hartford,ICT YES NO NO NO NO
CitiMae,linc. NewlYork,INY NO YES NO NO NO
CitiMortgagelAssetiManagement,iind GardeniCity,INY NO YES NO NO NO
CitiMortgage,linc. St.lLouis,IMO NO NO YES NO NO
CitisharelCorporation LonglislandiCity,INY YES NO NO NO NO
CitiStreetlAdvisorsILLC EastiBrunswick,INJ NO NO NO NO YES
CitiStreetlEquitiesILLC EastiBrunswick,INJ NO NO NO NO YES
CitiStreetIFinanciallServicesILLC EastiBrunswick,INJ NO NO NO NO YES
CitiStreetlFundsiManagementILLC | EastiBrunswick,INJ NO NO NO NO YES
CitiStreetlinternational,ILLC Quincy,IMA YES NO NO NO NO
CitiStreetlLLC Quincy,IMA YES NO NO NO NO
CitiStreetiMortgagelServices,linc. | EastiBrunswick,INJ YES NO NO NO NO
CitiStreetiRetirementiServicesILLC | EastiBrunswick,INJ YES NO NO NO NO
Cititrusti(NewlJersey)lLimited ShortHills,INJ NO YES NO NO NO
CMiIiofiDelaware,lInc. NewlYork,INY YES NO NO NO NO
CollnvestmentILLCIVIII(Intcomex) | Wilmington,IDE YES NO NO NO NO
CommercialiCreditlinternational,linc.| Baltimore IMD YES NO NO NO NO
CommonwealthiControl,linc. Harrison,INY NO NO NO YES NO
CommonwealthiPlan,lInc.,iThe Harrison,INY NO NO NO YES NO
CommonwealthiSystem,linc.,iThe | Harrison,INY NO NO NO YES NO
Communico CenturyiCity,ICA NO NO NO YES NO
CopelcolEquipmentiLeasingiCorpord Wilmington,IDE NO YES NO NO NO
CopelcolManagementiServices,linc. | Mt.ILaurel,INJ NO YES NO NO NO
CopelcolManager,linc. Mt.ILaurel,INJ NO YES NO NO NO
CorporatelHousinglInitiativesIFundiL] NewlYork,INY YES NO NO NO NO
CourtiSquarelCapitaliLimited NewiYork,INY YES NO NO NO NO
CPIiFundilnvestmentsILLC NewlYork,INY YES NO NO NO NO
CTIMezzaninelFundillliManagerlLLJ NewlYork,INY NO NO NO NO YES
CTIMezzaninelPartnerslll,iL.P. NewlYork,INY NO NO NO NO YES
CTIMPIIIILLC NewlYork,INY NO NO NO NO YES
CustomiCapitaliPartnersi(Internation{ NewiYork,INY NO NO NO NO YES
CustomiCapitallPartners,JLLC NewlYork,INY NO NO NO NO YES
CVClCapitallFunding,inc. NewlYork,INY YES NO NO NO NO
CVCIManagementILLC NewlYork,INY YES NO NO NO NO
CVCIPartners,ILLC NewlYork,INY YES NO NO NO NO
DCEllnvestments,linc. NewiCastle,IDE YES NO NO NO NO
DelphilllAssetiHoldingILLC NewlYork,INY YES NO NO NO NO
DelphilServicingiHoldinglLimited London,lUK YES NO NO NO NO
DinersIClublinternationallLtd. Chicago,lIL NO YES NO NO NO
Drakel&ICo.,ILLC NewlYork,INY NO YES NO NO NO
EABICommunitylDevelopmentiCorp { Uniondale,INY NO YES NO NO NO
EndeavorlFundiliLLC Wilmington,IDE YES NO NO NO NO
ESQIGPIL.L.C. NewlYork,INY YES NO NO NO NO
Eternetiinc. SanlJose,ICA YES NO NO NO NO
EuropeanIiGREIO/TICIReallEstatelln| Hartford,ICT NO NO NO NO YES
EXCTiHoldings,lInc. Honolulu,HI NO YES NO NO NO
EXCTiLimitediPartnership Honolulu,[HI NO YES NO NO NO
EXCTILLC Honolulu,HI NO YES NO NO NO
FABIFinancial,ILP Bryan,ITX NO YES NO NO NO
FABIHoldingsIGP,ILLC Bryan,ITX NO YES NO NO NO
FABIHoldingsILP,ILLC Wilmington,IDE NO YES NO NO NO
FinanciallLeasingiCorporation Harrison,INY NO NO NO YES NO
FirstiCenturylManagementiCompany NewlYork,INY YES NO NO NO NO
FirstiCollateraliServices,inc. Concord,ICA NO NO YES NO NO
FirstiEstatelCorporation SanlFrancisco,ICA NO NO YES NO NO
FirstFamilylFinancialiServices,linc.0q Baltimore,IMD YES NO NO NO NO
FirstlPaddlelCreek,linc. Chicago,lIL NO NO YES NO NO
FirstiSavingsiCorporation Chicago,lIL NO NO YES NO NO
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FivelStariServicelCorporation SanlFrancisco,ICA NO NO YES NO NO
Fleetmark,linc. Irving,ITX NO YES NO NO NO
FNBIReallEstatelCorp. SanlFrancisco,ICA NO NO YES NO NO
ForemostiinvestmentiCorporation [ NewICastle,[DE YES NO NO NO NO
ForumiAccountingiServices,ILimited| Portland,IME NO YES NO NO NO
ForumiAdministrativelServices,ILimit{ Portland,IME NO YES NO NO NO
ForumiFinancialiGroup,iLimitediLiab| Portland,IME NO YES NO NO NO
ForumiShareholderiServices,ILimited Portland,IME NO YES NO NO NO
FranciscaniFinanciallCorporation | SaniFrancisco,ICA NO NO YES NO NO
FruehaufiFinancelCompany Irving,ITX NO YES NO NO NO
FSIAsialHoldingsILLC NewlYork,INY YES NO NO NO NO
FSiSecuritiesiHoldingslinc. NewilYork,INY YES NO NO NO NO
GenevalCapitallMarkets ILLC NewlYork,INY YES NO NO NO NO
GenevallllLLC NewlYork,INY YES NO NO NO NO
Gerlachl(Nominee)i&ICo. IL.L.C. NewlYork,INY NO YES NO NO NO
GLENFEDIDevelopmentiCorp. SaniFrancisco,ICA NO NO YES NO NO
GreatiDanelFinancelCompany Irving,ITX NO YES NO NO NO
GREIOIAlISooriRealtyiL.P. NewlYork,INY NO NO NO NO YES
GREIQilslamicIGPILLC Hartford,ICT NO NO NO NO YES
Hanki&iCo.,IL.L.C. NewlYork,INY NO YES NO NO NO
HoldingIBUSAIIIS.IdelR.L.IdelC.V. [ MexicolCity,IMX YES NO NO NO NO
HoldingIBUSA,1S.ide[R.L.IdelC.V. [ MexicolCity,IMX YES NO NO NO NO
HomeIMACIGovernmentiFinanciallC{ NewlYork,INY YES NO NO NO NO
HomeIMACIMortgagelSecuritiesiCorf NewlYork,INY YES NO NO NO NO
HousinglSecurities,lInc. NewlYork,INY YES NO NO NO NO
Hurleyi&1Co.,IL.L.C. NewlYork,INY NO YES NO NO NO
HuwestiCompany,IL.L.C. NewlYork,INY YES NO NO NO NO
InternationallEquitylinvestments,linc] NewlCastle,[DE NO YES NO NO NO
IslandiAbodesICorp. Uniondale,INY NO YES NO NO NO
JolietiGenerationill,[ILLC Irving,ITX NO YES NO NO NO
KeeperiHoldingsILLC NewlYork,INY YES NO NO NO NO
Kingi(Nominee)i&iCo.,IL.L.C. NewlYork,INY NO YES NO NO NO
Kordulal&iCo.,IL.L.C. NewlYork,INY NO YES NO NO NO
LavalTradinglinc. NewlYork,INY YES NO NO NO NO
LiquidationiPropertiesiHoldingiComp| NewlYork,INY YES NO NO NO NO
LiquidationiPropertieslinc. NewlYork,INY YES NO NO NO NO
Loan(ParticipationiHoldingICorporati{ NewlYork,INY YES NO NO NO NO
LT0Investmentil,ILLC NewlYork,INY YES NO NO NO NO
LT0Investmentlll ILLC NewlYork,INY YES NO NO NO NO
MC2(Technologies,linc. Westport,ICT YES NO NO NO NO
MidlAmericallnsurancelServices Jinc| FortlWorth,ITX YES NO NO NO NO
MiltonlPoweriCorp. NewlYork,INY NO YES NO NO NO
MortgagelCapitallFundinglinc. NewlYork,INY YES NO NO NO NO
MRCIHoldings,lInc. NewlYork,INY YES NO NO NO NO
| NationallEquipmentiRentallProgram, Charlotte INC NO YES NO NO NO
NETBIHoldingsILLC NewlYork,INY YES NO NO NO NO
Nextcollnc. NewlYork,INY YES NO NO NO NO
Nimerl&(Co.,IL.L.C. NewlYork,INY NO YES NO NO NO
Nippon[ReallEstatellnvestment NewlYork,INY YES NO NO NO NO
NostrolinvestmentiCorporation NewiCastle,IDE YES NO NO NO NO
NSPL linc. NewlYork,INY YES NO NO NO NO
OnelHunteriStreetlIPGIILLC NewlYork,INY NO YES NO NO NO
PacificlPlan,linc.,[The Harrison,INY NO NO NO YES NO
ParkiToweriHoldings,lInc. Baltimore,IMD YES NO NO NO NO
PayMyBills.com,linc. Pasadena,ICA YES NO NO NO NO
Paytru$tiinc. Princeton,INJ YES NO NO NO NO
PBISBIInvestments,linc NewilYork,INY YES NO NO NO NO
PBISBIVentures,linc NewilYork,INY YES NO NO NO NO
Penyi&iCo.IL.L.C. NewlYork,INY NO YES NO NO NO
PerenniallyiGreenlinc. NewilYork,INY NO YES NO NO NO
PFSiDistributors,finc. Duluth,JIGA NO NO NO NO YES
PFSlinvestmentslinc. Duluth,IGA NO NO NO NO YES
PFSIT.A.lInc. Duluth,JIGA YES NO NO NO NO
PhibrolEnergy(Clearing,inc. Westport,ICT YES NO NO NO NO
PhibrolEnergyiProduction,linc. Westport,ICT YES NO NO NO NO
Phibrolinc. Westport,ICT YES NO NO NO NO
PhibrolResourceslCorp. NewlYork,INY YES NO NO NO NO
PlazalHoldingsILLC NewlYork,INY YES NO NO NO NO
POPITrophyillinc. NewlYork,INY YES NO NO NO NO
POPITrophyilnc. NewlYork,INY YES NO NO NO NO
PowertoniGenerationill,ILLC Irving,ITX NO YES NO NO NO
PremiumiLeasel&Finance,ILLC Irving,ITX NO YES NO NO NO
PrimericalClientiServices,linc.l<USA{ Duluth,IGA YES NO NO NO NO
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PrimericalConventioniServices,lInc. | Duluth,JGA YES NO NO NO NO
PrimericalFinancelCorporation Duluth,IGA YES NO NO NO NO
PrimericalFinanciallServicesiHomell Duluth,IGA YES NO NO NO NO
PrimericalFinanciallServicesiHomell Duluth,IGA YES NO NO NO NO
PrimericalFinanciallServicesiHomell Duluth IGA YES NO NO NO NO
PrimericalFinanciallServicesiHomelN Duluth,JGA YES NO NO NO NO
PrimericalServices,linc. Duluth,IGA YES NO NO NO NO
PrimericalShareholderiServices Duluth,IGA NO NO NO NO YES
ResellerlFinancelCorporation WestiChester,IPA NO YES NO NO NO
RIHICapital finc. Atlanta,JGA YES NO NO NO NO
RiHIVenturelCapital ILLC Atlanta,IGA YES NO NO NO NO
RIH/Travelers,L.P. Atlanta,IGA NO NO NO NO YES
RobinsoniHumphreyiNetlanta(sm)F{ Atlanta,[GA YES NO NO NO NO
Salomon(BrothersAlliCaplValuelFun{ NewlYork,INY NO NO NO NO YES
SalomoniBrothersiAssetiManagemel NewlYork,INY NO NO NO NO YES
SalomoniBrothersiHousingllnvestme| NewlYork INY YES NO NO NO NO
Salomon(BrothersiinternationallOpern NewlYork,INY YES NO NO NO NO
Salomon(BrotherslinternationallOper NewlYork,INY YES NO NO NO NO
SalomoniBrothersiinvestmentsILLC | NewlYork,INY YES NO NO NO NO
SalomoniBrothersiLargelCapiCorelH NewiYork,INY NO NO NO NO YES
Salomon(BrothersiMortgagelSecuriti§ NewlYork,INY YES NO NO NO NO
SalomoniBrothersIPacificiHoldingICd NewlYork,INY YES NO NO NO NO
SalomoniBrothersiReallEstatelDevell NewlYork,INY YES NO NO NO NO
Salomon(BrothersiRussialHoldingICq NewlYork,INY YES NO NO NO NO
SalomoniBrothersiToscallnc. NewlYork,INY YES NO NO NO NO
Salomon(BrothersiVariablelLargelCq NewlYork,INY NO NO NO NO YES
SalomoniReinvestmentiCompany,lin] NewlYork,INY NO NO NO NO YES
SalomoniSmithiBarneylGloballDiverd NewlYork,INY NO NO NO NO YES
SalomoniSmithiBarney/TravelersiRe] NewlYork,INY NO NO NO NO YES
SalomoniSmithiBarney/TravelersiRE| NewlYork,INY NO NO NO NO YES
SalomoniSwapcolinc. NewlYork,INY YES NO NO NO NO
Salsco,flnc. Bryan,ITX NO YES NO NO NO
SanlFranciscolAuxiliaryiCorporation [ SaniFrancisco,ICA NO NO YES NO NO
SaturniVentures,ILLC NewlYork,INY YES NO NO NO NO
SBiCaymaniHoldingsiliinc. NewlYork,INY YES NO NO NO NO
SBICaymaniHoldingsilliinc. NewlYork,INY YES NO NO NO NO
SBiCaymaniHoldingslllilinc. NewlYork,INY YES NO NO NO NO
SBiICaymaniHoldingsiIViinc. NewlYork,INY YES NO NO NO NO
SBIFundingiCorp. NewlYork,INY YES NO NO NO NO
SBiMoteliCorp. NewlYork,INY YES NO NO NO NO
SBiPlanolCorporation Bryan,[TX NO YES NO NO NO
SBAMIG.P.lInc. NewlYork,INY NO NO NO NO YES
SBJV,ILLC NewlYork,INY YES NO NO NO NO
SBRFC,LLC NewlYork,INY YES NO NO NO NO
ScanportsiShipping,linc. Westport,ICT YES NO NO NO NO
SchroderiWertheimi&ICo.lInc.119960) NewlYork,INY YES NO NO NO NO
SchroderiWertheimiHoldingslllinc. | NewlYork,INY YES NO NO NO NO
SevenlWorldiHoldingsILLC NewlYork,INY YES NO NO NO NO
SevenlWorldiTechnologies,linc NewlYork,INY YES NO NO NO NO
SFJVi200401,ILLC Tampa,lFL YES NO NO NO NO
SFJVi20041B,ILLC Tampa,lFL YES NO NO NO NO
SFJVI200201,ILLC NewlYork,INY YES NO NO NO NO
SmithiBarneylConsultinglPartnershig NewlYork,INY YES NO NO NO NO
SmithiBarneyiCorporatelTrustiComp| Wilmington,IDE YES NO NO NO NO
SmithiBarneylFundiManagementiLL{ NewlYork,INY NO NO NO NO YES
SmithiBarneyiRealty,lInc. NewlYork,INY YES NO NO NO NO
SmithiBarneylRiskiInvestors,iinc. | NewlYork,INY YES NO NO NO NO
SmithiBarneyiVenturelCorp. NewlYork,INY YES NO NO NO NO
SOMSCiServices,linc. FarmingtoniHills,IMI NO NO YES NO NO
SouthwestiServicelAgreements,[inc. | FortilWorth,ITX YES NO NO NO NO
SSBIBBIInc. NewlYork,INY YES NO NO NO NO
SSBiCapitaliPartnersi(Cayman)il ILH NewiYork INY YES NO NO NO NO
SSBiCapitaliPartnersi(DEIUK)II,ILP | NewiYork,INY YES NO NO NO NO
SSBiCapitallPartners(MasteriFund)j NewiYork,INY YES NO NO NO NO
SSBiCapitallPartnersi(UK)il ILP NewlYork,INY YES NO NO NO NO
SSBICapitallPartnersi(USIUK)IIILP | NewlYork,INY YES NO NO NO NO
SSBiCapitallPartnersil,ILP NewlYork,INY YES NO NO NO NO
SSBIGreenwichiStreetiPartnersILLC] NewlYork,INY NO NO NO NO YES
SSBiKeeperiHoldingsILLC NewlYork,INY YES NO NO NO NO
SSBIPrivatelManagementILLC NewlYork,INY NO NO NO NO YES
SSBIVehiclelSecuritieslinc. NewlYork,INY YES NO NO NO NO
SSBCPIGPIIICorp. NewlYork,INY YES NO NO NO NO
SSBPIFIGPICorp. NewlYork,INY YES NO NO NO NO
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Statelyl&ICo. IL.L.C. NewlYork,INY NO YES NO NO NO
Stormsi&ICo. IL.L.C. NewlYork,INY NO YES NO NO NO
Stuarti&iCo.,IL.L.C. NewlYork,INY NO YES NO NO NO
StudentiLoaniCorporation,[The Pittsford,INY NO YES NO NO NO
Sweeneyi&iCo.,L.L.C. NewlYork,INY NO YES NO NO NO
SweetlRiveriFundiDelawarelLLC | Wilmington,IDE NO YES NO NO NO
TCEPIParticipationICorp. NewlYork,INY YES NO NO NO NO
TCPiCorp. NewlYork,INY YES NO NO NO NO
ThelAssociatesIPayrolllManagement] Irving,1TX YES NO NO NO NO
ThelGenevalCompanies,ILLC NewlYork,INY YES NO NO NO NO
ThelGenevalGroup,ILLC NewilYork,INY YES NO NO NO NO
ThelTravelerslinvestmentiManagemd Hartford,ICT NO NO NO NO YES
ThelYieldiBooklinc. NewlYork,INY YES NO NO NO NO
TheDebtCenter,IL.L.C. New(York,INY YES NO NO NO NO
Tishman(Speyer/CitigrouplAlternativg NewlYork,INY NO NO NO NO YES
TishmanUSpeyer/CitigrouplAlternativd NewlYork INY NO NO NO NO YES
TL&AlInsuranceDistributionlLLC Hartford,ICT NO NO NO NO YES
ToweriSquarelSecurities,linc. Hartford,ICT NO NO NO NO YES
TranSouthiFinanciallCorporationlofil{ Irving,ITX YES NO NO NO NO
TravelersiAssetiManagementlinternd Hartford,ICT NO NO NO NO YES
TravelerslAutolLeasingiCorporation | Hartford,ICT YES NO NO NO NO
TravelersDistributionlLLC Hartford,ICT NO NO NO NO YES
TravelersiGrouplinternationallLLC | NewlYork,INY YES NO NO NO NO
TravelerslinvestmentlAdvisers,linc. | NewlYork,INY NO NO NO NO YES
TribecalGloballManagementiLLC | NewlYork,INY NO NO NO NO YES
TrumbulliStreetilnvestmentsILLC | Hartford,ICT YES NO NO NO NO
TRVIEmployeeslinvestments,iinc. | NewlYork,INY YES NO NO NO NO
TRV/RCMICorp. NewlYork,INY YES NO NO NO NO
TSTilnternationallFundiVICV,IGP,IL.| NewlYork,INY NO NO NO NO YES
TSTilnternationallFundV,IGP,ILLC | NewlYork,INY NO NO NO NO YES
TwelvelPololRealty,lInc. Uniondale,INY NO YES NO NO NO
UnifiediMortgage,ILLC SaniFrancisco,ICA NO NO YES NO NO
UnitediStateslAutolClub,IMotoringID{ Irving,[TX NO YES NO NO NO
UniversaliBancorpiServices,linc. Jacksonville,IFL NO YES NO NO NO
UniversaliCardiServicesILLC Jacksonville,IFL NO YES NO NO NO
UniversallFinancialiCorp. SaltiLakelCity,lUT NO NO NO YES NO
VElApartmentsILLC NewlYork,INY YES NO NO NO NO
VerdugolTrusteelServicelCorporatiof Frederick,/MD NO NO YES NO NO
VerochrisiCorporation Baltimore,JIMD YES NO NO NO NO
VTIFinance,linc. Irving,ITX NO YES NO NO NO
WarringtonIGPILLC NewlYork,INY YES NO NO NO NO
WarringtonILPILLC NewlYork,INY YES NO NO NO NO
WascolFundingICorp. NewlYork,INY NO YES NO NO NO
WatchguardiRegistrationiServices, (I Irving,iTX NO YES NO NO NO
Weberi&ICo.,L.L.C. NewlYork,INY NO YES NO NO NO
WertheimlEnergyiCorporation NewlYork,INY YES NO NO NO NO
WestlFloridallnvestments,linc. Chicago,lIL NO NO YES NO NO
WestISuburbaniinvestments,linc. | Chicago,lIL NO NO YES NO NO
WestiSuburban(linvestments,linc.lofl§ Chicago,llL NO NO YES NO NO
WestiSuburban(linvestments,linc.lofl§ Chicago,llL NO NO YES NO NO
WinteriCapitaliConsultinglLLC NewlYork,INY NO NO NO NO YES
WorldlEquitylPartners,IL.P. NewlYork,INY YES NO NO NO NO
WorldiSubordinatediDebtiPartners,iLl NewiYork,INY YES NO NO NO NO
YonderilnvestmentiCorporation NewiCastle,IDE YES NO NO NO NO
FINANCIAL
Doeslthelreportinglentitylreportianylamountsiduelfromiparent,isubsidiariesloriaffiliatesloniPagel2lofithisistatement? Yes[jimmumNonoXi
Ifiyes lindicatelanylamountsireceivablelfromiparentlincludediinithelPageli2lamount. s
MINVESTMENT
Hasltherelbeenianyichangelinithelreportinglentity'siownipreferredioricommonistock? Yes[In]ummmmNoi[iXi]
Ifiyes,lexplain:............
Werelanylofithelstocks,lbonds,loriotheriassetslofithelreportinglentitylloaned,lplacediunderioptionlagreement,lorfotherwiselmadelavailable
forluselbyilanotheriperson?ll(Excludelsecuritiesiunderisecuritiesllendinglagreements.) Yes{[IjumumiNon[uX]
Ifiyes,igivelfulllandicompletelinformationirelatingithereto:
AmountiofireallestatelandimortgagesiheldiiniotherlinvestediassetsliniSchedulelBA: G 6,097,522
Amountiofireallestatelandimortgagestheldiinishortitermiinvestments: s
Doeslthelreportinglentitylhavelanylinvestmentsliniparent,isubsidiariesiandiaffiliates? Yes[IXOmummmNonfir]
Ifiyes,Ipleaselcompletelthelfollowing: 1 2
PriorlYearlEnd CurrentlQuarter
Book/AdjustediCarryinglValue StatementiValue
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15.21
15.22
15.23  COMMONISEOCK. .....v.cveeeeeieceeiee ettt ese s st se s essssssssss s e sesensessetessensssesesnessssessesnennseeas $
15.24 ShortiTermilnvestments
15.25 Mortgages,iLoansloriReallEstate
15.26  AlliOther

15.27 TotalllnvestmentiiniParent,iSubsidiariesiandiAffiliates(SubtotallLinesi15.21tol15.26)................. S, 21454384 ..o 20,951,455

15.28 TotalllnvestmentiiniParentlincludediiniLinesi15.210tol15.26labovelll

16.1 Haslthelreportinglentitylenteredlintolanylhedging(transactionsireportedioniSchedulelDB?

16.2 Iflyes,lhaslalcomprehensiveldescriptionlofithelhedginglprogramibeenimadelavailableltoltheldomiciliarylstate?
Ifino,lattachlaldescriptioniwithithisistatement.

17.  ExcludinglitemsliniSchedulelE,(reallestate,imortgagelloansiandlinvestmentstheldiphysicallylinithelreportinglentity'sioffices,
vaultslorisafetyldepositlboxes,iwerelallistocks,lbondsiandiotherisecurities,lownedithroughoutithelcurrentiyeariheld
pursuantitolalcustodiallagreementiwithialqualifiedibankloritrusticompanytiniaccordancelwithiPartl10General,1Section
IV.IHICustodialloriSafekeepinglAgreementslofithelNAICIFinancialiConditionlExaminersiHandbook?

17.1  ForlalllagreementsithaticomplyiwithithelrequirementsiofitheINAICIFinancialiConditioniExaminersiHandbook,
completelthelfollowing:

YesiXmummNot[]
YesuXuummNod[im]

Yes{XouumNon

1 2
NamelofiCustodian(s) CustodianiAddress

JPMorganiChase 41ChaselMetrotechiCenteri18thiFI.,Brooklyn,INY111245

17.2  ForfalllagreementsithatidoinoticomplyiwithithelrequirementslofitheINAICIFinancialiConditionlExaminersiHandbook,lprovidelthe
name,llocationlandlalcompletelexplanation.

1 2 3
Name(s) Location(s) CompletelExplanation(s)
CitigrouplGlobaliPrimebroker 3900GreenwichiSt.05th.FI. PrimebrokeriAgreement,Collateraliforishortisells.
NewlYork,INY110013
CitigroupiGlobaliMarkets 10SouthiWackeriDr. FutureslAccountlAgreement,Collateraliforifuturesicontracts
Chicago,lIL160606

17.3  Haveltherelbeenlanylichanges,lincludinginamelchanges,linthelcustodian(s)lidentifiedlini17.1duringlthelcurrentiquarter?
17.4  Ifiyes,igivelfulllandicompletelinformationirelatingithereto:

Yes{[]rmmmNol[Xi]

1 2 3
OldiCustodian NewICustodian DatelofiChange

4
Reason

17.5 Identifylalllinvestmentiadvisors,ibroker/dealerslorliindividualsiactinglonibehalfiofibroker/dealersithatihavelaccess
tolthelinvestmentiaccounts,lhandlelsecuritiestandihavelauthorityitolmakelinvestmentsionibehalfiofithelreportinglentity:

1 2 3
CentrallRegistrationiDepository Name(s) | Address
N/A

18.1 HavelallithelfilingirequirementslofithelPurposesiandiProceduresiManuallofitheINAICiSecuritiesiValuationiOfficelbeentfollowed?

Yes{XopmumNon[]

18.2 Ifino,llistiexceptions: Aslofi03/31/05,ltherelwerel14lsecuritiesioutloficompliance.lOfithel14,113reflectialZidesignationiandi1lislaniunregisteredicommon

stock.l8lhavelbeenfilediwithithelSVOIbutiwerelnotirated.lBlneeditolbelfiled](4Q04=2,11Q05=4).

8.8




StatementasiofMarchi31,20050f THE TRAVELERSILIFE[AND ANNUITY COMPANY
IGENERALIINTERROGATORIESI(continued)

[PARTU20ILIFEI&HEALTH

1. Reportithelstatementivaluelofimortgagelloansiatithelendlofithisireportinglperiodiforithelfollowingicategories:

1.1 Longitermimortgageslinigoodistanding
1.11  Farmimortgages
1.12 Residentiallmortgages
1.13  Commercialimortgages.....
1.14  Totallmortgageslinigoodistanding

1.2 Longitermimortgageslinigoodistandingiwithirestructurediterms
1.21  Totalimortgageslinigoodistandingiwithirestructurediterms

1.3 Longitermimortgagelloansiuponiwhichiinterestlisioverdueimorelthanithreelmonths
1.31  Farmimortgages....
1.32 Residentiallmortgages
1.33  Commercialimortgages
1.34  Totallmortgagesiwithlinterestloverduelmorelthanithreelmonths....

1.4 Longitermimortgagelloansliniprocessiofiforeclosure
T4 FaIMIMOTIGAQES. ... cv.eveiviictiieteeesctsete ettt et sttt s bt s b s s b s 428 bbb b3 bt b4 st b s bbb s bbb st b b n s bbbttt
1.42 Residentiallmortgages
1.43  Commerciallmortgages
1.44  Totalimortgagesliniprocesslofiforeclosure

1.5 Totalimortgagelloansi(Linesi1.141+01.210+11.341+01.44)i(Pagel2,IColumn(3,iLinesl3.10+13.2)

1.6 Longitermimortgagesiforeclosed,lpropertiesitransferreditolreallestatelinicurrentiquarter
1.61 Farmimortgages
1.62 Residentialimortgages
1.63 Commercialimortgages

1.64 Totallmortgagesiforeclosedlanditransferreditolrealiestate

87,360,672

172,159,450




StatementasiofMarchid1,20050f THE TRAVELERS (LIFE/AND ANNUITY COMPANY
SCHEDULEIANIVERIFICATION

ReallEstate

1

YearitolDate

2
PrioriYearlEnded
Decemberi31

1. Book/adjustedicarryingivalue,IDecemberi31I0fIDIOMYEAN . .........cocevreeeiecreeeceeeee ettt ettt sttt eas st ssaesas | eveebetessesesesseaetesaesesesseaetesns 1541 | oo 2,294,741
2. INCreasel(deCrEase)IDYIATIUSIMENL. .........cvu ettt sttt s st s s nsns | wesessessnsessessessan s st st es s s sse s s s s st ns | SessessnR e s s s R e AR R sttt
3. Costloflacquired
4. Costlofladditionsitolandipermanentlimprovements
5. Totallprofitl(IOSS)IONISAIES........cceveveceetereecietieie ettt ettt ettt et est et ettt sb et et s bt sa et s s st e sae b s s s st sntsans
6. Increasel(decrease)lbyiforeigniexchangeladjustment...
7. AMOUNTITECEIVEAIONISAIES. .. ... veeeeerieieeeis ettt sttt
8. Book/adjustedicarryingivaluelatlendloflcUrrentIDEIIOP. ........cccvcvieeerieiiiieiiieereeee ettt bbb
9. Totalivaluationlallowance
10.  SUbtOtaAll(LINESIBIPIUSID)........cveveiereiiieietetee ettt bbbttt ettt ae bbb e st s bbb bbb b st s s bbbt nannnaas
11, TotallNONAAMIEAIAMOUNES........coieeereecerieeieie ettt s ettt s e et s e s s s s eases | £heesetenesesesseesesentes et sesessetsnssnsansnssns | absesessonsessnsessessnssnssssessnsassnnsessnsnse
12. Statementivalue,lcurrentiperiodi(Pagel2,Ireallestatellines,InetladmittediassetsICOIUMN)........ccccvieiieieriiecieicesiieererens | crrreririsisnsseressseessssseresnanes 1541 | oo 1,541
SCHEDULEIBIIVERIFICATION
MortgagellLoans
1 2
PrioriYearlEnded
YearitolDate Decemberi31
1. Bookivalue/recordediinvestmentiexcludinglaccruediinterestionimortgagesiowned,IDecemberi3 100fIpriorlyear..........ccccoeve | voveverevvererrevererennenens 152,718,769 | ...ovvveereeerecreieinas 84,549,994
2. Amountiloanediduringlperiod:
2.100ActuallcostiattimeIofTAaCUISIEIONS. .........ccvieiiiecieieiicisect ettt s b bbb bbb s besebanns | sebessssessssesesssesssnaa 21,461,231 | o, 96,684,330
2.2[AdditionallinvestmentimadelafterlaCqUISIIONS............c.cveiuereeveicieieiee ettt ssbans | sbsessssisssssesessessesse s ssaens 495,235 | oo 8,845,351
3. AccruallofidiscountlandimortgagelinterestipointslandlcommItMENFEES. ........ccceueiiiirriiriieieecee et ennes | seereaesssaesebes s eses s s ssseeaa 47,029 | oo 188,117
4. InCreasel(deCrease)IDYIATIUSIMENT. ........c.ovu ittt s s ts sttt sb s ssessns | Hreesessnesesessessesses s e st st enssestessenen | eesstentiessessen st en st et nnes 1,639
5. TOtalIPrOfitl(IOSSYIONISAIE. ......c.cvivcvveeeieeteiite ettt bttt sttt sb et s ae bbbt bbb bbb st e s s bt e b st e s s s aebebenbebes s aesebensebasanns | bebssssessssetesessssesnsesebessssesassesesasanes | nebesetessesessssssetasaetesnsesetesentesenanretas
6. AmountsipaidioniaccountlorinIfullldUrNGINEIPEIIOU. ........c.cveeveeciecieiceerceete ettt esae et sssssaesasans | sessesssssssssesersssessesesan 2,556,594 | ...ooeiieieeins 37,537,190
7. AMOItiZAtIONIOMIDIEMIUM.......cvevieiiiiiete ettt et s et s ettt s b se bbb st s e bt s se bt et b et s s ss s sebebessnsesssansats | bevessesesssetesesssssssnsnsesesansnaen 6,221 | oo 13,472
8. Increasel(decrease)lbylforeignieXChangeIadiUSIMENL............ovuririirrirrirrississiseieisese ettt st snssessensssssnntenes | eesnssesssssssssessessanssessessassesssessessansns | sessessosssnssessessenssnssessansansnssansnsasens
9. Bookivalue/recordedlinvestmentiexcludinglaccruediinterestionimortgagesiownediatiendioficurrentiperiod............coovevereis | corvveverveieviereieiennes 172,159,450 | ooovevverereeerieie 152,718,769
10, TOtaIVAIUGONIAIIOWANGCE. .......ceuererrieiscriii ittt Rb bbbt | AEEEEEEE bRt en sttt | £ edsenbeee s n et
11, SUDLOtAII(LINESITPIUSITO)......-cerereeeircirisee ettt sttt ens st ensne | sebsesssnessenssessesssenees 172,159,450 | ..oovvovrrierirriins 152,718,769
12, TotaliNONAAMIEEAIAMOUNES. .......uovuieicieeiee ittt ettt s | AEE e EEE b E s eh et r e ent e nb et | £ ehsenbeeb e n ettt
13. Statementivaluelofimortgagesiownediatiendloficurrentlperiodi(Pagel2 imortgagellines inetladmittediassetsicolumn)......... | woovocveverereiisicienans 172,159,450 | ..oovvvveeerecrenn 152,718,769
SCHEDULEIBAIIVERIFICATION
OthertinvestediAssetslincludedliniSchedulelBA
1 2
PriorlYearlEnded
YearltolDate Decemberi31
1. Book/adjustedicarryinglvaluelofilongitermlinvestediassetsiowned,IDecemberi3 100fIprOMY AT ............cvrveveeeeereeeveeecreereeees | evererereseseseereneesenaas 55,495,627 | cooveveveeeeeeeeree, 58,722,623
2. Costloflacquisitionsiduringiperiod:
2.10IACtuallCoStIAtItiMEIOMIACUISIEIONS..........cveveecrieceeeeiceecee ettt ettt ettt s sttt ee st en st enssssassessnsessnssassanas | oetetesssessassetesessesessssetesesnsessnansases | evesessesissstesessnsstnansesans 5,996,120
2.2Additionallinvestmentimadelafteriacquisitions... ..5,916,760 | .. .15,946,822
3. ACCTUAIIOMIAISCOUNL. .....cveceeeeeieee ettt e bbb E bbb nt st enbs | Hebebasbsee st st et sttt 983 | s 1,907
4. Increasel(decrease)iDYIadiUSIMENL. .......cc.cvcviiiieeeiete ettt s s s ettt st s e bae b ssesntans | saessesententes st es st aes (350,602) | ...cvoveererriereierinins (21,648,890)
5. Totallprofitl{IOSS)IONISAIE. .......c..cveereiriecrie ittt sttt bbb bbb bbbt s bbb s bt es b ssesnas | binsesaeseesnte sttt s bt 17,704 | oo 74,658
6.  AmountsipaidionlaccountlorlinifulllduringIthEIPEIIOM. ........c.cvoevieiiciieceieee sttt st s st s ebens | sessesesesassesesssetansesesnes 5,092,747 | cooeverieeieeeeee, 3,957,737
7. AMOItiZAIONIOMIDIEMIUM..........uiviieiriireicretcee ettt e bbbt s bbb bbb bbb e s st st b et s bae s benas | seessssessessesensessebesbessesessasanes 1,552 | oo 9,265
8. Increasel(decrease)lbyiforeigniexchangeladiUSIMENL.............cciiiiiiiiiieie ettt sesae s | eeseaesssiesesesssssesseaebanasaeaas (54,435) | oo 369,388
9. Bookladjusted/carryingivaluelofilongitermiinvestediassetsiatiendioflcUrrentIpEriOd...........ccevrvecvieevecrrieieresees e | coeveereeiseseessee e 55,931,738 | oo 55,495,627
10, TOtaIIVAIUGIONIAIIOWANCE. .......ceucerervieictiiseis ittt R8 bbb bbb | 468 e EEE b EeE b hf e et et nb et | £ eEseEbseE b e ne bbbt
11, SUDLOtAII(LINESITPIUSITO).......cvvriesreerireisesiie ettt sttt enssnnns | sebssssssssssssssensssnssan 55,931,738 | coooovveeereeeieei 55,495,627
12, TotallnONAdMItEAIAMOUNLS. .......ouevuieeiecieiieeeeeese ettt bbbttt et bbbt nsenbes | emiesbensensenssnbsnessn st st 326,634 | .o 326,908
13. Statementivaluelofilongitermiinvestedlassetslatiendloficurrentiperiodi(Pagel2,ILinel7,ICOIUMNI).......c.cvveerersersirisiine | corrsiiriisissssisseessenennas 55,605,104 | oo 55,168,719
SCHEDULEIDIIVERIFICATION
BondslandiStocks
1 PriorﬂYegrﬂEnded
YearitolDate Decemberi31
1. Book/adjustedicarryingivaluelofibondsiandistocks,IDecemberi3 1I0fIpHOMYEAN............cccveveveriereirieere e | evevsesssesiesesesenes 2,892,588,913 | ..o 2,115,755,710
2. Costloflbondsliandistockslacquired... - ..260,292,876 | .. 1,770,072,628
3. ACCTUAIIOMAISCOUNL. ...ttt bbb bs bbb bbbt enns | nebiessesbebsse e nse st e sentees 3,826,870 | .o 13,730,878
4. Increasel(decrease)iDYIadiUSIMENL. ..........cccviiiieeeieee ettt bbb ss s sttt s et sseansans | saessnsensanaesentes et enaes (459,454) (1,627,630)
5. Increasel(decrease)lbyiforeigniexchangeladjustment... o (382,846) | o 806,264
6. Totallprofitl(I0SS)JIONIAISPOSAL .......eviieerrcrerieeie ettt ettt st b st a st a bbb s et et s bbb s s s s ssstesnes | sbessssnssneessssssestesesneenan 688,038 (3,638,619)
7. Consideration(forlbondsandIstockSIdISPOSEAION.............cvviveireiiieisiciie ettt nsens | sresssessessesssesaesaenaes 142,534,267 | oo, 993,303,985
8. Amortizationloflpremium.............ccceevrveereererennnnns 2,287,434
9. Book/adjustedicarryingivalue,icurrentiperiod 3,011,732,697
10, TOtalIVAIUGIONIANIOWANCE. .......couervrreeiscreiscisrisese bbbt b bbbttt | SEbtb Rttt
11, SUbtOtAlI(LINESIFIPIUSITO)......evecvecrereieciieecieiee ettt e bt bbb bae bbb bt s s sssaesentns | sbesssbessassessssnseseas 3,011,732,697
12, TotallNONAdMItEAIAMOUNES. .......ourvuiericie ittt bs bbb | shbtb bttt
13, SHABMENIIVAIUE. ... ...cvoieeieeieitit ettt ettt et b st es et s st et bbb bee s d sttt en sttt ses s bt ansessnssnsansesnts | sbessstssassssssnsessas 3,011,732,697
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StatementasiofMarcti3120050f THE TRAVELERS LIFEIAND ANNUITY COMPANY
SCHEDULEIDIIIPARTI1B

ShowinglthelAcquisitions,IDispositionslandiNoni TradinglActivity

DuringithelCurrentiQuarteriforialliBondslandiPreferrediStockibylRatingIClass
1 2 3 4 5 6 7 8
Book/AdjustediCarrying Acquisitions Dispositions NoniTradinglActivity Book/AdjustediCarrying Book/AdjustediCarrying Book/AdjustediCarrying Book/AdjustediCarrying
[ValuelBeginning During During During ValuelEndtof ValuelEndof [ValuelEndlof ValuelDecemberi31
ofiCurrentiQuarter CurrentlQuarter CurrentlQuarter CurrentiQuarter FirstiQuarter SecondiQuarter ThirdiQuarter PrioriYear
BONDS
Ao CIBSSIT ettt ettt | ietsbi s er e 2,154,533,619 | oo 1,162,560,767 | ...vvvevrcrirnn 1,089,335,162 | ...ooucvrverererneeneenns 1,208,008 | ....cccovvrrreennee 2,228,987,233 | ....cveuereerirneresnnesisnesessnsenins | st st nenes | eesssnesessesees 2,154,533,619
2. CIASSI2. . eeeueeesseeeseeess et ees et et et | setinnese et e 939,606,923 | .....oonrrrerrrriernnne 92,890,131 | oo 32,974,064 |....oovvovvrirris (18,511,336) | cvvovveerrrrrecrennns 981,011,653 | cvouvermerereereemmmeessneninesssnnens | reessmessssssseessssessssssssesssnesses | reesssessssssssssssnns 939,606,923
3. CIASSI3. i ieieeesse ettt et | Setinesse et 128,493,115 | .ooooerereeriieeees 17,817,864 | .oovoooeeeceei 5,522,087 | .ooeoreeererrrreiinnneens 15,525,475 | ovoovrrerrerereennn 156,314,387 | .vverererneeeenmneressesesnneeesis [ coreesssesssssssssssessssssssssssssssns | seesssmsssssnesssnnnens 128,493,115
A, CIASSMeoooeeereeeeeeeeetsees et es s | ensst st 33,199,865 | ..orvveerrererrrieennns 2,825,417 | oo K07 [0 (VLA ) | 30,897,007 | evoouveoreereeererneseessneesneessnns | eeseeesneesssssseesssessssssssssmneses | seseessseessenssesesnns 33,199,865
B CIASSID...veeueerirsaeeieesi st | sttt 6,522,954 | ....ooceriirerrienriiinans 961,403 | ... 1,002,753 | ..oovvericriicrrinenans 4,788,972 | ..o 11,270,576 | .oovvcvevrrreeeernimnescsiesenisnnens | eeeseesssssessssessssssssssssessssssnsnes | reeessssssessnessssend 6,522,954
B, CIASSIB....vvvueeeessaeesieestse ettt | bt 2,455,224 | ..o | s 640,275 | ..ovvrrreiscirinnniniinnnens 754,725 | oo 2,569,674 | ..ccvvieiriinssnisssinssinssssins | s | s 2,455,224
7. TORAIIBONGS. .....ocvevereesecceteeess e cesseess st ssess s | cessssensssssssssnns 3,264,811,700 | ..ooorvvrrrrrenens 1,277,055,582 | ..oovvvvvrrcrics 1,132,541,443 | ..o 1,504,671 | .oovvrvrrinriennnes 3,410,830,510 | ...vevuverrereririsneerinerirsneend (O N (O 3,264,811,700
PREFERREDISTOCK
8. CIASSITeieeeeeeie et | et 2,700,000 | .coooveererreririeneeennaes 206,500 [ .vvvoueeeermererseeeressereseessssnes | eereseseesss st | sreesssss s ssssseaes 2,906,500 | ..evvvrmureernenessneereseensssneseens | neerisseesssenss s ssssses | seessssssss s s 2,700,000
0. CIASSI2. .. veeueeerseecesseeees ettt | seisnensssinnsst st 862,829 | ...ouereerrererineeess st seesni s | eersseeses st essss s | frsresst et LS N 862,835 | ..euureeerneeersneeeesssessseninssnes | seeessseesss st sssss s ssessns | sesssenssss st nesssss e 662,829
10, ClIASSI3.....veeeureeesseeessseeessseeesssesssessss st ssesss st ss st ssss s sssssssssssns. | sssssssssssnsssssssssssanees BB1A94 | .ooooeeeoeceeeeeiseeetenessesns | sereesssssssssssesesssnnens 348,904 | ..o 17,409 | oo 250,000 | cveevueeeersnreessneesessssesssesesssnes | eeessseesssssssssssnssssssesssasesssssns | sssssessssssssssnssssssnnens 581,494
11, ClASSM.....veoriveieei sttt | eesis et 1,327,171 | e | sersssnesessssessssessssssss s | seressenesss st [CIET) | 1,323,412 | coooorcviriricennieesiicsseiseens | cerssesssse st | st 1,327,171
12, ClASSID.....vvereriresecitsesie sttt | setebs s B2AB7 [ cvvvoeerererernseeesieesssssseesis | s st | s (T 1 R 50,896 [ .cvvvrerermceesmmeerisnesesseeenssnns | rreeesiesssess s | cesseesssssss e 62,467
13, CIASSIB.....cveerereesscetneesss ettt | tteb e 84,390 | ..vvuuerersriinsnsnns st | cenessenen e 62,813 | oo 9,845 | oo 31423 | i | s | sesessene e 84,390
14, TOtAIIPIEfEITEAISIOCK. ...ovvvvveveveeecerseeeiieeeesseeesseeses s sesss s ssssss s nsssan | sesssssessssssssssssssens 5,418,352 | ..covoiiirriesnerissnnienns 206,500 | ..overrrreenerersneeens A,716 | e 11,930 | oo, 5,225,066 | ...cvourrernriesssreessssresssnens O OO [V 5,418,352
15.  TotalBondsIandIPrEfermedISOCK. .........vve.rreerrererrirecereeressneeceeeeeesssneeessnesesnns | seeessssseeesssseeens 3,270,230,052 | ....coooovrvernne. 1,277,262,082 | ..oovvvvrrrrernnne 1,132,953,159 | ..ooovvvveernrrierrrcenns 1,516,601 | ..oovrvvrrrrrernne. 3,416,055,576 | ...oooereererrersrnerieerersneed (U (U 3,270,230,052




Statementiasof Verch31,20050f THE TRAVELERS LIFE/AND/ANNUITY COMPANY
SCHEDULEIDAIIPART(

Shortl TermillinvestmentsiOwnedlEndlofiCurrentiQuarter

1 2 3 4 5
Book/Adjusted Actual InterestiCollected PaidiforlAccruediinterest
CarryinglValue PariValue Cost Year(TolDate Year(TolDate
8299999. TOtalS........ovvrveererieerienrieiins | e 419,690,099 |................ XXXt | v 419,873,598 | ..o 515,944 | ooooivi 1,235

SCHEDULEIDANIPARTI20IVerification

Shortl TermllnvestmentsiOwned

1 2
PriorlYearlEnded
YearitolDate Decemberi31

1. Book/adjustedicarryingivalue,1Decemberi3 1I0fIMIOMYEAN . ............cevierereree ettt sssseses e ssses s ssssnans | evessesessssessesassinsaes 394,666,738 | .oooevereeee 128,606,752
2. CostiofishortitermiinvestMENtSIACAUITEG. ..........ccoivirireiiiiriece ettt ettt bbb eae s snaes | sevsssesessesesssnsesens 1,016,975,098 | ....coovvereriiran 4,400,614,674
3. Increasel(decrease)lDyIatiUSIMENL...........cccuceiiciieceece ettt bbbt bbbt taens | eeaebebestetes et ettt s aeee (120,905) | ..o (34,059)
4. Increasel(decrease)lbyiforeigniexchangeIAdJUSIMENL............cccuiieiiciecce ettt ae e s et bens | sbessssebsses et s st sse b e s e s s sbessbebessns | sessebessssesessssebeses b et et sesa et e st ebes s aeee
5. Totallprofitl(loss)lonidisposallofIShOrItErMINVESIMENES..........cc.ciiiieiicicceee ettt sttt sseeas | ebesessstesssstesesestesssssebesssesssssetes | ebesssesissesesessssessaesesesanaees (4,490)
6. ConsiderationireceivedionidisposallofiShortItermIiNVESIMENES............c..ccviiiriieie ettt ss e tesesens | evesessesenssessssnnsnas 991,830,833 | ..o 4,134,516,138
7. Book/adjustedicarryingivalue,ICUITENtIDEIION. .........c.vvevireiieieiciece ettt b st sss s saenas | ebsssesssssessssessesnsanes 419,690,099 | ..cooovvrrvireae 394,666,738
8. TOtalVAlUBIONIAIIOWENCE. ......o.veeveeireiriiii ittt ettt Rb bbbt | 6100ttt | chbmbean st bbbt
9. SUDLOAII(LINESITIDIUSIB). ... .eveveeaereseeesesseeseeeeseesese st es sttt | rentsseessnensenst e 419,690,099 | .oooovvererirriennne 394,666,738
10, TotallNONAAMIKEAIAMOUNLS. ........cvuueveecirreescrercieiiseeesesee e eses e es sttt RE bbbt | £E1eE bbbttt | chintenn s n st
11, Statementivaluel(LINESIFMINUSITO).........curvreeriierieieeiereeteee ettt b s sttt baeses s ssesnaas | eveesssssssesinsenassnsanes 419,690,099 | ..o 394,666,738
12, IncomelColleCtedidUIINGIDEIIOM. .......c.vivireireieiiet ettt b s s b s s s s s b s s s s s esesanans | sbebesssesssnsesesessesessnaas 2,186,682 | ...coovvvrerrerereireies 3,713,531
13, InCOMEIEArNEAIAUINGIPETIO. ...........eveveeereeereee ittt a s s s s ss s s sssaesses s bensesessssssssesssans | evsesssesssssssssssssssesneas 1,932,973 | oo 4,147,314
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StatementiasiofMarchiz1,20050f THETRAVELERSILIFE[ANDIANNUITYCOMPANY

Sch..DBPartiFSection1
NONE

Sch..DBPartiFSection2
NONE

Sch.[S
NONE

13,114,115



StatementasiofMarchid1, 2005 THE TRAVELERS (LIFE[AND ANNUITY COMPANY
SCHEDULEITIIPREMIUMSIANDIANNUITYICONSIDERATIONS

CurrentiYearftolDatelllAllocatedibyiStateslandiTerritories

1 DirectiBusinessiOnly
LifelContracts 4 5 6
3 AccidentlandiHealth
Islinsurer InsurancelPremiums, DepositiType
Licensed? Lifellnsurance Annuity IncludingiPolicy,iMeml Contract Other
States,Etc. (YesloriNo) Premiums Considerations | bershiplandiOtheriFees Funds Considerations
1. AIBDAMA......eocveeecececee et AL|..... A= ST 2,961,455
2. Alaska..... AK|....... YES 240,025 |..
3. Arizona.... JAZ YES.... ..5,500,622 |..
4. Arkansas..... AR YES.... 671,622 |..
5. California. .CA|...... YES.... 459,527 |..
6. Colorado..... .CO|....... YES.... 1,837,817 |..
7. Connecticut. LCTl. YES 12,363,468 | ..
8. DEIAWAIE.....coiveveicii et
9.  DistrictlofiColumbia
10.  Florida.................
11.  Georgia...
12, HAWAI#vvveiiiecieicece et
13, 1dAN0......ceiecec e

17: Kansas....
18.  Kentucky.
19. Louisiana.

20. Maine......

21.  Maryland. . " .

22. Massachusetts . ,950, . ...16,150, . 841
23.  Michigan...... . \ . , .. .1,163,930
24.  Minnesota . " ..

25, MISSISSIDPI......cvviveerirercieiieieniersisseseeesssesessssesesssssssesseeneeeMS | el YES o |,

26, MISSOU.....covevecvieiceseiseteeetes et ses

27. Montana..

28. Nebraska.

30.  NewlHampshire........co.cocovereirmernireirnernenrensennnnnnsnssssnseseesseed NH | e . YES il [
31, NewlJersey.....

32.  NewiMexico

33.  NewlYork.....

34.  NorthiCarolina.
35. NorthuDakota.

38.  Oregon....
39. Pennsylvania...
40. Rhodellsland...
41.  SouthiCarolina.
42.  SouthiDakota
43. Tennessee

46.  Vermont..
47. Virginia....
48. Washington.
49.  WestiVirginia...
50. Wisconsin....

51, Wyoming....... - 4050507 |.
52.  AmericanlSamoa.
53,

916,316 |..

55.
56.
57. .
58. ..265, 467 723 |.. .353 779 534 |.... .2,645,796
90. Reportinglentitylcontributionsiforlemployeelbenefitiplans..............| ...... XXX oivis [ e eissiisiesies | cevessissssse e sisssessnes | soesessssssssessssesssessssessesns | essesssssessesssessnans
91. Dividendslorirefundsiapplieditolpurchaselpaidiup
additionslandiannUItIES............ccoveeurirererereresieeesce e | cereee XXX eriiie [ eorteirrieieisseeiesisissiees | serereesiesssssssessssessssnns | ossesessssesessssssssssessssseseses | sessssssessssesessssssessnses | sresesessssessssssesessnsenns
92.  Dividendslorirefundslapplieditoishorteniendowmentior
PremiumipayiNgIPEIOT. .......vverrvreieeeircreisiseesereeee s seessseenees | enee XXX orire [ eoernereeneeneinssensensinses | crereeesseensisesssssnssesees | sesessesssssssessessssesssssessssesses | nesessessesssssssessesesnns | susssesessessssessessnennens
93.  Premiumlorlannuityiconsiderationsiwaivediunderidisability
0orJothericontractiproVISIONS.........c.oveurieeererrerereeeeseeseeereeseeeeeseies | veee XXX......
94.  AggregatelotherlamountsinotiallocablelbyiState XXX .
95.  Totalsl(DirectiBUSINESS)..........ocereveerereerrrerennans XXX ..265,469,844 | ..

96. PlusiReinsurancelAssumed.... XXX

97. Totalsl(AllIBusiness)........ XXX . .
98. LessIReinsurancelCeded... XXX | e (7 070 315) .
99. TotaIsD(AIIDBuS|ness)ﬂlessﬂRemsuranceﬂCeded .................................... )9 U IR 272,540,159

DETAILSIOFIWRITEIINS

. A7,740

: Summarylofiremainingiwritelinsiforllinel94ifromioverflowlpage.
9499. Totall(Linesi94010thrui94030plusi9498)i(Linel94labove)................

(a)IInsertithelnumberiofiyesiresponsesiexceptiforiCanadalandiOtheriAlien.
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StatementiasiofiVarchiz1,20050f THETRAVELERSILIFE/AND/ANNUITY COMPANY

SCHEDULEIY-IINFORMATIONICONCERNINGIACTIVITIESIOFIINSURERIMEMBERSIOFIAITHOLDINGICOMPANYIGROUP
PARTI11-IORGANIZATIONALICHART

NONE



StatementasiofMarchi31,20050f THE TRAVELERSILIFE[AND ANNUITY COMPANY
SUPPLEMENTALIEXHIBITSIANDISCHEDULESIINTERROGATORIES

Thelfollowinglsupplementalireportsiarelrequireditolbelfilediasipartiofiyourtstatementfiing.lHowever,linitheleventithatlyouricompanyldoesinotitransactitheltypelof
businesslforiwhichithelspeciallreportimustibelfiled,lyouriresponselofINOltolthelspecificlinterrogatoryiwillibelacceptediinilieulofifilinglal"NONE"Ireportiandialbaricode
willlbelprintedibelow.llfithelsupplementlisirequirediofiyouricompanyibutlisinotlbeing(filediforiwhateverireason,lenterlSEEIEXPLANATIONIandiprovidelan
explanationifollowingithelinterrogatorylquestions.

1. Willithel TrusteediSurplusiStatementibelfilediwithithelStatelofiDomicilelanditheINAIClwithithisistatement?

Response

NO

Explanations:

BariCode:

* 8 0 95 02 0054 9000001 *

18



StatementiasiofMarchiz1,20050f THETRAVELERSILIFE[ANDIANNUITYCOMPANY

AdditionallWritelinsiforiLiabilities:

OverflowPage(forWrite(lns

1 2
Current Decemberi31
StatementiDate PriorlYear
2504. AdditionallinSUranCeIVAlUGLIONIIESEIVE. ............ccueveiieieiircteie ettt b e ss s st se bbb st bbb s st s s snsebesntesssnnens | savsssesensesesssnsesenes 5,545,694 | ......coveriiriirinns 5,896,652
2505. Miscellaneousibalances................. .5,039,523 | ... ..5,108,651
2506. Deferredicommitmentifees

2507.
2597.

Unpaidireallestatelcosts
SummarylofiremainingiwritellinsiforiLinel25

19
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StatementiasiofiVarchiz1,20050f THETRAVELERSILIFE/AND/ANNUITY COMPANY

SCHEDULEIAIIPARTI2

ShowinglalliReallEstatelACQUIREDIDuringithelCurrentlQuarter
4 5

Location 6 7 8 9
2 3 Expendedifor
Book/AdjustediCarrying Additionsland
Date Amountiof ValuelLess Permanent
DescriptionlofiProperty City State Acquired NamellofiVendor ActualiCost Encumbrances Encumbrances Improvements
SCHEDULEIAIIPART(3
ShowinglalllReallEstatelSOLDIDuringlthelQuarter,lincludingiPaymentsiDuringithelFinallYearlonl"SaleslUnderiContract"
1 Location 4 5 6 7 8 9 10 1 12 13 14 15 16
Expendedifor
Increase Additions, Grosslincome Taxes,
(Decrease) Permanent Book/Adjusted Foreign Earned Repairs,
Increase bylForeign Improvements Carrying Exchange Realized Total LesslInterest and
Disposal (Decrease) Exchange andiChangeslin | ValuelLess Amounts Profiti(Loss) Profiti(Loss) Profiti(Loss) Incurredion Expenses
DescriptionlofiProperty City State Date NameloflPurchaser ActuallCost bylAdjustment Adjustment Encumbrances | Encumbrances Received onlSale oniSale onlSale Encumbrances Incurred

NONE
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StatementiasiofiVarchiz1,20050f THETRAVELERSILIFE/AND/ANNUITY COMPANY

SCHEDULEIBIIIPART(1
ShowinglalliMortgagelLoansIACQUIREDIDuringithelCurrentiQuarter
1 Location 4 5 6 7 8 9 10 11 12
Increase
2 3 BookiValue/Recorded Increase (Decrease)lby Valuelof DatelofiLast
Loan Actual Date Ratelof InvestmentiExcluding (Decrease) ForeignlExchange Landland Appraisal
LoanINumber City State Type Cost Acquired Interest Accruediinterest bylAdjustment Adjustment Buildings orlValuation
MortgagesliniGood(Standing
FarmiMortgages
30234538.......ccoeeeeeereereeereisneesernees | MUIDIBICOUNTIES ...t sssssssssssessssssesnses | OBiitievieiesienns | coerieeisesiesseseeeesessiens | coveseessesiesanes 2,400,000 |...01/14/2005...... | cccceeervrrrereann 6150 | v 2,400,000 | ..ovveveeeererieereeeeiens [ e | eereeeienis 3,863,250 |...12/31/2004......
30234545 ...1,600,000 |...02/24/2005...... 1,600,000 12/20/2004.......
30234552 ...1,000,000 {...03/03/2005...... ....1,000,000 01/17/2005......
0199999.mTotalmiMortgagesiiniGoodiStandingIIFArMIMOIGAGES. ....ovuevreiuiieiieiesissisesiesssess s sssesssssssesssssessesseses s sesessessesenssnsesessns s s ses st s esssnsensessssensansssansans | oessssnsesnssnsas 5,000,000 |......... XXX 5,000,000 | .ooovoeveieeiieieeeend0 o0 8,691,250 XXX
CommercialiMortgageslilAlllOther
30234492 LOSIANGEIES.......oovvereeverreeeceeteetss sttt sss s ssss s ssss s ssan s nnes [0 NSRS UU— 70,430 |...06/30/2004...... | .ccoovrerrrerrrnnne. A TONN I 70,430 ...05/11/2004......
30234511 HOIYWOOU........ocveevieeeecicteeiecee et essssessssessesssssssesseseesens | CBuevevvevessesienes | v 137,294 |...12/28/2004...... 137,294 ...08/13/2004......
30234530 ChErTYIHIll. oot sssssssssssessessssssssssessessessesssssssssnssens | Nduonnneinsiinninnn | e | o 288,235 |...12/06/2004...... | .cccooovrereeneenn 5ATE | i 288,235 ... 11/02/2004......
30234537 Northridge.... 5,000,000 |...01/31/2005...... 5,000,000 ...12122/2004......
30234547 WHItEIMATSh......covveririciriinsisrssiesssssessssseseesssssssssssssessessssssssssessesssessesenes | MDons 3,652,174 |...02/07/2005...... 3,652,174 ...01/05/2005......
30234548 HANOVET ..ot sssisssesssessssssssssssssssssssssssssesssssessessessessennss | MDoo, 4,333,333 |...02/07/2005...... 4,333,333 ...01/01/2005......
30234551 Pasedena ..3,475,000 |...03/02/2005...... . ....3,475,000 ...12/28/2004......
0599999.1TotalmiMortgagesliniGoodiStandinglliCommerciallMortgagesIIANIOhEr . .......cviviiiii s 16,956,467 |......... XXX e e XXX e ..16,956,467
0899999.1TotalllIMortgagesiNIGOOUIS ANGING. .. ... cv ettt sttt eseeseescesseesessessesssssssenssesssssesessnsassensen st enssnssssssensssssasssensessstnssnssssnasssssssasssnsensesanss | seessesnssssasas 21,956,467 |......... XXX.oovnenee IRRTOITY ISR 21,956,467
9099990 ITO AIS. ..v..v.evereereeetecteiet ettt sttt ess et sses et sessesseessesess et s ssessessee s b e s st s st e st ee s et s s sttt sess sttt eebenbes  ssebsististsssessessstentiessestsstasssnstensenssessessns | stessststissean 21,956,467 |......... PO OO 21,956,467
SCHEDULEIBIIIPART(2
ShowinglalliMortgagelLoansISOLD,[TransferredioriPaidliniFulliDuringithelCurrentiQuarter
1 Location 4 5 6 7 8 9 10 1 12 13
3 BookiValue/ Increase BookiValue/
Recordedilnvestment Increase (Decrease)lby Recordedilnvestment ForeignlExchange Realized Total
Loan Date ExcludingiAccrued (Decrease) ForeignlExchange ExcludinglAccrued Consideration Profitl(Loss) Profitl(Loss) Profit)(Loss)
LoanINumber City State Type Acquired InterestIPriorlYear bylAdjustment Adjustment InterestlatiDisposition Received onlSale oniSale oniSale

NO

NE
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StatementiasiofiVarchiz1,20050f THETRAVELERSILIFE/AND/ANNUITY COMPANY

SCHEDULEIBANIPARTN
ShowinglOtheriLongi TermiinvestediAssets!ACQUIREDIDuringithelCurrentiQuarter
5 6 7 8 9

1 2 Location 10 11 12 13
3 4 Book/Adjusted Increase
CarryinglValue SVO Increase (Decrease)lby
CUSIP NumberlofiUnits Namelof Actual Amountiof Less Assigned (Decrease) ForeigniExchange
Identification andiDescription City State Vendor Cost Encumbrances Encumbrances Value bylAdjustment Adjustment
SCHEDULEIBAIIIPART(2
ShowinglOtheriLongi TermiinvestediAssetsISOLD, [ TransferredloriPaidliniFulliDuringlthelCurrentiQuarter
1 Location 4 5 6 7 8 9 10 1" 12 13
Book/Adjusted Increase Book/
2 3 Carrying (Decrease) Adjusted Foreign
ValuelLess Increase bylForeign CarryinglValue Exchange Realized Total
NumberlofiUnits NamelofiPurchaserior Date Encumbrances | (Decrease)lby Exchange |LesslEncumbrances| Consideration | Profitl(Loss) Profitl(Loss) Profitl(Loss)
andIDescription City State NaturelofiDisposition Acquired PrioriYear Adjustment Adjustment atlDisposition Received oniSale oniSale oniSale
JointVentureloriPartnershiplinterestsiThatHavelUnderlyingiCharacteristicslofiCommoniStockslliUnaffiliated
KelsolASIHoldingsil,IL.P. o INEWIYOrK......ovevvvcveces NY oo [ LIQUIAALON. ..o 04/13/1988

KelsolASIiHoldingsll,IL.P. .. |NewlYork.... CINY e [LIQUIBLON. ..ot 04/13/1988 | ....
MarkIIVIAUGIOILP........ccveeririeisicise et FlorhamiPark.........c.cccovevunnen. N Liquidation............. .104/21/1997 | ... N
1599999.11TotalllJointiVentureloriPartnershiplinterestsiThatiHavelUnderlyingiCharacteristicsiofiCommoniStocksTIUnaffiliated. ...t nnenas
JointVentureloriPartnershiplinterestsiThat!HavelUnderlyingiCharacteristicslofiOtherllUnaffiliated
DominioniFundll,jalCalifornialLimitediPartnership............... WalnutiCreek..........ccccoevvvvernnes LIQUIALION.......cucvviccecev e 03/28/1989
LydianiPartnersill,iL.P.........ccccuenee. . INEWIYOrK.....coccecns ... | Withdrawal. 04/01/2004 | ...
ThelSudimeriBuylOutlFundIN.V.. ... | Liquidation. .108/06/1997 |....
ThelWHCIGrouplLimitediPartnership,IL.P... . . | Liquidation..... 12/31/1996 |....
WTIEQuipmentiPartners,IL.P.........ccoorrrrersieneisisecsnenns Pittsburgh Liquidation..... .110/01/1990 |.....
1999999.[TotalllJointiVentureloriPartnershiplinterestsiThatiHavelUnderlyingiCharacteristicsIoflOtherlliUNaffilated............ccovevereericericiesieissce sttt es s sansenanaenas
JointiVentureloriPartnershiplinterestsiThatHavelUnderlyingiCharacteristicslofiOtherllAffiliated

EUROITLIInvestments,ILLC . REAIZEAIFX.......ooovverericisesie st 09/01/1998
EUROITLIInvestments,ILLC . RealizedIFX... 04/25/2001 | ....
2099999.11TotalllJointiVenturelorlPartnershipllnterestsiThatiHavelUnderlyingICharacteristicslofIOtheIIAFflIAtEd. ..........ciuieiiiie ettt
3199999.11SubtotallllUnaffiliated
3299999. IS ubtotalllAffiliated..
3399999.11Totals




StatementiasiofiVarchiz1,20050f THETRAVELERSILIFE/AND/ANNUITY COMPANY

v03

SCHEDULEIDIIIPARTI3
ShowlalllLongiTermiBondslandiStocklAcquiredibylthelCompanylDuringithelCurrentiQuarter
1 2 3 4 5 6 7 8 9 10
Paidfor NAICiDesignation
CUSIP Date Numberiof Accruediinterest oriMarket
Identification Description Foreign Acquired NameloflVendor ShareslofiStock ActuallCost PariValue andDividends Indicatori(a)
Bonds(IIAIlIOtheriGovernment
105756 BE 9 |Brazill(Replof)IBAL8.875%010/14/19........vurieirrierieiesiesissiressssississssssesssssese s | TSR I 03/28/2005...... UBSIWarburghlSECUNItIESIING. ......vvvverereeirereseiseieeeieeeseesesse s sessessssennes
105756 BF 6 |Brazill(Replof)INt8.750%002/04/25.... IR L ST I 02/01/2005...... UBSIWarburghiSecuritiesiinc.
105756 BG 4 |Brazill(Replof)INtN7.875%(03/07/15.... IO L SIS I 03/22/2005...... BearlStearnsi&iCo......
195325 BA 2 |Colombial(Replof)INt110.750%001/15/13. SIS D 03/23/2005...... Various.......
715638 AP 7| Perul(Replof)iBd8.750%011/21/33.... AP [ 01/27/2005...... MorganiStanley
900123 AT 7| Turkeyl(Replof)INt8.000%002/14/34.. A Fens [ 03/24/2005...... UBS[WarburthSecurltlesJInc.
900123 AW 0| Turkeyl(Replof)INtII7.375%002/05/25.. o [P [ 01/14/2005...... Morgan(StanleylDeaniWitter..
1099999. TotalliBondSIIAIIOthErIGOVEINMENL........c.iuieeis ettt sttt et bbbttt bbbt en sttt b
BondslISpeciallRevenuelandiSpeciallAssessment
31294K GC 3| FHLMCi150YearIFixedlB.000%001/01/17 .....ucvvveeeeerereiesieiiesesiesiseseesesssssessssssessnes | seesssssnses | eveeens 01/11/2005...... BAISECUIHES. ......ocveverereie ittt bbbt
31339D 4Q 8|FHLMCI24111ZE16.500%002/15/32.... B 03/01/2005...... InterestiCapitalization.
3133TR 4H 5|FHLMCI22741ZM6.500%001/15/31....c.cooieeiicieeeiseeeiiesiseeissssesiesssesssessssssessssnssnns | esssesssnes | eseens 03/01/2005...... InterestiCapitalization
3133TU YS 1| FHLMCI23531AZII6.000%009/15/31.......ooreeeererieiineeeieeseessesseeesssensesessesssessssssnssns | sesessessnns | veenees 03/01/2005...... InterestiCapitalization
31392R E3 1|FHLMCI24691Z16.000%007/15/32... SO PO 03/01/2005...... InterestiCapitalization
31392U TM 6| FHLMCI25021ZCi16.000%009/15/32.... I 03/01/2005...... InterestiCapitalization
31395M W7 0| FHLMCI2938IEBII5.000%002/15/25........cooorvveirriiereeirssississ s sssssssssssssssssssssnses. | avsissssnnns | evvens 02/28/2005...... GreenwichiCapitaliMarketsiinc.
31402Q YU 9|FNMAI301YeariFixedi5.000%001/01/35 [ ISR I 02/03/2005...... GoldmManlISACHSI&ICO. ......c.eurrvrrrereireieise st ssees
31405X CV 3|FNMAI300YearFixed5.500%011/01/34.. R I 12/29/2004....... DeutschelBank.......
31406A BR 2|FNMAI300YearlFixed5.500%012/01/34.. O I 12/13/2004....... Various.......
31406A BS 0|FNMAI300YearlFixed5.500%012/01/34.. O I 12/29/2004....... Various...
31406A CM 2| FNMAI300YearlFixed5.500%012/01/34.. I I 12/29/2004....... Various...
38373M MT 4| GNMAI200510020E05.033%008/16/31......... . I I 12/27/2004....... DEULSCNEIBANK. .......oocvvieiirecrieiie sttt sses bbb s s s sas | eestessessaesssssessesssessessessents | sobessessssssessessssansssssestnsss | sessessiessessessesssnssessessansas
888682 DR 9| FNMAI300YearlFixedIDollll5.000%004/01/35.......covcuerrreiseieeiesesssereesessessaesissssensenes | eosnasnsnnes | eoseeas 03/11/2005...... BAISecurities.. . e ..24,927 645 ..25,000,000 |.
3199999, TotalllIBondsIISPeCiallReVENUEIEISDECIAIIASSESSMENLS. ..........c.eviveierieeteiereriersetstessaesssssssesssesssssssssssssssssesssasses  sesesssssssssesesessssesssssesassssssessssesesassssessssesesasssssssssesessssssssassssessssssssessesesssassesesansesassssesesessesasssnsesassnsessssnsesass | senessesssesasns 65,687,614 |.................. 65,813,662
BondslIIPubliciUtilities
171871 AE 6| CincinnatilBelllincISrII8.375%I01/15/14.......oueeveeeeereeeeeeieeeeeesetesieeetes e esssesessssees | eeveesasesens | ereas 01/27/2005...... VMHOUS....e.vevevcee ettt sas st st sensssssesasssen s
171871 AF 3| CincinnatilBelllincISrin8.375%001/15/14 I I 02/02/2005...... BankloflAmerica.
171871 AG 1| CincinnatiiBelllinciSrin7.000%002/15/15 I 02/02/2005...... BankloflAmerica.
842400 EY 5| SouthnICAIEdisonICol1stl5.000%001/15/16........ccuimrerriieeririerisisrsisiessesssrsseessssessnes | eosrenssnasns | cosvens 02/23/2005...... UBSIWarburghiSecuritieslinc
3899999. TOtalIBONASIIPUDICIULIIIHIES. ... .v.recvetieiteiis ettt ettt sttt sss et sas e esessssesessssesessasesebsesehessssesesessebesessesesesseseseses  sesesesessesessssssesessesesessesesesensesesse et e b entehes e e bebes et s e et s snt e s s e set et en st ensnseaenensntanas
BondslllindustriallandiMiscellaneous
000305 AA 0|AACIGrpiHIdgiCorpISKIDIl0.000%I10/01/12......vcveveereereeeieiierievesessetessesessesssessesses | sesverinniens | eeerens 01/12/2005...... GoldManISACKSIAICO........uevrevereercririeeieissseeessesesessssssesssessssssssssssssens | evesessessenssssesssssssssesseenies | seeesersesensensereenee 144950 | coiviinieieeieieis
001778 AA 7|AMRIEmcarelHoldcolSriSul10.000%002/15/15.........ccevevreerereieiesiessesesssssssssessenes | svessessienss | eorenne 01/27/2005...... BaNKIOfIAMENICA. ......cvucvrcvecieie et sss e ssenss | censssssssssssssssesssssssssessesens | svnssenssssessensnnsses 235000 | ovveriseiseseienenns
001957 BD 0|AT&TICOrPIBAI.750%011/15/31.......oovecreerereeeie s sssssssaes | sessessinnss | eoveens 01/28/2005...... LehmManIBrotherslING..........ccveieieieierssiessssiesssssssesssssssssessssssesssssesss | cessssssssssssssssessssssessessesens | svsssessisssssseessesee ] 10,134 | oiiiiiseiieiisiieis
004398 AD 5|AccuridelCorpliSriSubINt8.500%002/01/15 S O I 02/03/2005...... LeNMANIBrOthEISIING. .......cuucvuieieeiie ettt sse s | st ssss s bbb s s saeseens
013817 AB 7| AlcoallnCINtI7.375%I08/01/10.......ccveererereeeeeiieieeesetes ettt sesses e sssseses | avs I I 02/24/2005...... BaANKIOTIAMEIICA. ......cvuvicvecie ettt bbb | estaebessses bbb ssse s baesaens
014383 AE 3 |AlderwoodsIGrplincISrINL7.750%009/15/12 RSSO U 02/25/2005...... MorganiStanleyIDEANIWILET..............cccueveeiiieeieieeseiees e sesens | cvsevssesssse st e , e
01958X AX 5|Allied/WastelNorthiAmeri9.250%009/01/12.... I v [ e 02/01/2005...... FirStIBOSIONICOM. ....cvuerierceeireeseere et sstees st sese e sseess | fressesssesnssssesesessseeessessees e
02369A AE 8| AmerniAchievementiCorpllli8.250%004/01/12. [ IR B 01/28/2005...... LehmaniBrotherSIING...........c..cuvuiveeireieieieieeieie et sssesas | evsesssessssesssssssessesessesesas et
031652 AQ 3| AmkoriTechlIncISHINtII7.750%005/15/13........covveeeereeerereieeeeeee e | e O P 02/09/2005...... VATHIOUS.....vocevrvectceeiete ettt se st esssaesntns | evsssssssesessassesses e sensesees s e ran
03216P AC 2|AmsouthiBankINAINtI2.820%011/03/06..... (ST R 03/30/2005...... JPIMOTGANISECUNEIES. .vvvuvveveererrerreseeseeessesssesesseesessessssesesssssessensssssessesssnsss | sesessesssssssssessnssenssnssessessns
06849V AB 9| BarrickIGoldIFinIINCINtI4.875%011/15/14........cveeeeeeereeereerereee e seesesesesienennes | seee I I 02/28/2005...... VMHOUS. ..o ettt ss st ss s sssssss st essensssssessssassans | stessessssssnsnsssssesssesensensans .. .. ..14 ,000,000
07383F R9 1|BeariStearnsiComliMtgi4.693%007/11/42.. I O 10/01/2004....... BearIStEArNSI&ICO. ..........cvveeveeiecieeiete sttt sssaesns | eveessssssse st e .
07383F S2 5|BeariStearnsiComliMtg4.693%007/11/42.. SO IO I 10/01/2004....... BEANISLEAMNSI&ICO. ...ttt essesss | sressessssssssssssesesssnsessensens
07383F S3 3|BeariStearnsiComliMtgi4.693%007/11/42.. I O 10/01/2004....... BearIStEAMNSIBICO. ........cvcvreevresie ettt s s sssaesns | eveesssssssassesssssessesensesennas
07383F S4 1|BearIStearnsiComIIMtgII4.693%I07/11/42........coooverererererresieeesriseesseseseessssessesenns | evvessesienes | eeveres 10/01/2004....... BearlStearnsi&ICo
07383F S5 8|BeariStearnsiComIIMtgI4.693%I07/11/42..........ccovveeveerreieriiieeeieeesseeeeeseeisseseens | eveveressenes | cerns 10/07/2004...... BeariStearnsi&ICo
105340 AB 9 |BrandywinelRealtylTriNt15.400%011/01/14 I I 02/04/2005...... WachovialCapitallMarkets..
125581 AR 9| CITiGrouplHIdgslincINt15.000%002/01/15.. . O I 01/25/2005...... DeutschelBank...................
12626P AE 3| CRHIAMErIINCINtI5.300%010/15/13......ocoveeeeeeeeieeeieese et ssssesens | evsesisssens | erias 02/04/2005...... WachovialCapitallMarkets
126650 AV 2| CVSICOrPINtI4.875%009/15/14........cooveeeeereerterieeieseesisets st ss s ssassaess | eessesssssens | ereans 02/01/2005...... GoldMANTISACHSIAICO. ......covecvevecicieercie ettt sssssesssstestenes | evtessesssesssssessssssnssesssssnses | sesssssessasssesaend 6 065 340 | e 6, 000 000
13973T A* 3| CapitallAutolLPISKINtIS.460%002/24/15.........cooeeeereeeeeerreeeeeeeteeee e essessissiessennes | seesasssinnas | eoeeene 03/30/2005...... DIFECL...eo ettt ettt ettt s sttt sttt sansas | estessessessessessesssensentnsanss | sessessieseesaesaas 4,600,000 |...ccevrrrrnnnes 4,600,000
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StatementiasiofiVarchiz1,20050f THETRAVELERSILIFE/AND/ANNUITY COMPANY

SCHEDULEIDIIIPARTI3
ShowlalllLongiTermiBondslandiStocklAcquiredibylthelCompanylDuringithelCurrentiQuarter
1 2 3 4 5 6 7 8 9 10
Paidfor NAICiDesignation
CUSIP Date Numberiof Accruediinterest oriMarket
Identification Description Foreign Acquired NameloflVendor ShareslofiStock ActuallCost PariValue andDividends Indicatori(a)
14040E HL 9|CaplOnelBKINI5.000%006/15/09...........coverrerrerrerreererereesseseesseseessesessseesssessessasssesses | sessesssnsses | nvens 02/09/2005...... LehmaniBrotherslINe...........c.euceererririreieiseneeeseeeseee s
143905 AG 2| CarriagelSvCIINCINLIT7.875%I01/15/15. .....overrererieiereereieiresessssesssesissssessessssssnssssses | essesssnsses | sneens 01/20/2005...... MerrilliLynch...........
151313 AS 2| CendantiCorpINtII7.125%003/15/15.......civeeiererirressiressssisseesssssssssssessessssssessessessessss | sessessansses | nesss 01/12/2005...... MerrilliLynch...........
152312 AM 6| CentexiCorpISKINI5. 125%010/01/13.......cvevereeeereerce et ves e sessssassens | evessessenes | ereens 01/14/2005...... LehmaniBrotherslinc..........
172062 AD 3| CincinnatilFinlICOrpINtIIB. 125%U011/01/34...........cooeverereieirrrieeeseeseiseiese s iesssssesees | cevvessssenns | eneens 02/01/2005...... UBSIWarburghISECUHESIING. ........vvevrreerreiricieieisieisseesiesseisrese e
216762 AA 2| CooperiStdIAUtoINtII7.000%012/15/12........cvuererrerrerireireeississte e sessssssessenes | sesssssienss | eoveens 02/04/2005...... BanKIOfIAMENICA. ......couevvriecieie et
219023 AB 4| CornlProdsiIntilincISrII8.250%I07/15/07 ..........coevrerereeieerireresssssesssssiessssssssssisssssses | sessessieses | eoveens 01/04/2005...... CitigroupiGlobaliMarkets....
245217 AN 4 |DeliMontelCorpISrISUbINIIE.750%LI02/15/15.........oveveeeiereeieieieseeissieisssesesssssssenas | svevssisniens | erenees 01/25/2005...... Morgan(StanleylDeaniWitter..
25212E AC 4 |DexiMediallncINtII8.000%011/15/13.......ococveereeercreieisieseiee e ssssesssies | arerssssssnns | erenens 02/22/2005...... Morgan(StanleylDeaniWitter..
26632Q AK 9|DuralOperatingICorpIColl8.625%U04/15/12........coveevveveeereriiieeeieeieeseeiesseeveesesiesenns | everessenens | eevene 02/17/2005...... Various.......coceveeeveeeeeiennnns
29452P AB 2| EquitablelLifeINtI7.700%012/01/15........oovereeeerreeieeeeseeeses st sssassssssees | sresssssinnas | eoeeens 01/04/2005...... CitigroupiGloballMarkets e
36077B AA 5 |FdIAmerniCoslINCINtIIS.875%U05/15/13........ccvuevireirieieisiiciseseveseesiesiese s sssesses | sesissssinns | erenens 02/08/2005...... GoldmanlISAChSIAICO..........curvereeriieiesierese et
36828Q KR 6 |GEICapiComIIMtgICorplid.772%006/10/48............covveererrreiieiereeeeeeiissieeessseisneaas | cveerssinnies | eevenne 02/03/2005...... DEULSCHEIBANK.........cvuieieeiireteierese ettt
36828Q KT 2|GEICapIComliMtgiCorplii4.826%I06/10/48.............ooveeeeerreeeeeeereeneeneeieeeseeneessesneenes | eereeeneenens | veenees 02/03/2005...... DEULSCNEIBANK. .......coveeecececerce ettt ensnessenna
36828Q KV 7 |GEICapiComlMtgICorpli4.846%U006/10/48............cooveeveererrerreeeererereeeeeseesesissesessenss | cveerseisnees | eeveene 02/03/2005...... DeutschelBank...
36828Q KW 5| GEICaplComIIMtgICorpli4.869%006/10/48............ccooveererrrreriereererereeiesisseessesssesessensss | cverssennees | eevenes 02/03/2005...... DeutschelBanik...............
370425 RG 7| GMiAccepiCorplGloball6.150%I04/05/07 ........c.overvrerreereerersieisereeesesssssssssesssssessenes | sesssssness | eereens 02/07/2005...... MorganiStanleyIDEanIWItET..............cvrveerrrrenrereireieineissee s
382383 AF 4 |GoodmaniGloballHIdgsIIN7.875%I12/15/12........coveeeeeeirerereereseeeresesesssesessesenses | sesverinninns | eoneens 02/24/2005...... WachovialCapitalIMarkets..............cccveeeiereeieeirseeiesee e
390064 AG 8| GreatiAtlanticl&IPaciTell7.750%004/15/07 .........ccovvereeierireseieieiseseisesssisssssssessenes | svesssssienss | erveene 02/02/2005...... Various.......coveevreveeeseieeins
396789 JU 4|GreenwichiCapIiComlIFdI4.799%I08/10/42.........coueervveereriierseeeeeesiessseeveesissesenns | evvveennens | eevens 01/26/2005...... GreenwichICapitallMarketslinc...
396789 JW 0| GreenwichiCapIiComlIFdIi4.859%08/10/42...........ccevvveerereiesiieereesceeseeeeeesesiesenns | evvveeinnens | eeveene 01/26/2005...... GreenwichICapitallMarketslinc...
396789 JX 8|GreenwichiCapIComIIFdI4.894%I08/10/42...........coeveeereeririierieresesisesssenesssssiens | svevisisninns | erenens 01/26/2005...... GreenwichiCapitallMarketslinc...
396789 JZ 3|GreenwichiCapIComIIFdI4.986%I08/10/42...........cccevevererreriieriereseriesessssesesssssiens | sverissnniens | erenens 01/26/2005...... GreenwichiCapitallMarketslinc...
396789 KA 6 |GreenwichiCapIComllFdl5.087 %008/ 10/42...........cceuveverevreiereriereseeseessesssssissienas | seeveninninns | erenens 01/26/2005...... GreenwichiCapitallMarketslinc...
40426W AP 6 | HealthIRetirementIPptysiI6.400%002/15/15........ccueverereererereesereseisiesesveseesessssessenes | coeverenenes | cnvens 02/07/2005...... JPIMorganiSecurities.........
428291 AJ 7 [HexcellCorpISriSUbINtIB. 750%002/01/15.........cvoververereeeeieeereeceeeeeseeeteeseseeessessesenssees | evereeesnenes | eereens 01/27/2005...... Goldman(iSachsi&lCo....
48666K AL 3 |Kaufmani&BroadlHomeICOm5.875%001/15/15.......coceveererereeeeisieiseieieiesesiesssseniees | everesiesians | evnnens 02/01/2005...... Various.........ccovvveevnnes
52108H 2U 7 |LBIUBSICOMIIMtgITII200504.742%002/15/30.......c.cveerrereereeeeeeeeeeeeeeeeseeseseaesssesessensens | eeveesesnsns | ereens 01/31/2005...... LehmaniBrotherslinc..
52108H 2X 1|LBIUBSIComliMtgiTri2005004.816%002/15/40..... SO IR DT 01/31/2005...... LehmaniBrotherslinc..
52108H 2Z 6 |LBIUBSICOMIIMtGITII200504.856%[02/15/40.........cooomerererreereserreseseesesesssnssessssssnsnsens | eeveesssnsens | erens 01/31/2005...... LeNMANIBrotherSliNG..........ceevevereerersesseeeseesseessessssssssssssssss s ssessssssseneens
521865 AG 0|LeariCorpiColGteel0.000%[002/20/22............occrvurerrermirmrereireesessseseessesssssssssesssssssssns | sressesssnsss | eereens 03/17/2005...... FirstIBOStONICOM. ....cvuririerrereseieiieriseeessessssssess s s sssssssssssesnns
52517P YN 5 |LehmaniBrothersiHIdging4.250%001/27/10.........cccomreerereererierereseeesissssesesssssesens | eesvenensinns | eoneens 01/04/2005...... LehmaniBrotherslinc..
549271 AE 4|LubrizollCorpISriNtI5.500%010/01/14........ [V D 02/28/2005...... Various........ccevve.
552075 AE 3| WilliamiLyonIHomesISIINI7.625%012/15/12.......c.cvveveereeieeeeeeeeeeieeeeeseeseses | evveeeinnens | eeneene 02/24/2005...... TaxiFreelExchange....
552078 AN 7 |LyondelllPetrochemicalll10.875%005/01/09..........cccceervimrererereseieiereiieieseeeeresessenenies | evveieinnens | eeneens 01/14/2005...... MorganiStanleyiDean(Witter.
58405U AC 6|MedcolHealthiSolutionsili7.250%008/15/13.........ocveirerreieieiieieisiesessissieisesesessesens | eevvssessenss | eneens 02/02/2005...... Morgan(StanleylDeaniWitter..
615394 AF 0| MooglincISriSUbINEIE.250%001/15/15.......cviveeeeeieieieeee e siessssseessssasssns | sesaessnnes | eoeeens 01/05/2005...... BankloflAmerica.................
61745M W4 1| MorganiStanleylCapi2005004.780%012/13/41 ..o | evvevesienn | erens 01/20/2005...... Morgan(StanleylDeaniWitter..
61745M W6 6| MorganiStanleylCapli2005014.840%12/13/41..........coeuriereesieeieseeieseeeiese s | evveressenn | erens 01/20/2005...... Morgan(StanleylDeaniWitter..
61745M W7 4| MorganiStanleylCapi200504.880%012/13/41..........cooeveeeerrereeresseeeseesssessenensens | eosrererenes | cnvens 01/20/2005...... MorganiStanleyiDeaniWitter..
648053 AD 8| NewlPlaniExcellRItyITriI5.300%I01/15/15.......cvvieeeeeeeeeeeeeeeeeeeeeeeeeesteeeseeeteeseseenenes | evereeennens | eerens 01/10/2005...... BankloflAmerica.............
695156 AM 1 |PackagingICorploflAmeri5.750%08/01/13........ccvoeeerreeerereeeeeeseeseeseeseesessesiens | seeveeinneens | ereeens 02/08/2005...... FirstiBostoniCorp....
729416 AG 2| PlyiGemiindusISrISUbINI.000%002/15/12.........ooverrerrererreereeeereiesenseeiseesesssesesnnes | eesssssness | eereens 02/17/2005...... TaxiFreelExchange
74913R AA 9| QWestiSvsICOrpINtI13.500%012/15/07 .......oorvueeeeerrereerneeneeneeeesneesseeessesssessesessessessnnes | sessessanenne | neen 01/11/2005...... FirstiBostoniCorp....
755081 AE 6 |RayovaciCorpISrISUbINII7.375%002/01/15........covvereeererreiereece e esseesesesssssssesenes | eeeverinniens | eoneens 01/21/2005...... BankioflAmerica.
76169# AC 7 |ReyesiHIdgSILLCISHINIB.080%007/31/12.....curveeerreeeeieiseisesseeesseseseessssessessssssesses | essesssssses | eeens 01/31/2005...... Direct.....cccovrvrereeenen.
78442F AN 8| SLMICOrPINtI3.625%003/17/08........cocvveererrriesisriesiesissssesesssssssssessessssssssesssssessssssens | sessessssssns | eseaes 01/12/2005...... GoldmanlISACHSI&ICO..........eurvrrrrererieiese et sss s
800907 AG 2|SanminalScilCorpISubINtIIB.750%003/01/13......c.cvveererrerererieresesiesesssiesssssssssssnnes | sessensienss | erreene 02/16/2005...... BanKIOfIAMENICA. ......c.uevveveeieieieeee e
816196 AG 4|SelectiMedICorpINtL7.625%002/01/15..........cvriveiererieesereiesssiesesesiessssssesssssssses | svessessienss | eoveens 02/17/2005...... MerrilliLynch...........
832248 AM 0| SmithfieldIFoodslIncISr7.000%008/01/11 ...t sesesssiesenes | sessessnnes | eovenne 02/24/2005...... TaxiFreelExchange....
871130 AA 8| SybasellnCISUbINIT.750%[02/22/25............oooeverererierieresiessssiesesssssesissssessssssssns | sesssssinses | eoreene 02/15/2005...... LehmanIBrotherslinG..........c.cucvurievecieieiesie st
87305Q BW 0| TTXICOINI4.900%L03/01/15.......oeveeereereeererresiesiesresiseiesssssissss s sssse e sssssssssessessns | evsessessnss | eevees 01/31/2005...... SalomonISMIthIBAMMEY..........c.evuiuereeiieteteetes e
896778 AK 3| TritonlPCSIINCISHINLIIB.500%006/01/13.........cvoeveeeeveeeeieeeeeeeete et sesenes | seevaessnnes | eoeeene 01/06/2005...... BearlStearnSI&ICO. ......c.cvuevcveeier e sees ettt
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StatementiasiofiVarchiz1,20050f THETRAVELERSILIFE/AND/ANNUITY COMPANY

SCHEDULEIDIIIPARTI3
ShowlalllLongiTermiBondslandiStocklAcquiredibylthelCompanylDuringithelCurrentiQuarter
1 2 3 4 5 6 7 8 9 10
Paidfor NAICiDesignation
CUSIP Date Numberiof Accruediinterest orlMarket
Identification Description Foreign Acquired NameloflVendor ShareslofiStock ActuallCost PariValue andDividends Indicatori(a)
909214 BF 4|UnisysICorpISHINtI8.125%I06/01/0B...........cerrrenrernernererrresnesnessssssessesesssssssesessmssnenns MEFFIIILYNCH. ...cveitcrcie et ssssessssnsns | sesessesssenssessesssseesessessnsenne | seseseenenensesneneenensD8,D20 [ evivrrierireererrinis 56,000
918076 AB 6|UTstarcomiinciSubiNt10.875%(03/01/08 BankloflAmerica..... 178,000
925335 AD 3| VertislinciColGtd110.875%1006/15/09........... LeNMaNIBrOthErSIING. ......cc.veeueiieieieiessssissssssiesssssssssssssssssssessessssssssessesss | cnsssessmsssssssssessesssnssessesens | sonssensessensensnnsnen b8 488 | vvieiivrirsireiieienns 45,000
93443M AA 9| WarneriChilcottiCorpiSr18.750%002/01/15..... FirstiBostoniCorp........ 67,000
934548 AA 6| WarnerlMusicIGrpiSriSubi7.375%004/15/14.. LehmaniBrotherslinc.. .(36,000)
93933W AC 0| WAIMutiBKIFAIBA5.125%001/15/15.......... LehmaniBrotherslinc...... 1,500,000
93934D BZ 9|WAIMutiAssetISecICorpi4.900%005/25/36. MorganiStanleyiDeaniWitter.. 750,000
93934D CB 1|WAIMutiAssetISecICorpl15.200%005/25/36. Morgan(StanleylDeaniWitter.. 500,000
942683 AC 7 |WatsoniPharmaceuticalsii1.750%003/15/23... MorganiStanleyIDEANIWIET..............ccvrevrieeireieieeeseieeeeeiesssresssesseniens | evresessessssessssssessessssenens | sressenssssessesensersen82y903 [ eveiverisrerisseneis 85,000
993538 AF 4|DennyslCorpi2ndiLienii8.123%009/03/10.... DireCt.....coeveeveeiererreereis 26,167
993538 AG 2 |DennysiCorpi2ndiLien8.205%009/03/10.... Direct.. 26,167
L9641# AA 7| VetcollntliMezzICriFacil11.350%007/12/14. Direct.....ccevvevvereeene. 12,223
00765A AA 0| AdvertisingIDirectl9.250%011/15/12.......cvveereereeeeee et KBCIFINANCIAIIPTOGUCES.........cveviveveiicvetesceiesceccte ettt es s ses st vennsens | evenesrssensesssssessssenssessnenss | seevsseniersrensnsnsssss 30,025 | iviviieiiesvennins 90,000
257561 AV 2| DomtarlinGINtI5.375%012/01/13.......eceeeeeeeeeeeeeeeeeeeeeee et VAMHOUS....e.veveceeee ettt sas sttt s ssenssessesssnsensas 6,000,000
292506 AA 0|EncanalHIdgslFiniCorplCI15.800%005/01/14... SalomoniSmithiBarney... 5,000,000
453258 AU 9| IncolLtdiBd5.700%010/15/15..........cccevvnee. Various.........ce.evee. 4,000,000
460915 AR 2 |IntrawestiCorpISHINI7.500%010/15/13.......cvvverirerirrinrirrerneinsise e DEULSCHEIBANK........coeieerceirrereieineseiseieieee et sesssssessssns | sesessessessssesssssssnssessesssense | sesessemesensesnnenenn20yD T8 [ evrverreneseesessrsnenns 25,000
460915 AS 0| IntrawestiCorpISIINtI7.500%010/15/13.......cvivreeeriereeereeresee s ven DEULSCHEIBANK.........cvveevereicrericee st sesss s sssssssesssessesssssnsesas | svesssssissesesssssssssessssessnnns | sevensessenssssnssneerse(20,978) [ ovvevrererirrerssonns (25,000)
47215Q AC 8|JeaniCoutulGrpiPJCiIncln8.500%008/01/14 MerrilllLynch................... 64,000
67000X AA 4|NovelislincISrINtI7.250%002/15/15............. MorganiStanleyIDEANIWILET ............c.ccvereiieirieereeeeeeceere e snssenes | erseerenssseressssssessseessnenns | seeversnieresssserersssi02,000 | oviviiiieiiiinns 62,000
25156P AB 9 |DeutschelTelecommiintiin8.500%006/15/10 UBSIWarburghiSecuritiesiinc. 5,000,000
284138 AA 2|ElaniFinIPLCISrINt7.750%011/15/11..... MorganiStanleylDeaniWitter.. .55,000
284138 AB 0|ElaniFinIPLCISrINt6.490%011/15/11..... MorganiStanleylDeani\Witter.. 19,000
45820E AJ 1|IntiiTelecomiSatelitelSn7.805%001/15/12 DeutschelBank................... 67,000
45820E AK 8| IntiiTelecomiSatelitelS18.250%001/15/13... DEULSCREIBANK.......cocvvereceviecrcirecieeecteectete st sesss s sessesesessssssensssenens | eevenensesenessssnsssssennssssnenss | seesesesierssensnsnssens® 15000 | oveirieiieiiennnns 67,000
830505 AL 7 |SkandinaviskalEnskildali4.958%003/25/14.. SpearlLeedsI&IKENIOPU. ......cccvirrrieeiesiieee ettt .760,000
87656X AA 9| Tatel&ILylelintlFinIPLIL5.000%011/15/14 Various.........cc..vee.. 1,780,000
G3782# AG 2 |GlencorelFiniSriNtI7.550%007/22/07...... FirstlAlbanyiCorp 500,000 |.
Q8513@ AB 9| SkyCitylEntmtiGrpiLtdiSI5.570%003/15/15 .|F... Direct.............. e ) ....8,000,000 |.
4599999, TotalliBoNASIIINAUSTIAIIGIMISCEIANEOUS. ........vocveieitesetite sttt ettt s tesee s st essse e et seses et sssesssssessessssessessnsessess | sedssssssassessssessessesssssssessnsssssssessesassesses et st s st ee s st ss et et et s et s st s st sessesses et s st et entanssansansessessntansesants | cresssessassess 188,328,204 |................ 183,061,556
6099997. TOtAITIBONASTIIPAIIS. ... ... cveevuveseeseeseuserssssssessssssesessassssssessesseessssssssesseseessessees e ees e ee o8 8 ee8seE8eEsoe 8 a0 8 aeE8ee8enEenssesseeseessessns  e41eEiesssessnssessessenssessessesseeseE s e ee 8 o0 8 oeEe0E o0 8408408 1008408 o8 A AR S48 8 en 88 et st ee e st s ntentens st st st snsnsas | sissssssansanes 260,080,484 | ................ 254,923,218
6099999. TORAITIBONGS. ...t seeeueseeesse e ess s see s ss s sess s essess s ssen st sess a8 eesse8 s Es o088 E s 48888 E R 8 ee 8 e8RS eE o8 enEeeseestensense | EieEsesioesnssessessorsoesseeessesEoeE oLt eeseetee Rt e eeE et e S eeeE e Rt AR AR A ARt RE R R s st et n st en s bt st ent st st st entensentans | benrnsienineas 260,080,484 | ......cccoevnes 254,923,218

PreferrediStocksillindustriallandiMiscellaneous

313586 81 O FNMAIPTAISK. ....ucvuieeieiisssiesisisssssssssssss e sssses sttt st st ensnssnns | ssenssssasens [.......02/03/2005...... | LehMaANIBrotherSIINC. ........ooooeeeesseereeesssseresesessssssssssseseesessssesssessssessesessssesas | eoseasmeesesssennas (1,996.000) | ..ovvrveererinnanes 206,500
6399999. TotalliPreferrediStockslilindustriali&iMiscellaneous

6599997. TotallllPreferrediStocksliiParti3...........cccoceevennn ...206,500 |.
6599999. T O P O I OIS OCKS. ...ttt ettt ss st ss ettt st ss st es s s s ss ettt ees e ee s e s s s ee s s R8s s8R s e e s eedes et ensessessesensesse | e4isdesessetessessnsessoesessesessesses et eesee et eeRee e E AL E oAt oLt e et RR LA E e A s e R R A s s E e Ao RA st h et sttt n et en st st s entenans | nnbenseristentesntenes 206,500

CommoniStocksl(lindustriallandMiscellaneous

52171N 10 3| LeadisITechlNCICOMMONISIOCK. ..........coceverreeirrceeterie e eeeereseseeeesseesesesesssenssesenenans | eosvesensenes | ceerens 01/31/2005...... | Direct.. 625.000 ..2,295 |.
981402 10 0| WorkstreamlIncICOMMONISIOCK. ......c..cveveevriiisiciiisissecessiesssssesiesessesssssssessssesssssnens | Guovrereenes | cvsvees 03/23/2005...... | Direct.. ...3,597 |.
6899999. TotalllCommOonIStOCKSIIINAUSHIAIIGIMISCEIIBNEOUS.........c.eveiveetiees ettt ettt caeet st et esteseessessasssessssseesesessssssseesessnaes  oskessessesssssssssssasssssessesessssses et es et esseesess e et et seas et et es et e s et s s st s s s ascees et et eesees et et e st bsct et es et st entessntansnan ..5,892 |.
7299997. TotallICOMMONISIOCKSIIIPAMI3. ... .evreeeresreseserserssressesassssssssssssessssssssesssssssssessessens s esessses s st st snssenssnsansssssnnsanssneseos ..5,892 |.
7299999. TOtalIIIC OMMONISHOCKS ... ceereieeeees s sess e es s ses s es ettt oo .5,892
7399999. TOtAll PrEfrTEAIANAIC OMIMONISIOCKS. ... cvo e ce ettt ettt ettt ettt esaesecesseesssasessss et ssessesses st essesseascesssesesasseesessnses | oekssesssssssssssssossassessesesoessesaes et et e s eesess e ee s s e aseeset et et et ee A s e e e s s sees et et et et st eet et ettt basssnsessssensentessntansnsas | bevsessssssssssessnsans 212,392
7499999, TotalllBonds,IPreferredIanTICOMMONISIOCKS. ...........cvurvreerriereirereireirereetseeesseseeeessessessseesessassessesssessesssessessessssssnssnes | sessessesssssssssessesssnssessessessasssessassassassaessassassassnssassassssssessessasssessessessonssessessessasssessessassassanssassassassnssassassensnss | sessssmssassans 260,292,876

(a)IForfallicommonistockibearingitheINAICImarketlindicatori"U"lprovide:lithelnumberlofisuchlissues................ 0.




S03

StatementiasiofiVarchiz1,20050f THETRAVELERSILIFE/AND/ANNUITY COMPANY

SCHEDULEIDIIIPART4

ShowlAlllLongiTermiBondslandiStockiSold,iIRedeemedioriOtherwiselDisposediofibylithelCompanyiDuringlthelCurrentiQuarter

1 2 3 4 5 6 7 8 9 10 ChangeliniBook/AdjustediCarryingValue 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desigl
r PriorlYear Year's Total Book/ Exchange Realized Total Interest/ nation
e Book/ Unrealized Current OtheriThan Total Foreign Adjusted Gain Gain Gain Stock or
i Numberiof Adjusted Valuation Year's Temporary Changelin Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUsIP g Disposal Shareslof Carrying Increase/ (Amortization)/ | Impairment BJ/AC.V. Changelin ValuerAt on on on Received Maturity Indicator
Identification Description n Date NamelofiPurchaser Stock Consideration PariValue ActualiCost Value (Decrease) Accretion Recognized (11+12013) BJAC.V. DisposaliDate Disposal Disposal Disposal DuringlYear Date (a)
Bonds[U.S.[Government
36200Q K3 7| GNMAI30!YeariFixed6.500%(03/15/32 ....03/01/2005 | Paydown 23,816 23,816 24,162 24170 (354) (354) 23,816 0 228 |...03/15/2032
36211P  4Y 6 | GNMAIFHAIProjlLni519339116.400%008/15/4 . | ....03/01/2005 | Paydown 920 920 885 885 35 35 920 0 10 |...08/15/2043
36212L H5 3| GNMAIFHAIProjlLn(53675216.510%(08/15/43 . | ....03/01/2005 | Paydown 492 492 479 479 13 13 492 0 5 |..08/15/2043
36213Q LJ 6| GNMAIProjiLni6.500%005/01/43 ... | ..03/01/2005 | Paydown, 1478 1478 1,470 1,470 8 8 1478 0 16 |...05/01/2043
83162C BF 9| SmalliBusiness/AdminiGt110.050%(08/01/08........ ... | ....02/01/2005 | Direct. 3,081 3,081 3,081 3,081 0 3,081 (I [ 155 |...08/01/2008 |1.............
0399999. TotalliBondsIU.S.IGovernment 29,787 29,787 30,076 30,085 0 (298) 0 (298) 0 29,787 0 0 0 i 414 | ... XXX... XXX...
BondslI[AlliOther/Government
195325 BA 2 |Colombial(Replof)Nt110.750%001/15/13.... F.|....01/03/2005 | MerrilliLynch 142,086 119,000 133,725 132,713 (16) (16) 132,697 9,389 9,389 6,076 |..01/15/2013
283875 AK 8| EliSalvadori(Replof):Bd7.750%01/24/23. F.|....01/05/2005 | FirstiBostoniCorp. 156,960 144,000 143,525 143,525 0 143,525 | ..oooooeveeevcvininns | s 13435 | .o 13435 | ... 5,146 |...01/24/2023
61772* AF 5| Moroccol(Kingdomiof)IFg13.803%(01/02/09......... F.|....01/03/2005 | Redemption1100.0000 15,000 15,000 13,875 14,441 559 559 15,000 ...01/02/2009
698299 AD 6| Panamal(Replof).Emergini8.875%009/30/27. F.|...01/12/2005 | MerrilliLynch 136,563 125,000 125,000 125,000 0 125,000 ..09/30/2027
698299 AS 3| Panamal(Replof):BdI9.375%001/16/23. F.|....01/27/2005 | BeariSteamnsI&Co. 98,467 85,000 85,425 85,425 0 85,425 ..01/16/2023
715638 AQ 5| Perul(Replof):BdI8.375%(05/03/16 .. | F.|....01/21/2005 | MerrilliLynch 32,700 30,000 29,944 29,946 0 29,946 ...05/03/2016
718286 AT 4| Philippinesl(Replof)Nt9.000%002/15/1 F.|....01/12/2005 | MerrilliLynch 270,731 262,000 255,244 256,103 15 15 256,117 ..02/15/2013
78307A CZ 4 |Russial(MinistrylFin).U15.000%L03/31/30.. .. | F.|....01/12/2005 | UBSIWarburghiSecuritieslinc........... 8,196 8,000 5,605 5971 8 8 5,979 ..03/31/2030
900123 AS 9| Turkeyl(Replof)NtI9.500%001/15/14. .. | F.|...01/06/2005 | UBSIWarburghiSecuritieslInc........... 121,025 103,000 108,984 108,809 (11) (1) 108,798 ..01/15/2014
900123 AT 7| Turkeyl(Replof)NtI8.000%002/14/34. .. | F.|...01/07/2005 | Various 295,035 286,000 278,847 278,937 2 2 278,939 ..02/14/2034
900123 AW 0| Turkeyl(Replof)INt17.375%002/05/25. . | F. | ...01/21/2005 | Various 79,082 80,000 78,806 78,806 0 78,806 ..02/05/2025
903724 AA 0| UkrainelGovtBd17.650%006/11/13 F.|....01/14/2005 | Various 174,415 162,000 162,000 162,000 0 162,000 ...06/11/2013
91086Q AG 3| UtdiMexicaniStsiBdl8.300%08/15/31 F.|....01/19/2005 | Various 181,562 155,000 162,253 162,142 (4) (4) 162,138 ...08/15/2031
922646 AS 3| Venezuelal(Replof)iBd9.250%009/15/27... F.|....03/29/2005 | BeariStearnsi&Co. 88,634 91,000 70,935 71,147 44 44 71,191 ..09/15/2027
ED0889 15 1 |Venezuelal(Replof)lUnsul5.375%108/07/10.. F.|....03/29/2005 | MerrilliLynch 38,055 43,000 35,402 35815 247 247 36,062 ...08/07/2010
P01012 AD 8 | EliSalvadori(Replof)INt18.500%07/25/11............ F.|....02/07/2005 | BeariStearnsi&Co. 31,320 27,000 29,430 29,173 (29) (29) 29,145 ..07/2512011
P7794G  AF 9| Perul(Replof):BradylFLI15.000%[03/07/17........... | F. | ...01/10/2005 | LehmaniBrothersinc 110,100 120,000 73,405 77221 62 62 77,289 ..03/07/2017
P7794G  AF 9| Perul(Replof):BradylFLIL5.000%[03/07/17........... | F. | ....03/07/2005 | Call11100.0000. 1,310 1,310 799 841 469 469 1,310 ..03/07/2017
P8056K AC 8 | Panamal(Replof)BradyDI3.750%07/17/14........ | F. | ...01/18/2005 | Paydown 6,815 6,815 6,168 6,306 510 510 6,815 ..07117/2014
V0156* AB 4 | AlgerianiTranchel3ILnIGII1.125%003/04/10.......... |D |...03/29/2005 | MerrilliLynch 313,634 321,676 205,256 | cooeeeeeesecsreessssessiesiins | e 271,844 196 272,040 (35,579) 236,461 23529 53,645 ...03/04/2010
V0156* AB 4 | AlgerianiTranchel3ILnIGII1.125%003/04/10.......... D |....03/04/2005 | Redemptioni1i1i1100.0000 32,760 32,760 20,526 27,184 5,627 32,811 | .......(3,558) 29,254 3,506 ...03/04/2010
V0156* AC 2 | AlgerialTri1iGovtiGtd12.813%(09/04/06.. F.|....03/29/2005 | MerrilliLynch 114,646 115,804 LSToJ<1) I N I 109,327 | covvvvevrerrerennn LG T R 109,492 109,492 5,154 ..09/04/2006
V0156* AC 2 | AlgerialTri1iGovtiGtdi2.813%(09/04/06.. F.|....03/04/2005 | Redemptioniliii100.0000 38,601 38,601 32,217 36,442 2,159 38,601 38,601 ..09/04/2006
V0156* AD 0 | AlgerianiTranchel3iLniB12.813%[03/04/10. . |F. [ ...03/29/2005 | GarbaniEuropelLtd 46,119 47,000 34,956 39,581 425 | s | e 40,006 40,006 6,113 ..03/04/2010
V0156* AD 0 | AlgerianiTranchel3ILniB12.813%[03/04/10. F.|....03/04/2005 | Redemptioniiii100.0000 4,700 4,700 3,496 3,958 742 4,700 4,700 ...03/04/2010
X08158 AV 3 | Bulgarial(Replof)lIABIBI2.750%(07/28/11............ | F.|....01/28/2005 | Call1100.0000. 35,490 35,490 27,549 29,973 5517 5517 35,490 ..07/28/2011
X08158 AZ 4 |Bulgarial(Replof)Req'd12.750%007/28/11. . | F.|....01/28/2005 | Paydown 299,390 299,390 262,715 283,775 | oo [ i 15,815 [ s | i 15,615 299,390 ..07/28/2011
X74344 DM 5 | Russial(MinistrylFin):BI5.000%003/31/30............. |F. |...01/12/2005 | Various 360,823 353,000 326,824 334,807 282 335,179 25,644 ..03/31/2030 | 2FE...
Y9374Q AA 2| Vietnami(SocialistRepii4.063%003/14/16............ F.|....03/12/2005 | Callmm100.0000. 25,696 25,696 16,959 18,168 7,528 25,696 ...03/14/2016 | 3FE...
1099999. TotallBondsIAllIOtheriGovernment. 3,259,915 3,137,242 2,826,521 2,471,138 528,450 | ...... (39,137) | .. 2,960,451
BondsiiSpeciallR diSpeciallA
31283H WY 7 | FHLMCI30:Year(Fixed(5.500%(06/01/33... . | ....03/01/2005 | Paydown 844,818 844,818 822815 822,805 22,013 22,013 844,818 ...06/01/2033
31287M AD 2| FHLMC30!YearFixed15.500%012/01/31... . | ....03/01/2005 | Paydown 602 602 586 586 16 16 602 ..12/01/2031
31287N B2 3| FHLMCI30lYear(Fixed5.500%(01/01/32............. . | ....03/01/2005 | Paydown 6,319 6,319 6,062 6,062 257 257 6,319 ..01/01/2032 | 1............
31288F PW 8| FHLMCI30!Year Fixed(5.000%(02/01/33... . | ....03/01/2005 | Paydown 80,482 80,482 79,752 79,758 724 724 80,482 ...02/01/2033 | 1
31288K BA 0| FHLMCI30lYearlFixed5.500%:06/01/33... . | ....03/01/2005 | Paydown 52,810 52,810 52,992 52,992 (182) (182) 52,810 ..06/01/2033 | 1
3128GL BD 3 |FHLMCI150YearFixed16.000%:05/01/16... o | +:01/11/2005 | BAISECUNIHES......ovvvvvevevevererereverererenens | cvvvessesesssesssssssssesnsessreses | sssessserens 1,592,536 | ccocveverene 1,521,229 | oo 1,595,864 | ..ccvovrenr 1,595,447 (2,011) (VLR [ 1,593,435 (899) ...05/01/2016 | 1
3128GL BD 3| FHLMCi15!YeariFixed16.000%005/01/16... . | ..01/01/2005 | Paydown 57,794 57,794 60,630 60,614 (2,820) (2,820) 57,794 ...05/01/2016 |1
3128GN RH 3| FHLMCI150YearlFixed5.500%011/01/16............. . | ....03/01/2005 | Paydown 22,924 22,924 22,979 22,976 (52) (52) 22,924 1100172016 | 1.,
3128GQ YC 9|FHLMCI15]YeariFixedI6.000%002/01/17... o | +01/11/2005 | BAISECUNHES.........oooovevvveveveveicrvsernnnns [ covvsssvssvssmssssssssssssseesiness | covsvsseress 1,107,144 | ... 1,057,571 | oo 1,109,458 | ............. 1,109,285 (1,356) (1,356) | ccocevevcccvccriis | o 1,107,929 (785) ..02/01/2017 |1
31286Q YC 9| FHLMCI15]YeariFixedT6.000%102/01/17... ....01/01/2005 | Paydown 33,356 33,356 34,992 34,987 (1,631) (1,631) 33,356 ..02/01/2017 |1
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3128GR FX 2|FHLMCI150YearlFixed6.000%03/01/17... 1001/11/2005 | BAISECUNHES......vvcvvvvvevevereverevererenenens | seveeeeseesssnsesssesssnsssnnessees | sssssssssis 1,957,175 | oo 1,869,541 | .......cc.... 1,961,265 | ......cccccoe 1,960,637 (2,244) (V2275 I [ 1,958,393 | ..cvcccvrannns ..03/01/2017 |1
3128GR FX 2 |FHLMCI150YearlFixed6.000%C03/01/1 ....01/01/2005 | Paydown 36,321 36,321 38,103 38,001 (1,770) (1,770) 36,321 ..03/01/2017 |1
3128GS 6S 1 |FHLMCi150YeariFixed6.000%(05/01/17... o | +01/11/2005 | BAISECUNHES.......ooovvvvevevereversvererernnnns | covvevssssensnsssssssssssssesssnnss | cosesesereses 1,183,280 | ..cooccceens 1,130,297 | ............1,185,752 | ............ 1,185,437 (1,361) (1,381) | cooveveermnnrnns | o 1,184,076 ..05/01/2017 |1
3128GS 6S 1 |FHLMCU15Year Fixed6.000%(05/01/17... . | ....01/01/2005 | Paydown 119,420 119,420 125,279 125,246 (5,826) (5,826) 119,420 ..05/01/2017 | 1
31292H 4J 0| FHLMCI300YeariFixed5.500%012/01/33... . |....03/01/2005 | Paydown, 255474 255,474 256,752 256,755 (1,280) (1,280) 255474 ..12/01/2033 |1
31292H UN 2| FHLMCI30!Year Fixed5.000%01/01/33 . | ....03/01/2005 | Paydown 54,886 54,886 54,388 54,392 494 494 54,886 ..01/01/2033 | 1...ccvevenen.
31292H X4 1| FHLMCI301YeariFixed(5.500%(08/01/33... . | ....03/01/2005 | Paydown 189,485 189,485 190,906 190,906 (1,422) (1,422) 189,485 ...08/01/2033 | 1
31292 AL 4 | FHLMCI300YeariFixed5.000%(04/01/34... . | ....03/01/2005 | Paydown 42,612 42,612 41,960 41,960 651 651 42,612 ...04/01/2034 | 1
31292) BM 1 |FHLMCU300YeariFixed14.500%(04/01/34... . | ....03/01/2005 | Paydown 8,233 8,233 7,839 7,841 392 392 8,233 ...04/01/2034 | 1
31294K GC 3 |FHLMCI150YearlFixed6.000%001/01/17... . | ....03/01/2005 | Paydown 245,261 245,261 256,911 pASIRe N I O OO (RRIISI0) N O IR (11,650) 245,261 ..01/01/2017 |1
31296L YW 5| FHLMCI300YearlFixed15.500%008/01/33. . | ....03/01/2005 | Paydown 196,858 196,858 198,335 198,334 (1,476) (1,476) 196,858 0 ...08/01/2033 | 1
31296M GU 7| FHLMCL30!YeariFixed5.000%009/01/33... . | ....03/01/2005 | Paydown 4,275 4275 4,248 4,248 27 27 4,275 0 29 |..09/01/2033 {1
31296N  6S 1 |FHLMCI301YeariFixed[4.500%010/01/33... ....03/01/2005 | Paydown 28,921 28,921 27,366 27,378 1,542 1,542 28,921 0 263 |...10/01/2033 |1
31296Q BF 6 | FHLMCI30lYearFixed4.500%011/01/33... . | ....03/01/2005 | Paydown 7,714 7,714 7,299 7,303 41 A1 7,714 0 81 |..11/01/2033 {1
31296T NR 1| FHLMCI300YearlFixed16.000%(02/01/3: ...03/01/2005 | Paydown 63,303 63,303 64,857 64,872 (1,569) (1,569) 63,303 0 512 |..02/01/2034 | 1
31296W 5V 5| FHLMCI300YearlFixed14.500%04/01/34... .| ...03/01/2005 | Paydown 13,748 13,748 13,090 13,093 655 655 13,748 0 76 |..04/01/2034 {1
31296W EB 9| FHLMCI300YearlFixed4.500%004/01/34... . | ....03/01/2005 | Paydown 65,584 65,584 62,447 62,459 3,125 3,125 65,584 [ I 457 |..04/01/2034 |1
31296W EY 9 |FHLMCI300YearlFixed4.500%03/01/34... . | ....03/01/2005 | Paydown 84,070 84,070 80,048 80,063 4,006 4,006 84,070 0 699 |..03/01/2034 |1
31296W YZ 4| FHLMCI300YearlFixed15.000%:04/01/34... . | ....03/01/2005 | Paydown 296,172 296,172 291,124 291,131 5,041 5,041 296,172 0 3,245 |..04/01/2034 |1
31296X B3 8 |FHLMCI300YearFixed5.000%(04/01/3 ....03/01/2005 | Paydown 97,840 97,840 96,173 96,174 1,666 1,666 97,840 0 683 |..04/01/2034 |1
31296X B4 6| FHLMCI300YearFixed5.000%004/01/34... . | ....03/01/2005 | Paydown 98,343 98,343 96,667 96,669 1,674 1,674 98,343 0 897 |..04/01/2034 |1
31296X B8 7 |FHLMCI300YearlFixed5.000%004/01/34... . | ....03/01/2005 | Paydown 159,988 159,988 157,541 157,543 2,445 2,445 159,988 (U I 1,459 |..04/01/2034 |1
31296X HB 4| FHLMCI300YearlFixed14.500%004/01/34... . | ....03/01/2005 | Paydown 533 533 508 508 25 25 533 0 4 |..04/01/2034 |1
31296X MU 6 | FHLMCI30lYearlFixed5.000%004/01/34............. . | ....03/01/2005 | Paydown 99,869 99,869 98,167 98,168 1,701 1,701 99,869 0 629 |..04/01/2034 |1
31296X NH 4| FHLMCI300YearlFixed4.500%005/01/34... . | ....03/01/2005 | Paydown 8,729 8,729 8,311 8,312 416 416 8,729 0 64 |..05/01/2034 (1
31298W 2T 1| FHLMCI300YearlFixed5.500%011/01/31... . | ....03/01/2005 | Paydown 12,254 12,254 11,922 11,920 333 333 12,254 (U IO 112 |..11/01/2031 | 1
31298W 5X 9| FHLMCI300YearlFixed5.500%011/01/31 . | ....03/01/2005 | Paydown 1,963 1,963 1,910 1,910 53 53 1,963 0 18 |...11/01/2031 |1
3133TM 7G5 | FHLMCi21821ZCi17.500%109/15/29. . | ....03/01/2005 | Paydown 175,525 175,525 180,166 177,750 (2,225) (2,225) 175,525 0 2,323 |..09/15/2029 |1
31359H WH 3 | FNMAI199417917117.000%(04/25/24...................... . | ....03/01/2005 | Paydown 69,308 69,308 71,167 71,691 (2,383) (2,383) 69,308 (U IO 754 |..04/252024 [1.............
313598 E7 1| FNMAI20010121ZB(17.000%(05/25/31 . | ....03/01/2005 | Paydown 881,735 881,735 863,838 L (VI E<T: 0 R 11,579 [ covvvevrrrvrerevernrnees | ceverevenenens 11,579 881,735 0 8,999 |...05/25/2031 |1
31371H FM 5| FNMAI30lYearlFixed116.000%:01/01/29. . | ....03/01/2005 | Paydown 324,351 324,351 321,361 321,393 2,958 2,958 324,351 0 2,844 |..01/01/2029 |1
31371 PV 0| FNMAI30IYeariFixed17.500%:09/01/30. . | ....03/01/2005 | Paydown 3437 3,437 3,580 3,583 (146) (146) 3,437 0 43 |..09/01/2030 |1
31371L BB 4| FNMAI15]YeariFixed5.000%008/01/18. ....03/01/2005 | Paydown 4917 4917 4,966 4,966 (48) (48) 4917 0 37 |..08/01/2018 | 1
31371L CC 1| FNMAI30IYeariFixed14.500%008/01/33. . | ....03/01/2005 | Paydown 9,473 9,473 9,000 9,003 470 470 9,473 0 72 |..08/01/2033 |1
31371L  FX 2| FNMAI30IYeariFixed5.000%012/01/33. . | ....03/01/2005 | Various (4,400) (4,426) (4,404) (4,404) 1 1 (4,403) 3 | 1,810 |..12/01/2033 |1
31371L  FX 2| FNMAI30IYeariFixedT5.000%012/01/33. . | ....01/01/2005 | Paydown 4,426 4,426 4,404 4,404 22 22 4,426 0 18 |...12/01/2033 | 1
31371L GF 0| FNMA01YeariFixedT4.500%010/01/23. . | ....03/01/2005 | Paydown 746,844 746,844 724,609 725,078 21,766 21,766 746,844 0 5,362 |...10/01/2023 |1
31371L  ZS 1| FNMAI30!YeariFixedI5.000%001/01/35. ....02/01/2005 | Various (265) (267) (266) (266) 0 (266) 0 948 |...01/01/2035 |1
31371L  ZS 1| FNMAI30!YeariFixedI5.000%001/01/35. . | ....01/01/2005 | Paydown 267 267 266 266 1 1 267 0 11..01/01/2035 | 1
31373D G6 6 | FNMAI30lYearlFixed8.000%010/01/24. . | ....03/01/2005 | Paydown 100 100 102 102 (1) (1) 100 0 1 1..10/01/2024 |1
31376K C4 6 | FNMAI150YearlFixed5.000%:02/01/19. . | ....03/01/2005 | Paydown 5,529 5,529 5,527 5,526 2 2 5,529 0 ..02/01/2019 | 1
31384V YW 6 | FNMAI300YeariFixed17.500%008/01/30. . | ....03/01/2005 | Paydown 8,134 8,134 8,469 8,476 (343) (343) 8,134 0 ..08/01/2030 | 1............
31385C  ZV 8 | FNMAI150YearlFixedll5.500%005/01/16. . | ....03/01/2005 | Paydown 129,073 129,073 128,690 128,688 386 386 129,073 0 ...05/01/2016 | 1
31385J NQ 7 | FNMAI150YearlFixed5.500%:09/01/17. . | ....03/01/2005 | Paydown 15,527 15,527 16,068 16,060 (532) (532) 15,527 0 ..09/01/2017 | 1
31385X EW 3 | FNMAI150YearlFixed15.000%:06/01/18. o | ++:03/01/2005 | PAYAOWN........covvrevererememmmmmmmmemmmmmmmnenens | cevvenseseenssssssssssseenseesrense | eoseseserenes 1,040,589 | .cocoocevrnne 1,040,589 | .cocoovevene 1,057,661 | .coccoverens 1,057,115 | ooeverereerennnennnes [ crveerreeeed (RTCR:725) ) RN IS (RTT:725) 1 [ [, 1,040,589 ...06/01/2018 | 1
31386F BK 0| FNMAI30iYeariFixedi17.500%012/01/30. . | ....03/01/2005 | Paydown 363 363 379 379 (15) (15) 363 ...12/01/2030 | 1
31387F HU 1| FNMAI150YeariFixedll5.500%C06/01/16 . | ....03/01/2005 | Paydown 301,245 301,245 300,351 300,344 901 901 301,245 ..06/01/2016 | 1...........
31387Y TK 9 |FNMAI150YearlFixed5.500%008/01/16. . | ....03/01/2005 | Paydown 305,027 305,027 304,122 304,112 915 915 305,027 ...08/01/2016 | 1
31390K RG 5| FNMAI30IYearlFixed17.500%005/01/32. ....03/01/2005 | Paydown 12,431 12,431 12,995 13,008 (578) (578) 12,431 ...05/01/2032 | 1
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31390Q R4 9 |FNMAI5]YeariFixed5.500%107/01/17. ....03/01/2005 | Paydown 67,648 67,648 67,633 67,626 23 23 67,648 (U IO 746 |..07/01/2017 {1
31390W UC 4| FNMAI30!YeariFixed4.500%010/01/33. ....03/01/2005 | Paydown 7,826 7,826 7435 7438 388 388 7,826 0 60 |..10/01/2033 {1
31391E 4Q 1| FNMAI30IYearlFixed5.000%:02/01/34. . | ....02/01/2005 | Various (151) (152) (151) (151) 0 (151) LU R 150 |...02/01/2034 (1
31391E 4Q 1| FNMAI30lYearlFixed5.000%:02/01/34. . | ....01/01/2005 | Paydown 152 152 151 151 1 1 152 0 1 1..02/01/2034 |1
31400C MQ 4 | FNMAI30IYeariFixed4.500%07/01/33. . |....03/01/2005 | Paydown, 5594 5594 5,315 5317 277 277 5,594 0 42 |..07/01/2033 |1
31401C  JL 8| FNMAI5iYeariFixed15.000%005/01/18 .| ...03/01/2005 | Paydown. 300,394 300,394 301,051 301,011 (617) (617) 300,394 0 2838 |..05/01/2018 | 1o,
31401G C8 5| FNMAI15]YeariFixedI5.000%005/01/18. . | ....03/01/2005 | Paydown 198,086 198,086 198,520 198,495 (409) (409) 198,086 (U I 1,600 |..05/01/2018 |1
31401 5N 4 | FNMAI150YearlFixed5.000%:06/01/18. . | ....03/01/2005 | Paydown 798,328 798,328 800,074 799,973 (1,646) (1,646) 798,328 0 6,888 |..06/01/2018 |1
31401L BM 4| FNMAI30!YeariFixedI4.500%007/01/33. . | ....03/01/2005 | Paydown 85,137 85,137 80,880 80,904 4,233 4,233 85,137 0 339 |..07/01/2033 |1
31401N  3Z 0 | FNMAI30IYearlFixed4.500%008/01/33. . | ....03/01/2005 | Paydown 47,248 47,248 44,886 44,904 2,344 2,344 47,248 0 294 |..08/01/2033 |1
31401W WF 2| FNMAI30!YeariFixed4.500%07/01/33 . | ....03/01/2005 | Paydown 22,722 22,722 21,586 21,594 1,128 1,128 22,722 (U IO 102 |...07/01/2033 | 1
31401X D3 8 | FNMAI30lYearlFixed5.000%005/01/34. .| ....02/01/2005 | Various (198) (199) (198) (198) 0 (198) (U IO 708 |..05/01/2034 |1
31401X D3 8 | FNMAI30IYearlFixed5.000%:05/01/34. . | ....01/01/2005 | Paydown 199 199 198 198 1 1 199 0 1 1..05/01/2034 |1
31401Y V6 9| FNMAI30IYearlFixed4.500%:08/01/33. . | ....03/01/2005 | Paydown 153,593 153,593 145913 145,961 7,632 7,632 153,593 ...08/01/2033 | 1
31401Y VZ 5| FNMAI30lYearFixed4.500%:08/01/33. ....03/01/2005 | Paydown 113,097 113,097 107,442 107,485 5,611 5,611 113,097 ...08/01/2033 | 1
31402A X6 8 |FNMAI15]YearlFixed15.000%:07/01/18. .| ...03/01/2005 | Paydown 1,598 1,598 1614 1614 (16) (16) 1,598 ..07/01/2018 | 1
31402B WT 7 | FNMAI30lYearlFixed14.500%:07/01/33. . | ....03/01/2005 | Paydown 4,223 4223 4,012 4,013 210 210 4,223 ..07/01/2033 | 1
31402C ZC 9| FNMAI150YearlFixed[5.000%:04/01/19. . |...03/01/2005 | Paydown 786,325 786,325 797,198 797144 | oo [ i (RTOR:70) ) SN IR (10,820) 786,325 ...04/01/2019 | 1
31402D C4 0 | FNMAI30lYearlFixed115.000%:07/01/34. . | ....03/01/2005 | Paydown 476,492 476,492 468,879 468,866 7,626 7,626 476,492 ..07/01/2034 | 1
31402E 4R 6 | FNMAI30iYeariFixed4.500%007/01/33. ...03/01/2005 | Paydown 30,550 30,550 29,023 29,033 1517 1,517 30,550 ..07/01/2033 |1
31402H N3 1| FNMAI30lYearlFixedi4.500%007/01/33. . | ....03/01/2005 | Paydown 24,450 24,450 23,228 23,237 1213 1213 24,450 ..07/01/2033 | 1
31402K LJ 1 |FNMAI300YearFixed4.500%008/01/33. . | ....03/01/2005 | Paydown 79,324 79,324 75,357 75,388 3,935 3,935 79,324 ...08/01/2033 | 1
31402K P2 4 | FNMAI30DYearlFixed14.500%008/01/33. . | ....03/01/2005 | Paydown 31,184 31,184 29,625 29,638 1,547 1,547 31,184 ...08/01/2033 | 1
31402K TL 8 |FNMAI30lYeariFixed4.500%008/01/33 . | ....03/01/2005 | Paydown 6,455 6,455 6,132 6,135 320 320 6,455 ...08/01/2033 | 1
31402L K8 4 |FNMAI30!YeariFixedI4.500%008/01/33. . | ....03/01/2005 | Paydown 24,629 24,629 23,397 23,406 1,222 1,222 24,629 ...08/01/2033 | 1
31402L KY 7 |FNMA30!YeariFixedI4.500%008/01/33. . | ....03/01/2005 | Paydown 4,133 4,133 3,926 3,928 205 205 4,133 ...08/01/2033 | 1
31402L LC 4| FNMAI30!YeariFixedI4.500%108/01/33. . | ....03/01/2005 | Paydown 11,585 11,585 11,006 11,010 575 575 11,585 ...08/01/2033 | 1
31402L NQ 1|FNMAI30!YeariFixed4.500%09/01/33. . | ....03/01/2005 | Paydown 4,679 4,679 4,445 4,447 232 232 4,679 ...09/01/2033 | 1
31402M 3E 8| FNMAI15(YeariFixed(5.000%08/01/18 . | ....03/01/2005 | Paydown 8,028 8,028 8,107 8,107 (79) (79) 8,028 ..08/01/2018 | 1............
31402M FB 1| FNMAI30!Year Fixed(14.500%(09/01/33. . | ...03/01/2005 | Paydown 5,748 5,748 5,460 5,463 285 285 5,748 ...09/01/2033 | 1
31402M K5 8| FNMAI30!YeariFixed(4.500%(08/01/33. . |...03/01/2005 | Paydown 14,084 14,084 13,380 13,385 699 699 14,084 ...08/01/2033 | 1
31402M LM 0| FNMAI30IYearFixed4.500%008/01/33. . |....03/01/2005 | Paydown, 30,532 30,532 29,005 29,016 1515 1515 30,532 ...08/01/2033 |1
31402M LS 7| FNMAI30IYeariFixed(l4.500%(08/01/33. ....03/01/2005 | Paydown 33,287 33,287 31,623 31,633 1,654 1,654 33,287 ...08/01/2033 | 1
31402Q YU 9 |FNMAI30IYeariFixed15.000%01/01/35. o | ++:03/11/2005 | BAISECUNIHES......vvvvvvevevereverereverererenees | svvvesessssssnsssssesssesnseeerenes | esessseseee 24834974 | .. 24,907,060 | ............ 24,835,064 | ... 24,835,064 (89) (£:15) [ I 24,834,974 ..01/01/2035 | 1
31402Q YU 9 |FNMAI30IYeariFixed5.000%001/01/35. . | ....03/01/2005 | Paydown 92,939 92,939 92,670 92,670 269 269 92,939 ..01/01/2035 | 1
31402U B7 6 | FNMAI30lYeariFixedi4.500%009/01/33. . | ....03/01/2005 | Paydown 19,051 19,051 18,098 18,106 944 944 19,051 ...09/01/2033 | 1
31402U KT 8 | FNMAI30IYearlFixed4.500%009/01/33. . | ....03/01/2005 | Paydown 20,160 20,160 19,152 19,160 1,001 1,001 20,160 ...09/01/2033 | 1
31402U NS 7 | FNMAI30lYearlFixed4.500%009/01/33. ....03/01/2005 | Paydown 5,196 5,196 4,934 4,937 259 259 5,196 ...09/01/2033 | 1
31402V ZS 2| FNMAI150YearlFixed5.000%012/01/18. . | ....03/01/2005 | Paydown 22,313 22,313 22,304 22,304 9 9 22,313 ..12/01/2018 | 1
31402W LE 6| FNMAI30!YeariFixed4.500%109/01/33. . | ....03/01/2005 | Paydown 4,955 4,955 4,834 4,834 120 120 4,955 ...09/01/2033 | 1
31402W NL 8| FNMAI30!YeariFixed4.500%010/01/33. . | ....03/01/2005 | Paydown 37,975 37975 36,077 36,091 1,884 1,884 37,975 ...10/01/2033 | 1
31402W  YJ 1| FNMAI30!YeariFixed4.500%09/01/33 . | ....03/01/2005 | Paydown 109,279 109,279 103,815 103,849 5,430 5,430 109,279 ..09/01/2033 | 1............
31402Y D5 0 |FNMAI30lYearFixed4.500%:09/01/33. . | ....03/01/2005 | Paydown 7,803 7,803 7413 7416 387 387 7,803 ...09/01/2033 | 1
31403A 6W 0 | FNMAI30lYearlFixed14.500%010/01/33. . | ....03/01/2005 | Paydown 40,752 40,752 38,714 38,729 2,023 2,023 40,752 ...10/01/2033 | 1
31403B 6M 0 | FNMAI30IYearlFixedi4.500%010/01/33. . |...03/01/2005 | Paydown 7,943 7,943 7,546 7,549 394 394 7,943 0 60 |..10/01/2033 {1
31403C PL 9| FNMAI30IYeariFixedi4.500%011/01/33. . |....03/01/2005 | Paydown, 6,055 6,055 5753 5,755 300 300 6,055 0 46 |..11/01/2033 |1
314030 2H 1 |FNMAI150YearFixed5.000%04/01/19................ ....03/01/2005 | Paydown 153,202 153,202 154,722 154,708 (1,508) (1,506) 153,202 0 827 |..04/01/2019 | 1...........
31403F 2W 3| FNMAI150YearlFixedl5.000%012/01/18................ ....03/01/2005 | Paydown 47,916 47,916 48,392 48,388 (472) (472) 47,916 0 356 |..12/01/2018 [1............
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31403F PN 8| FNMAI30lYeariFixed(l4.500%10/01/33. ....03/01/2005 | Paydown 5,834 5,834 5,543 5,545 289 289 5,834 0 50 |..10/01/2033 | 1
31403G  5R 9 | FNMAI30!YeariFixed4.500%011/01/33. ....03/01/2005 | Paydown 6,680 6,680 6,346 6,349 331 331 6,680 0 50 |..11/01/2033 | 1
31403G RR 5| FNMAI30!YeariFixed4.500%010/01/33. . | ....03/01/2005 | Paydown 41,505 41,505 39,430 39,447 2,059 2,059 41,505 (U IO 438 |...10/01/2033 |1
31403H A3 4 | FNMAI150YearlFixed15.000%012/01/18. . | ....03/01/2005 | Paydown 3,157 3,157 3,188 3,188 (31) (31) 3,157 0 26 |..12/01/2018 | 1
31403H FK 1 |FNMAI30lYearlFixed14.500%011/01/33. . | ....03/01/2005 | Paydown 79,601 79,601 75,621 75,649 3,952 3,952 79,601 0 607 |..11/01/2033 |1
31403) C3 8 |FNMAI30IYeariFixedi4.500%009/01/33 . | ....03/01/2005 | Paydown 2,754 2,754 2,616 2,617 137 137 2,754 0 22 |..09/01/2033 [ 1...cccvvveers
31403 C7 9 |FNMAI30IYearlFixedi4.500%009/01/33. . | ....03/01/2005 | Paydown 5472 5472 5,198 5,200 272 272 5472 0 40 |..09/01/2033 {1
31403) W2 8| FNMAI150YearlFixed5.000%012/01/18. . | ....03/01/2005 | Paydown 42,121 42,121 42,119 42,119 2 2 42,121 0 397 |..12/01/2018 |1
31403M QJ 1| FNMAI150YeariFixed(l5.000%10/01/18. . | ....03/01/2005 | Paydown 10,562 10,562 10,667 10,666 (104) (104) 10,562 0 88 |..10/01/2018 {1
31403N S5 7 | FNMAI150YearlFixed5.000%012/01/18. . | ....03/01/2005 | Paydown 2,686 2,686 2,685 2,685 1 1 2,686 0 24 |..12/01/2018 {1
31403Q 4D 9 | FNMAI30LYeariFixed4.500%011/01/33. . | ....03/01/2005 | Paydown 189,130 189,130 179,673 179,737 9,392 9,392 189,130 (U I 1418 |..11/01/2033 |1
31403U 6Y 2 |FNMAI150YearlFixed5.000%012/01/18. . | ....03/01/2005 | Paydown 28,657 28,657 28,646 28,646 11 1 28,657 0 209 |..12/01/2018 |1
31403U Q5 3| FNMAI30IYearlFixed5.000%:07/01/34. . | ....02/01/2005 | Various (98) (99) (99) (99) 0 (99) 0 343 |..07/01/2034 |1
31403U Q5 3| FNMAI30lYearlFixed5.000%:07/01/34. . | ....01/01/2005 | Paydown 99 99 99 99 1 1 99 0 ..07/01/2034 | 1
31403X ZE 8 |FNMAI150YearlFixed5.000%:04/01/19. ....03/01/2005 | Paydown 86,480 86,480 87,243 87,238 (757) (757) 86,480 0 543 |..04/01/2019 |1
31404A QA 5| FNMAI15]YearlFixed15.000%:03/01/19. . | ....03/01/2005 | Paydown 1,940 1,940 1,960 1,959 (19) (19) 1,940 0 16 |..03/01/2019 |1
31404B U8 3| FNMAI150YearlFixed5.000%:01/01/19. . | ....03/01/2005 | Paydown 5470 5,470 5,524 5,524 (54) (54) 5470 0 48 |..01/01/2019 {1
31404C E6 3| FNMAI150YearlFixedl5.000%:04/01/19. . | ....03/01/2005 | Paydown 912 912 912 912 0 912 0 8 |..04/01/2019 |1
31404C U3 2| FNMAI150YeariFixed(l5.000%(04/01/19. . | ..03/01/2005 | Paydown 9,395 9,395 9,488 9,487 (93) (93) 9,395 0 78 |..04/01/2019 |1
31404C UV 0 | FNMAI150YearlFixed15.000%:04/01/19. ....03/01/2005 | Paydown 1,159 1,159 1,171 1,171 (11) (11) 1,159 0 10 |...04/01/2019 |1
31404D FB 9| FNMAI150YearlFixed5.000%003/01/19. . | ....03/01/2005 | Paydown 23,328 23,328 23,560 23,558 (230) (230) 23,328 (U I 140 |..03/01/2019 | 1
31404) 3L 7 | FNMAI300YearlFixed5.000%004/01/34. . | ....02/01/2005 | Various (986) (992) (987) (987) 0 (987) 1 1] s 165 |...04/01/2034 | 1
31404) 3L 7 | FNMAI30DYearlFixed5.000%004/01/34. . | ....01/01/2005 | Paydown 992 992 987 987 5 5 992 0 4 |..04/01/2034 |1
31404K N6 5| FNMAI150YeariFixed5.000%004/01/19 . | ....03/01/2005 | Paydown 10,040 10,040 10,139 10,138 (99) (99) 10,040 0 84 |..04/01/2019 {1
31404K QY 1 |FNMAI150YearlFixed5.000%004/01/19. . | ....03/01/2005 | Paydown 5,227 5,227 5279 5278 (51) (51) 5,227 0 32 |..04/01/2019 | 1
31404M FZ 6| FNMAI150Year(Fixed(l5.000%L03/01/19. . | ....03/01/2005 | Paydown 8,451 8,451 8,535 8,534 (83) (83) 8,451 0 73 |..03/01/2019 |1
31404N 6T 8 | FNMAI150YearlFixed5.000%:04/01/19. . | ....03/01/2005 | Paydown 10,039 10,039 10,138 10,137 (99) (99) 10,039 0 83 |..04/01/2019 {1
31404N  GP 5 | FNMAI30lYearlFixed5.000%:05/01/34. . | ...01/01/2005 | Normura(Securities!Int! (289,473) (293,323) (291,513) (291,514) 0 (291,514) 2,041 2,041 | (489) | ...05/01/2034 | 1
31404N GP 5| FNMAI30IYeariFixed(l5.000%(05/01/34 . |....01/01/2005 | Paydown, 293,323 203,323 291,513 291,514 1,809 1,809 293,323 0 . 102,959 |...05/01/2034 [ 1...cooenn.
31404N  QE 9 | FNMAI30lYear(Fixed15.000%:04/01/34. . | ....02/01/2005 | Various (419) (422) (420) (420) 0 (420) LU R 138 |...04/01/2034 (1
31404N  QE 9 | FNMAI30IYearlFixed15.000%:04/01/34. . | ....01/01/2005 | Paydown 422 422 420 420 2 2 422 0 2 |..04/01/2034 | 1
31404N TW 6 | FNMAI150YeariFixed5.000%(04/01/19. . | ..03/01/2005 | Paydown 85,147 85,147 85,992 85,984 (837) (837) 85,147 0 899 |..04/01/2019 |1
31404P  J4 4| FNMAI30IYearlFixed5.000%004/01/34. ....02/01/2005 | Various (109) (110) (109) (109) 0 (109) 0 249 |..04/01/2034 (1
31404P  J4 4 | FNMAI30IYearlFixed15.000%004/01/34. . | ....01/01/2005 | Paydown 110 110 109 109 1 1 110 0 ...04/01/2034 | 1
31404R  7J 0 | FNMAI30lYearlFixed15.000%008/01/34. . | ....01/01/2005 | BanklofiAmerica 61,253 61,619 61,145 61,144 1 1 61,145 108 ...08/01/2034 | 1
31404R  7J 0| FNMAI300YearlFixed5.000%008/01/34. . | ....03/01/2005 | Paydown 10,936 10,936 10,852 10,852 10,936 ...08/01/2034 | 1
31404R RY 5 |FNMAI150YearlFixed5.000%004/01/19. . | ....03/01/2005 | Paydown 564 564 570 570 564 ..04/01/2019 |1
31404R  ZA 8 | FNMAI30lYearlFixed5.000%004/01/34. ....03/01/2005 | Paydown ..1,023,292 11,023,292 983,159 983,110 1,023,292 ...04/01/2034 | 1
31404S FH 3| FNMAI300YearFixed5.000%004/01/34. . | ....03/01/2005 | Paydown 451,248 451,248 447,952 447,950 451,248 ...04/01/2034 | 1
31404T RM 7| FNMAI15YeariFixed(l5.000%(05/01/19. . | ....03/01/2005 | Paydown 12,099 12,099 12,219 12,218 12,099 ..05/01/2019 | 1
31404V ZS 0 | FNMAI30lYearlFixed15.000%005/01/34. .| ....02/01/2005 | Various (438) (440) (438) (438) 0 (438) ..05/01/2034 | 1
31404V ZS 0 | FNMAI30lYeariFixed5.000%005/01/34. . | ....01/01/2005 | Paydown 440 440 438 438 2 2 440 ..05/01/2034 | 1............
31404W MT 0| FNMAI150YearlFixed5.000%006/01/19. . | ...03/01/2005 | Paydown 9,240 9,240 9,332 9,331 (91) (91) 9,240 ...06/01/2019 |1
31404W RD 0| FNMAI30!YeariFixed5.000%(05/01/34. . | ....02/01/2005 | Various (2,535) (2,551) (2,538) (2,538) 0 (2,538) 2 ..05/01/2034 | 1
31404W RD 0| FNMAI30IYearFixed5.000%005/01/34. . |....01/01/2005 | Paydown, 2551 2551 2,538 2,538 13 13 2551 ..05/01/2034 |1
31404X LA 0| FNMAI30IYearFixed15.000%011/01/34. . | ....02/01/2005 | Various (4,925) (4,955) (4,930) (4,930) 0 (4,930) 5 ..11/01/2034 | 1
31404X LA 0| FNMAI30lYeariFixed5.000%011/01/34 . | ....01/01/2005 | Paydown 4,955 4,955 4,930 4,930 25 25 4,955 0 21 |..11/01/2034 |1.............
31405B LG 4 | FNMAI30IYearlFixed5.000%012/01/34. . | ....02/01/2005 | Various (443) (445) (443) (443) 0 (443) (U I 1,647 |..12/01/2034 |1
31405B LG 4 | FNMAI30IYearlFixed15.000%012/01/34. ....01/01/2005 | Paydown 445 445 443 443 2 2 445 0 2 ]..12/01/2034 | 1
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31405C JF 7 | FNMAI30LYearlFixed5.000%:07/01/34. ....02/01/2005 | Various (1,098) (1,104) (1,099) (1,099) 0 (1,099) 1 1 3,960 |..07/01/2034 |1
31405C JF 7 | FNMAI30LYearlFixed5.000%:07/01/34. ....01/01/2005 | Paydown 1,104 1,104 1,099 1,099 6 6 1,104 0 5 |..07/01/2034 | 1
31405D TS 6 | FNMAI30lYearlFixed5.000%:07/01/34. . | ....02/01/2005 | Various (355) (357) (356) (356) 0 (356) (V) [ 139 |..07/01/2034 |1
31405D TS 6 | FNMAI30lYearlFixed[5.000%:07/01/34. . | ....01/01/2005 | Paydown 357 357 356 356 2 2 357 0 11..07/01/2034 |1
31405E N4 3 | FNMAI30lYearlFixed5.000%:06/01/34. . | ....02/01/2005 | Various (4,835) (4,864) (4,840) (4,840) 0 (4,840) 5 5 | 1,342 |..06/01/2034 |1
31405E N4 3 | FNMAI300YeariFixed5.000%006/01/34, . | ..01/01/2005 | Paydown 4,864 4,864 4,840 4,840 24 24 4,864 0 20 |..06/01/2034 [1.....cccccen.
31405F 5S 7| FNMAI30IYeariFixed(l5.000%011/01/34. . | ....02/01/2005 | Various (71) (71) (71) (71) 0 (71) 0 237 |..11/01/2034 {1
31405F 5S 7| FNMAI30IYeariFixedl5.000%011/01/34. . | ....01/01/2005 | Paydown 71 71 71 71 0 71 0 ...11/01/2034 | 1
31405L AV 1| FNMAI30!YeariFixedI5.000%012/01/34. . | ....02/01/2005 | Various (881) (886) (882) (882) 0 (882) 1 1 2,078 |...12/01/2034 |1
31405L AV 1| FNMAI30!YeariFixedT5.000%012/01/34. . | ....01/01/2005 | Paydown 886 886 882 882 4 4 886 0 4 |..12/01/2034 |1
31405L SV 2| FNMAI30!YeariFixed5.000%07/01/34 . | ....02/01/2005 | Various (17,778) (17,884) (17,794) (17,794) 0 (17,794) 17 17 3,613 |..07/01/2034 |1
31405L SV 2| FNMAI30!YeariFixedI5.000%07/01/34. . | ....01/01/2005 | Paydown 17,884 17,884 17,794 17,794 89 89 17,884 0 75 |..07/01/2034 {1
31405M MR 5| FNMAI30IYeariFixed(l5.000%C09/01/34. .| ....02/01/2005 | Various (49) (49) (49) (49) 0 (49) (U IO 166 |...09/01/2034 | 1
31405M MR 5| FNMAI30lYeariFixed(l5.000%(09/01/34. . | ....01/01/2005 | Paydown 49 49 49 49 0 49 0 ...09/01/2034 | 1
31405N  2F 1| FNMAI30lYearlFixed15.000%010/01/34. ....02/01/2005 | Various (199) (200) (199) (199) 0 (199) 0 680 |...10/01/2034 |1
31405N  2F 1| FNMAI30lYear(Fixed[5.000%010/01/34. . | ...01/01/2005 | Paydown 200 200 199 199 1 1 200 0 1 1..10/01/2034 |1
31405Q Z6 8 |FNMAI30!YeariFixed5.000%109/01/34. . | ....02/01/2005 | Various (635) (639) (636) (636) 0 (636) 1 1 2,079 |..09/01/2034 |1
31405Q Z6 8| FNMAI30IYeariFixed5.000%09/01/34. . | ...01/01/2005 | Paydown 639 639 636 636 3 3 639 0 3 |..09/01/2034 | 1
314058 XG 4 | FNMAI30lYearlFixed15.000%011/01/34. . | ....02/01/2005 | Various (206) (208) (207) (207) 0 (207) (U I 775 |..11/01/2034 {1
314058 XG 4 | FNMAI30iYearlFixed15.000%011/01/34. ....01/01/2005 | Paydown 208 208 207 207 1 1 208 0 1 1..11/01/2034 |1
31405U MK 2 | FNMAI30lYearlFixed15.000%011/01/34. . | ....02/01/2005 | Various (5,171) (5,202) (5,176) (5,176) 0 (5,176) 5 5 3,981 |..11/01/2034 | 1
31405U MK 2 | FNMAI300YearlFixed5.000%011/01/34. . | ....01/01/2005 | Paydown 5,202 5,202 5,176 5176 26 26 5,202 0 22 |..11/01/2034 | 1
31405U TD 1| FNMAI300YearlFixed5.000%011/01/34. . | ....02/01/2005 | Various (3,018) (3,036) (3,021) (3,021) 0 (3,021) 3 3 | 2,104 |...11/01/2034 |1
31405U TD 1| FNMAI30lYearlFixedl5.000%011/01/34 . | ....01/01/2005 | Paydown 3,036 3,036 3,021 3,021 15 15 3,036 0 13 [...11/01/2034 | 1
31405V KD 8 | FNMAI300YearlFixed5.000%010/01/34. . | ....02/01/2005 | Various (233) (235) (233) (233) 0 (233) 0 316 |..10/01/2034 (1
31405V KD 8 | FNMAI30lYearlFixed5.000%010/01/34. . | ....01/01/2005 | Paydown 235 235 233 233 1 1 235 0 1 1..10/01/2034 |1
31405W TY 1 |FNMAI30!YearlFixedD5.000%011/01/34. .| ....02/01/2005 | Various (1,046) (1,052) (1,047) (1,047) 0 (1,047) 1 1 3,680 |...11/01/2034 |1
31405W TY 1 |FNMAI30!YeariFixedl5.000%011/01/34. . | ....01/01/2005 | Paydown 1,052 1,052 1,047 1,047 5 5 1,052 (U IO 123 |..11/01/2034 | 1
31405W VF 9| FNMAI30!YeariFixed5.000%.10/01/34 . | ....02/01/2005 | Various (345) (347) (345) (345) 0 (345) (I I 1,093 |..10/01/2034 [1.............
31405W VF 9| FNMAI30!YeariFixed5.000%(10/01/34. . | ...01/01/2005 | Paydown 347 347 345 345 2 2 347 0 1 1..10/01/2034 |1
31405X CV 3| FNMAI30IYearFixed5.500%011/01/34. . | ....03/01/2005 | Paydown 190,401 190,401 192,632 192,632 (2,231) (2,231) 190,401 0 [ 1,426 |..11/01/2034 |1
31405X FA 6 | FNMAI30IYearFixed5.000%011/01/34. . | ....02/01/2005 | Various (34) (34) (34) (34) 0 (34) (I I 123 |..11/01/2034 | 1
31405X FA 6 | FNMAI300YearlFixed5.000%011/01/34. ....01/01/2005 | Paydown 34 34 34 34 0 34 0 ..11/01/2034 | 1
31406A BR 2| FNMAI30IYearlFixed15.500%012/01/34. . | ....03/01/2005 | Paydown 140,101 140,101 142,400 142,400 (2,299) (2,299) 140,101 0 900 |...12/01/2034 |1
31406A BS 0| FNMAI30IYearFixed5.500%012/01/34. . | ....03/01/2005 | Paydown 41,546 41,546 42,013 42,013 (467) (467) 41,546 0 366 |..12/01/2034 (1
31406A CM 2 | FNMAI301YearlFixed5.500%012/01/34. . | ....03/01/2005 | Paydown 58,000 58,090 58,744 58,744 (654) (654) 58,090 (U I 481 |..12/01/2034 |1
31406A RM 6 | FNMAI300YearlFixed15.000%011/01/34. . | ....02/01/2005 | Various (1,471) (1,480) (1,473) (1,473) 0 (1,473) 1 1 2,772 |..11/01/2034 | 1
31406A RM 6 | FNMAI300YearlFixed5.000%011/01/34. ....01/01/2005 | Paydown 1,480 1,480 1,473 1,473 7 7 1,480 0 6 |..11/01/2034 |1
31406A RW 4 | FNMAI300YearlFixed5.000%011/01/34. . | ....02/01/2005 | Various (1,169) (1,176) (1,170) (1,170) 0 (1,170) 1 1 3,991 |..11/01/2034 |1
31406A RW 4 | FNMAI30lYearlFixed5.000%011/01/34. . | ....01/01/2005 | Paydown 1,176 1,176 1,170 1,170 6 6 1,176 0 5 |..11/01/2034 | 1
31406B G3 8 | FNMAI30lYearlFixed5.000%:01/01/35. . | ....02/01/2005 | Various (482) (485) (482) (482) 0 (482) 0 2,244 |..01/01/2035 |1
31406B G3 8 | FNMAI30lYeariFixed5.000%001/01/35. . | ....01/01/2005 | Paydown 485 485 482 482 2 2 485 0 2 |..01/01/2035 | 1.........cc..
31406C 3H 9| FNMAI30lYeariFixed15.000%011/01/34. . | ....02/01/2005 | Various (216) (217) (216) (216) 0 (216) LU IR 712 |..11/01/2034 | 1
31406C 3H 9| FNMAI30lYearlFixedl5.000%011/01/34. . | ...01/01/2005 | Paydown 217 217 216 216 1 1 217 0 1 1..11/01/2034 |1
31406C RG 5 | FNMAI30lYearlFixed15.000%012/01/34. . | ....02/01/2005 | Various (501) (504) (501) (501) 0 (501) 0 2,080 |..12/01/2034 |1
31406C RG 5 | FNMAI30IYearlFixed15.000%012/01/34. . | ..01/01/2005 | Paydown 504 504 501 501 3 3 504 0 2 |..12/01/2034 | 1
31406D UH 7 | FNMAI30lYearlFixedl5.000%012/01/34 . | ....02/01/2005 | Various (1,760) (1,771) (1,762) (1,762) 0 (1,762) 2 2 | 4,156 |..12/01/2034 | 1...........
31406D UH 7 | FNMAI30lYearlFixed5.000%012/01/34. . | ....01/01/2005 | Paydown 1,771 1,771 1,762 1,762 9 9 1,717 0 7 1..12/01/2034 | 1
31406F B3 4| FNMAI30IYeariFixed5.000%012/01/34. ....02/01/2005 | Various (3,419) (3,439) (3,422) (3,422) 0 (3,422) 3 3 2,063 |...12/01/2034 |1
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31406F B3 4| FNMAI30IYeariFixed(l5.000%12/01/34. ....01/01/2005 | Paydown 3439 3439 3422 3422 17 17 3439 0 14 |..12/01/2034
31406F B6 7 | FNMAI30IYeariFixed(l5.000%12/01/34. ....02/01/2005 | Various (1,181) (1,188) (1,182) (1,182) 0 (1,182) 1 1 .4,160 |..12/01/2034
31406F B6 7 | FNMAI301YeariFixed(l5.000%(12/01/34. ....01/01/2005 | Paydown 1,188 1,188 1,182 1,182 6 6 1,188 0 5 |..12/01/2034
3199999. TotallIBondslIiSpeciallRevenuel&IA OO0 0000000000000 00000 OO BB DTSSR RUPRPSPSPSOOTR ISP 44,620,929 | ............ 44,427,672 | ..o 44,496,680 | ............ 44,499,672 |............ [V 122,747 | .o [V — 122,747 | ....... 0 | s 44,622,419 0 | oee(1494) | e (1,494) | ... 475,185 |...... XXX........
BondsllPubliclUtilities
210518 AH 9| ConsumersiEnergyiCol1sti7.375%109/15/23....... ... | ...01/14/2005 | Callmm1103.3190. 35,128 34,000 28,390 28,635 6,494 6,494 35,128 0 829 |..09/15/2023
24570# AA 4| SouthniCAIEdisoniColl0.000%108/01/06. . | ....03/01/2005 | Redemptioniiii100.0000 168,777 168,777 126,316 158,708 | ..ovovvvvvvvcrrvvrnrnens | covvvvvnvnnens 10,069 | ..ovovvvevvverevererrens | cevevivivenens 10,069 168,777 0 ...08/01/2006
25746U AK 5 | DominioniReslIncINtI2.800%102/15/05.. . | ....02/15/2005 | Maturity 2,600,000 2,600,000 2,630,186 2,602,417 (2,417) (2,417) 2,600,000 (U I 36,400 |...02/15/2005
482620 AU 5| KNIEnergylInciSriNtI6.650%003/01/05... o | 2:03/01/2005 [ MALUIY......ooooveveveveveveveivnnrnenesieenenneiens [ covvevessssssnssssssssssssssessnees | smsassnnes 10,000,000 | ............ 10,000,000 | ............ 10,511,400 | .......... 10,032,710 | oo [ v (<72 A 10) PR IR (<72 A1) 1 O [P 10,000,000 0] . 332,500 |...03/01/2005
67082* AA 8| SouthniCAEdison]Co0.000%[06/01/07 ... | ....03/01/2005 | Redemptioniir100.0000 36,637 36,637 28,841 33,930 2,707 2,707 36,637 0 ...06/01/2007
67105%# AB 5| OsplFinIColGtdINtSeriB17.920%102/15/06.......... | ... | ...01/18/2005 | CallII100.0000.........ccovvrcvveervrccrrecss | coevseasamsrimmmsmmmssennsinnns | eeverereseses 1,537,908 | .....cccc..... 1,537,908 | ..cccooceves 1,537,908 | ...cccoocevs 1,537,908 (U VOO ISV 1,537,908 (U I 11,165 | ...02/15/2006
67105%# AC 3| OsplFinIColGtdINtI8.210%009/15/11 .| ....01/18/2005 | Callii114.4134. 1,716,201 11,500,000 ...1,500,000 1,500,000 | oo [ i 216,201 | cooveeeeercecreccieeeans | e 216,201 | .oooorerecccrceres 1,716,201 0| ...11,289 | ..09/15/2011
87927V_AG 3| TelecomiltalialCaplColGI4.000%[01/15/10. ....01/20/2005 | UBSIWarburghISecuritiesling........... | ...csicescessccsiccsieees ,880,300 .5,000,000 | .............4,986,600 4,986,941 120 120 .. 4,987,062 | ......coovevvnrivenns | o (106,762) | ........ (106,762) | ........60,556 | ...01/15/2010
3899999. TotallIBondsIPubliciUtilitie: 20,974,951 20,877,322 | ..o 21,349,641 20,881,249 0 200,464 0 200,464 0 | e 21,081,713 | oo () (106,762) | ........ (106,762) | ...... 452,739 |...... XXX
BondsillIndustrialland:Miscell
00077B  5X 7 | ABNIAmroiMtgiCorpi20020115.000%001/25/18...... ....03/01/2005 | Paydown 414814 414,814 419,546 423,151 (8,336) (8,336) 414814 0 2,746 |..01/252018
000778 F8 1 | ABNIAmrolMtgiCorpi2002015.500%003/25/17....... | ... | ....03/01/2005 | Paydown 13,387 13,387 13,308 13,293 94 94 13,387 0 76 |..03/25/2017
001546 AG 5| AK(SteellCorplColGtdl7.750%006/15/12. .| ....01/18/2005 | Various 73,572 73,000 66,583 67,445 28 28 67,473 6,099 6,099 551 |...06/15/2012
001778 AA 7| AMRIEmcareHoldcolSriSui10.000%002/15/15.... ...02/07/2005 | KBCIFinanciallProducts. 23,863 23,000 23,000 23,000 0 23,000 863 863 ...02/115/2015
006848 BJ 3| AdelphialComms[CorpiSri10.250%006/15/11 ....03/29/2005 | BeariStearnsi&(Co. 138,890 154,000 56,320 56,320 0 56,320 82,570 82,570 ...06/15/2011
00755W HR 0 | AdvantalMtgiLoan(Tri20007.720%003/25/15... . | ....03/01/2005 | Paydown 58,616 58,616 63,379 61,455 (2,839) (2,839) 58,616 0 686 |...03/25/2015
00828B AA 3 | AffinialGrplinciSriSubi19.000%011/30/14... . | ....01/26/2005 | GoldmaniISachs&Co 21,735 21,000 21,000 21,000 0 21,000 735 735 315 |...11/30/2014
01958X BH 9 | Allied:\WasteINorthiAmerli7.375%[04/15/14 .. | ....02/15/2005 | Various 107,428 113,000 108,010 108,078 42 42 108,121 (693) (693) 2,610 |..04/15/2014
029912 AH 5| AmerniToweriCorplSriNtI9.375%(02/01/09.......... .. | ....02/09/2005 | LehmaniBrothersiinc 3,150 3,000 3,203 3,148 9) 9) 3,139 1" LR - 151 |...02/01/2009
029912 AH 5| AmerniTowerCorplSriNt19.375%(02/01/09. . | ....01/05/2005 | Callmri105.1120. 2,102 2,000 2,135 2,098 4 4 2,102 0 80 |..02/01/2009
03072# AD 5| TTXIColEquipITriCtfiSerli8.410%01/01/08 . | ..01/01/2005 | Redemptioniiiii100.0000 782,100 782,100 782,100 782,100 0 782,100 0 32,849 |..01/01/2008
03072# AG 8| TTXIColEquipITriCtfiSer8.410%01/01/08.... . | ...01/01/2005 | Redemptionir100.0000 550,452 550,452 550,452 550,452 0 550,452 0| e 23,147 |..01/01/2008
03072# AK 9| TTXIColEquipITriCtfiSer(i8.410%(01/01/08.... . | ...01/01/2005 | Redemptioniii1100.0000 151,528 151,528 151,528 151,528 0 151,528 0 6,372 |..01/01/2008
03072S EN 1| AmeriquestiMtgiSecslinc3.450%012/26/33......... . | ....03/26/2005 | Paydown. 167,595 167,595 167,595 167,595 0 167,595 0 970 |...12/26/2033
030728 EX 9 |AmeriquestiMtgiSecslincl3.260%(02/25/33... . | ....03/25/2005 | Paydown 272,237 272,237 272,237 272,237 0 272,237 (U I 1,211 | ...02/25/2033
031042 AB 0| AmesiTruelTemperiinciSri10.000%007/15/12 . | ....01/28/2005 | LehmaniBrothersiinc. 47,000 50,000 50,000 50,000 0 50,000 (3,000) (3,000) 2,972 |..07/15/2012
04542B EY 4 | AssetiBackedIFdqiCtfI3.270%1010/25/33 . | ....03/28/2005 | Paydown 105,798 105,798 105,840 105,839 (41) (41) 105,798 ...10/25/2033
053332 AF 9| AutoZonellnciBd(15.500%011/14/15 ....01/13/2005 | UBSIWarburghiSecuritieslinc. 2,915,600 3,000,000 2,982,750 2,984,007 54 54 2,984,061 .(68,460) ...11114/2015
054802 AH 6| AztariCorpiSriSubINti7.875%006/15/14. . | ...02/03/2005 | CanadianiImperial:Bk 53,839 49,000 49,000 49,000 0 49,000 4839 .4.839 ..06/15/2014
059438 AJ 0| BkiOnelCorpiSubINti7.600%005/01/07. . | ....02/07/2005 | JPIMorganiSecurities 2,052,741 | oo 1,900,000 2,166,570 2,070,591 (7,783) (7,783) 2,062,808 | ...oooovvvvvicirirics | e (10,067) | ......... (10,067) ...05/01/2007
05949A XK 1 | BkiofiAmerIMtgiSeci20045.161%012/25/34.. . | ....03/01/2005 | Paydown 654,799 654,799 661,893 661,734 (6,935) (6,935) 654,799 0 ..12125/2034
07383F R9 1|BeariStearnsiComiiMtgi4.693%007/11/42.. . | ....03/01/2005 | Paydown 0 0 ..07111/2042
07383F S2 5| BearlStearnsiComiiMtgi4.693%007/11/42.. ....03/01/2005 | Paydown 0 0 ..07111/2042
07383F S3 3| BearlStearnsiComiiMtgi4.693%007/11/42.. . | ....03/01/2005 | Paydown 0 0 ..07/11/2042
07383F S4 1 |BeariStearnsiComiiMtgi4.693%007/11/42.. . | ....03/01/2005 | Paydown 0 0 ..07/11/2042
07383F S5 8 |BearlStearnsiComiiMtgi4.693%007/11/42.. .. | ....03/01/2005 | Paydown 0 0 ..07/11/2042
077447 AE 0| Beldeni&BlakelCorpiSecl8.750%107/15/12......... «.. | ...03/31/2005 | BeariSteamnsi&Co. 32,918 33,000 33,598 33,561 (21) (21) 33,540 (622) (622) ..07/15/2012
097395 AD 9| BoiselCascadelLLCISriSull7.125%010/15/14. . | ..01/10/2005 | Goldman(iSachs(&Co 16,980 16,000 16,000 16,000 0 16,000 980 980 ..10/15/2014
10055@ AA 9| BostoniBasketballPtniL16.400%[07/11/13 . | ...01/11/2005 | Redemptionili1i1100.0000 36,667 36,667 36,667 36,667 0 36,667 0 ..07/11/2013
12558M BG 6 | CITiGrouplHome EquityIL112.350%004/20/27.. o | ++:03/01/2005 | PAYAOWN........covvrevererememmmmmmmmemmmmmmmnenens | cevvenseseenssssssssssseenseesrense | eoseseserenes 1,875,891 | oo IRTER: L I — TN (5 I — 1,873,927 1,964 1,964 | oo | e 1,875,891 0 ...04/20/2027
12613X CH 2| CNHIEqITr120041AIBI3.310%(09/15/11 . | ...03/15/2005 | Paydown 106,812 106,812 106,799 106,800 12 12 106,812 0 ...09/15/2011
126650 AU 4 | CVSICorpINt4.000%009/15/09............ccccccecerecees . | ....02/25/2005 | BanklofiAmerica 2,473,500 2,500,000 2,493,375 2,493,739 202 202 2493941 | oo | e (20,441) | .......... (20,441) ...09/15/2009
12669E HN 9| CountrywidelHomelLni20013.768%L06/25/33...... ....03/01/2005 | Paydown 220,397 220,397 222,601 221,759 (1,362) (1,362) 220,397 0 ...06/25/2033
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131347 BD 7 | CalpinelCorplBd18.750%C07/15/13 ....01/10/2005 | LehmaniBrotherslinc 23,550 30,000 24,675 24,675 0 24 675 ..07/15/2013 | 4FE........
131347 BL 9| CalpinelCorplSecdINt19.625%010/01/14. ....01/20/2005 | Various 69,750 70,000 69,448 69,457 2 2 69,459 ...10/01/2014
143128 BF 2 | CarmaxiAutolOwnerTri20112.070%011/16/09. . | ....03/15/2005 | Paydown 300,376 300,376 299,944 300,008 368 368 300,376 ...11/16/2009
145749 AA 5| CarrolsiCorpiSriSubiNtI9.000%001/15/13.. . | ....02/09/2005 | LehmaniBrothersiinc 21,998 21,000 21,000 21,000 0 21,000 ..01/15/2013
156686 AK 3 | Century(TelEnterprises’6.150%(01/15/05. .. | ....01/15/2005 | Maturity. 500,000 500,000 513,930 500,249 (249) (249) 500,000 ...01/15/2005
16117P BD 1| CharteriCommiHIdgiNt10.000%(05/15/11............. .. | ....03/01/2005 | Various 100,670 140,000 42,700 64,613 2,480 2,480 67,093 33,577 33,577 ...05/15/2011
194832 AD 3 | Collinsi&AikmaniProds(110.750%012/31/11 . |....02/125/2005 | MorganiStanleyiDeaniWitter............ 76,200 80,000 72,613 73,480 99 99 73,580 2,620 2,620 | ..o 1,481 |..12/31/2011
22941R  AC 0 | CrystallUSiHIdgs!SriDis10.000%010/01/14. . | ....03/04/2005 | CallI69.1415, 21,434 31,000 18,910 19,269 2,165 2,165 21,434 0 ...10/01/2014
23321P  4J 4| DLJIMtglAcceplCorpi1999116.500%010/19/29. . | ....03/01/2005 | Paydown 14,603 14,603 14,339 14,532 71 71 14,603 ...10/19/2029
23321P F8 6 | DLJIMtglAcceplICorpi1997116.820%009/15/07. . | ....03/01/2005 | Paydown 303,247 303,247 305,604 303,570 (323) (323) 303,247 ...09/15/2007
23322B CJ 5 |DLJiComlMtgiCorpl1998116.410%C06/10/31....... . | ....03/01/2005 | Paydown 169,132 169,132 178,421 173,926 (4,793) (4,793) 169,132 ...06/10/2031
24869Q AA 0| DennyslCorpiHldgsinciS10.000%010/01/12. . | ...03/29/2005 | Goldman(ISachs[&Co 48,530 46,000 46,735 46,720 (22) (22) 46,697 ...10/01/2012
29255W AD 2| EncorelAcquisitioniColSI6.250%104/15/14.... . | ....02/09/2005 | MorganiStanleylDeaniWitter............ 25,313 25,000 25,000 25,000 0 25,000 ...04/15/2014
299808 AA 3| EverestReinsuranceHId18.500%(03/15/05 .| ....03/15/2005 | Maturity. 600,000 600,000 659,076 606,083 (6,083) (6,083) 600,000 ...03/15/2005
30024D AF 7 | Evergreenlinti/Aviation(12.000%005/15/10.. ....02/10/2005 | Various 22,680 29,000 21,123 21,355 85 85 21,440 ...05/15/2010
31331F BC 4| FediExpressiCorplEquip118.250%(01/15/1 . | ....01/15/2005 | Paydown, 32,324 32,324 36,849 36,417 (4,093) (4,093) 32,324 ...01/15/2019
32051D YH 9| 1stHorizonlAsset:Secs(15.500%1(07/25/33. . | ....03/01/2005 | Paydown 487,965 487,965 487,965 487,965 0 487,965 ..07/25/2033
344126 AG 2| FoamexILPICoIGtd19.875%006/15/07.... . | ....02/08/2005 | R.W.[Pressprich. 20,020 26,000 5,720 9,213 394 394 9,608 | .oovovvevevererinenes | ererenens 10,412 ...06/15/2007
347475 AB 1| FortlJamesiCorpiPass(Th17.110%01/02/10........ | ... | ....01/02/2005 | Call11111100.0000. 50,643 50,643 50,643 50,643 0 50,643 ...01/02/2010
36242D KF 9 | GSAMPITr120041WFIA1B13.240%(10/25/34.. ....03/28/2005 | Paydown 259,115 259,115 259,115 259,115 0 259,115 ...10/25/2034
364760 AJ 7| GaplinciSriNtr5.750%(03/15/09 . | ....03/23/2005 | Various 163,439 124,000 114,570 117,360 323 323 117,684 | oo | v 45755 | ......... 45,755 ...03/15/2009
387241 AN 2| GranitelBroadcastingiSe9.750%012/01/10 . | ....01/06/2005 | BankiofiAmerica 7,720 8,000 7,903 7912 0 7913 (193) (193) 87 |..12/01/2010
390064 AH 6| Great/Atlanticl&PaciTel9.125%1012/15/11.. . |....02/02/2005 | MorganiStanleyiDeaniWitter............ 16,478 18,000 14,040 14,040 0 14,040 2,438 2,438 231 |..12/15/2011
40426W AD 3| HealthiRetirementiPptys16.700%002/23/05.......... o | 2:02123/2005 | MALUTTLY.......ooooovvveverevevevenneeenneineereneiens [ covvivisssessssissssssssssssessness | covesesenins 1,400,000 | ............. 1,400,000 | .....cccooo 1,460,634 | ............. 1,403,934 (3,934) [CRERZ)TH IS I 1,400,000 ...02/23/2005
41283A AT 6| HarleyiDavidson(200202112.840%006/15/10... . | ....03/15/2005 | Paydown 31,537 31,537 31,534 31,536 1 1 31,537 ...06/15/2010
422777 AA 0| HedgedMutuallFdiFeelTri5.700%011/30/10... . | ...03/01/2005 | Redemptionii1100.0000 30,703 30,703 30,703 30,703 0 30,703 ...11/30/2010
42332Q AU 7 | HellerFiniComlIMtgl7.715%001/17/34... . | ....03/01/2005 | Paydown 705,478 705,478 782,557 766,507 | oo [ v ({10 725) N N IR (61,029) 705,478 ..01117/2034
428291 AC 2| HexcellCorpiSriSubINt19.750%001/15/0! .. | ....03/31/2005 | Callr1103.9000. 275,335 265,000 225,280 235,482 39,853 39,853 275,335 ...01/15/2009
436255 AC 7 | Hollywood(ParkiInciColGlI9.250%(02/15/07......... ... | ...02/10/2005 | BanklofiAmerica 28,420 28,000 27,785 27,869 6 6 27,875 ..02/15/2007
441560 AL 3 | HoughtonMiffliniColSri19.875%02/01/13 . | ....02/09/2005 | WachovialCapitaliMarket 26,625 25,000 26,500 26,454 (21) (21) 26,433 ..02/01/2013
447012 AB 1| HuntsmanlICliChemiColGti10.125%07/01/09..... | ... | ....01/03/2005 | Call11111:105.0630 1,051 1,000 960 968 83 83 1,051 ..07/01/2009
45245W  AE 9 | ImclonelSyslinciSriNt11.375%005/15/24. . | ....01/14/2005 | FirstBostoniCorp. 51,548 58,000 58,000 58,000 0 58,000 ...05/15/2024
46361@ AB 0 | IrvineiColSriNt17.460%L03/15/08 ....03/15/2005 | Redemption(11111100.0000. 400,000 400,000 400,000 400,000 0 400,000 ...03/15/2008
46625M VR 7| JPIMorganiChaseiComlIMt14.767%003/12/39...... | ... | ...01/01/2005 | MerrilliLynch 0 ..03/12/2039
480081 AE 8| JoneslAppareliGrouplinc4.250%011/15/09 . | ....02/124/2005 | FirStBOStONICOIP......ccccocccesiccsccciiiiss [ wovvvvvvvvvnnmsvsssnsssnnneeesiness | o 4,446,360 | ........... 4,500,000 | ........oc.... 4,495,860 | .............. 4,495,936 11 S T PP ISP 4,496,047 | ...cccoocovccrvnns ...11/115/2009
482238 AA 0| K&FIAquisitionlinciSriS17.750%011/15/14.. . | ....01/27/2005 | WachovialCapitaliMarkets 39,008 39,000 39,000 39,000 0 39,000 98 98 613 |..11/15/2014
482732 AE 4| K21CorpISrINtI7.375%007/01/14 . | ....02/09/2005 | BankloflAmerica 22,680 21,000 21,000 21,000 0 21,000 | oo | e 1,680 | ..o 1,680 |..oooove 959 |..07/01/2014
524908 BY 5| LehmaniBrothersiHIdglInI6.625%(02/05/06 ....01/04/2005 | LehmaniBrothersiinc 3,106,620 3,000,000 3,296,190 3,131,976 (1,931) (1,931) 3,130,045 (23,425) (23,425) 83,917 |...02/05/2006
52736R AF 9| LevilStraussi&CoINt7.000%011/01/06. . | ....01/13/2005 | Direct. 21,677 21,000 21,105 21,101 (2) 2) 21,099 577 Y4 P 714 | ...11/01/2006
552075 AD 5| WilliamiLyonHomesISrINI7.625%(12/15/12.. . | ....02/124/2005 | Tax(FreelExchange 119,571 120,000 119,560 119,563 8 8 119,571 0 2,338 |..12/15/2012
552078 AM 9| LyondelllPetrochemical19.875%05/01/07 . | ....01/13/2005 | Call1r1104.9380. 22,037 21,000 20,473 20,653 1,384 1,384 22,037 (U IO 415 |...05/01/2007
552953 AE 1| MGMIGrandlincISriSubiNtI8.375%102/01/11....... . | ...01/11/2005 | LehmaniBrothersiinc 32,661 29,000 30,585 30,475 (7) (7) 30,468 2,193 2,193 | 1,100 |..02/01/2011
58445M AJ 1| MediacomiLLCICaplCorpiS19.500%(01/15/13..... | ... | ....03/01/2005 | Various 46,255 46,000 36,443 37,637 48 48 37,685 8,570 8,570 2,376 |..01/15/2013
591160 AB 2| MetaldynelCorpiSriSubINI11.000%(06/15/12 . | ....03/02/2005 | Various 151,633 177,000 143,735 145,101 0 145,101 6,532 6,532 2,936 |..06/15/2012
59217E AA 2| MetiLifelGlobFdgiliNtI4.750%(06/20/07.... . | ....02/07/2005 | MorganiStan|eyiDeanIWItEr............ | .wewwwerreererererrrereeneeeereees | coseresereres 1,021,920 | ccocoovenene 1,000,000 | ccocceverrene 1,041,800 | .coccoveerens 1,029,204 (1,255) (172335 1 [ [ 1,027,948 | oo ..(6,028) | ......0.rrrr(6,028) | ... 6,597 |...06/20/2007
61745M P4 9| MorganiStanleylCap1200415.680%106/15/40. . | ....03/23/2005 | BasisAdjustment. (18,559) 5,000,000 (17,936) (18,314) (244) (244) (18,559) 0 ...06/15/2040
61745M P56 | Morgan(StanleylCapi200415.840%106/15/40....... . | ....03/23/2005 | BasisAdjustment. (10,189) 2,745,000 (11,138) (10,567) 378 378 (10,189) 0 ...06/15/2040
61745M P64 | MorganiStanleylCapi200415.840%006/15/40....... | ... | ...03/23/2005 | BasisiAdjustment. (7,423) 2,000,000 (9,676) (8,318) 895 895 (7,423) 0 ...06/15/2040
61745M VD 2| MorganiStanleylCap1200414.790%109/13/45..... ....01/14/2005 | MorganiStanleyiDeaniWitter............ 998,5% | .......c.c... 1,000,000 | .....ccceeo 1,005,266 | ............ 1,004,763 (30) (30) | coererevminiriinnns | i 1,004,734 | oo | i (6,140) | ........... (6,140) | ........... 6,520 |...09/13/2045
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61745M VE 0| Morgan(StanleylCap1200414.950%109/13/45..... ....01/14/2005 | MorganiStanleyiDeaniWitler............ | .....wrmmreemeeeseceeenees | covereveseses 1,002,109 | ...cccccccee 1,000,000 | .ccooecenr 1,005,204 | ............. 1,004,759 (26) (P1:) [ [, 1,004,734 (2,624) (2,624) 6,738 |..09/13/2045 | 1FE........
61746W YS 3| MorganiStanleylDeaniWit3.270%011/25/32... ....03/28/2005 | Paydown 340,071 340,071 340,071 340,071 0 340,071 0 ..11/25/2032 | 1F
61747R AL 4 | MorganiStanleylAutolLn12.880%010/15/11.... . | ....03/15/2005 | Paydown 758,454 758,454 758,448 758,450 4 4 758,454 0 ..10/115/2011
627914 AA 2| MutuallFdIFeelTriXI:ABS[9.060%001/02/08 . | ....02/28/2005 | Redemptionili1i1100.0000 5,741 5,741 2,641 2,641 3,100 3,100 5,741 0 63 |..01/02/2008
62827E AA 8| MutuallFdiFeelTriXIIIAB(I9.550%04/30/08 ... | ....02/28/2005 | Redemptionitiii100.0000 6,373 6,373 2,613 2,613 3,760 3,760 6,373 0 50 |...04/30/2008
62827K AA 4| MutuallFdiFeelTriXXIABST6.200%(03/02/10........ .. | ....03/02/2005 | Redemptioniii100.0000 121,171 121,171 121,171 121,171 0 121,171 (I I 1,255 | ...03/02/2010
62827Y 4 | MutuallFdiFeelTrIXXIIABL4.410%008/31/10... . | ....03/02/2005 | Redemptioniiii100.0000 62,352 62,352 62,352 62,352 0 62,352 (U I 462 |...08/31/2010
63936W AE 6 | NavistarlFiniCorpiOwner13.080%011/15/09... . | ....03/15/2005 | Paydown 48,035 48,035 48,025 48,030 5 5 48,035 0 248 | ...11/15/2009
64038# AB 4 | NelsoniIndliSteamiColSr8.650%L03/30/08.... . | ....03/30/2005 | Redemptioniir100.0000 345,104 345,104 345,104 345,104 0 345,104 0] e 14,926 | ...03/30/2008
684181 AA 8| OrangelCogenerationlFuni8.175%03/15/22. . | ....03/15/2005 | Callmxmi100.0000. 25,000 25,000 25,499 25432 (432) (432) 25,000 0 511 |..03/15/2022
693320 K* 3| PHHICorpl5lYriNtI7.550%05/01/07...........ccvvuenene . | ....02/09/2005 | Call1i107.8380. 539,190 500,000 500,000 500,000 39,190 39,190 539,190 (U I 10,276 | ...05/01/2007
729416 AF 4| PlylGemiindus(SriSubINt19.000%002/15/12... .| ...02/17/2005 | Tax(FreelExchange 100,227 100,000 100,250 100,233 (6) (6) 100,227 0 .4,250 |..02/15/2012
73741P  AH 8 | Post/ApartmentiHomes(LP16.850%[03/16/05. .| ....03/16/2005 | Maturity 200,000 200,000 208,590 200,940 (940) (940) 200,000 ...03/16/2005
74157K  AF 8 | PrimediallncISriNt18.875%(05/15/11.. . | ....02/09/2005 | Various 120,375 114,000 104,820 106,421 56 56 106,478 ..05/15/2011
74913R  AB 7 | QWestiSvsiCorpiNti14.000%012/15/10.. ....02/09/2005 | BanklofiAmerica 2,370 2,000 2,365 2,337 (12) (12) 2,326 ..12/15/2010
755081 AE 6| RayovaciCorpiSriSubINti7.375%[02/01/15. . | ....01/25/2005 | Various 288,254 288,000 288,000 288,000 0 288,000 ...02/01/2015
759950 AB 4 |RenaissancelAccepIMtgICIL5.720%(06/25/32 . | ....03/01/2005 | Paydown 283,233 283,233 283,233 283,233 0 283,233 0 2,596 |...06/25/2032
760985 RS 2 | ResidentiallAssetiMtgIP15.750%(07/25/05 . | ...03/01/2005 | Paydown 69,554 11481 | oo | cevvrrsiens (11,481) [ covvverrerveeccnrecennes | v (11,481) (I I 10,859 | ...07/25/2005
76110V MT 2 | Residential(FdgiMtgiSeci5.500%(12/25/05.... . | ....03/01/2005 | Paydown 124,167 AB,708 | covvvvvvvereererrrerrees | cerrrssins (46,708) [ covvverrrrrrrrerrrrerees | cverevenens (46,708) (I - 19,923 | ...12/25/2005
76110V NC 8 | ResidentiallFdgiMtgiSecl2.770%[05/25/17 ....03/01/2005 | Paydown 750,306 750,306 750,113 749,485 821 821 750,306 0 3976 |..05/2512017
76110W LL 8| Residential/AssetiSecICl7.014%106/25/31 . | ....02/01/2005 | Paydown 327,513 327,513 350,694 334,838 (7,326) (7,326) 327,513 0 2,687 |..06/25/2031
76110W MB 9 | Residential/AssetiSecICII6.480%109/25/31 . | ....03/01/2005 | Paydown 368,554 368,554 391,818 376,067 (7,514) (7,514) 368,554 0 5,094 |..09/25/2031
781904 AF 4| RuraliCellulariCorpiSriI9.750%01/15/10... . | ....02/09/2005 | Various 215,701 224,000 163,371 173,434 319 319 173,754 | s | v 41,947 | e 41,947 | ........ 11,271 | ..01/15/2010
81413T AU 1| SeclCapGrpINtI7.800%101/12/05...............ccccc.... .| ....01/12/2005 | Maturity 500,000 500,000 530,385 500,360 (360) (360) 500,000 (U I 12,675 |..01/12/2005
816074 AE 8| SeitellincISriNtI11.750%007/15/11.......... . | ....01/07/2005 | First/Albany.Corp 25,243 23,000 22,465 22,493 2 2 22,494 ..07115/2011
832248 AN 8| SmithfieldIFoodslincISri7.000%008/01/11.. . | ....02/124/2005 | Tax(FreelExchange 46,559 44,000 46,640 46,605 (46) (46) 46,559 ..08/01/2011
857555 AM 8| StateriBrothersiHIdgsIST8.125%06/15/12. . | ....02/10/2005 | First/AlbanyiCorp 27,333 26,000 25,870 25,876 2 2 25,878 ..06/15/2012
857689 AR 4| StationiCasinoslinciSrii6.500%002/01/14.. «.. | ...01/11/2005 | BankloflAmerica 21,499 21,000 19,888 19,932 3 3 19,935 ..02/01/2014
861642 AG 1| StonelEnergy!CorplSriSul6.750%012/15/14........ ... | ...02/09/2005 | Morgan(StanleylDeanWitter............ 20,948 21,000 21,000 21,000 0 21,000 ..12/115/2014
86358R 3N 5 | StructurediAssetiSeciColl6.500%(08/25/32 . | ....03/01/2005 | Paydown 5,959 5,959 6,198 6,080 (121) (121) 5,959 ..08/25/2032
866768 AG 9| SunlintiHotelsiSriSubil8.875%08/15/11... . | ....01/11/2005 | BeariSteamns&(Co. 84,315 77,000 76,091 76,269 3 3 76,272 ...08/15/2011
880349 AD 7| TennecollnciSecdi10.250%007/15/13 . | ...02/09/2005 | CanadianilmperialiBk 29,438 25,000 28,500 28,293 (61) (61) 28,232 ..07/15/2013
89233P SK 3 | ToyotalMotoriCriCorpiSri4.270%L[03/30/14 ....03/30/2005 | Redemption(1i11100.0000. 789,474 789,474 767,059 767,059 22,415 22,415 789,474 ..03/30/2014
89233P SK 3 | ToyotalMotoriCriCorpiSri4.270%[03/30/14 . | ....03/31/2005 | BasisAdjustment. 323,131 | v 14,210,526 337,378 KA1/ Y [ (14,275) [ ovvvervrevreecnreeeeees | oo (14,275) 323,131 ..03/30/2014
896522 AE 9| TrinitylIndsISriNt16.500%(03/15/14 . | ....01/05/2005 | JPIMorganiSecurities 25,000 25,000 25,000 25,000 0 25,000 ..03/15/2014
89676A AC 7 | TritoniContainerIFinILLL5.600%109/26/15.. . | ....03/26/2005 | Paydown 41,667 41,667 41,667 41,667 0 41,667 ..09/26/2015
907833 AD 9| UniPaciRRIColPass[Thrull6.910%08/27/17. . | ....02127/2005 | Paydown 136,426 136,426 152,737 180,717 [ oo | cosvessiand (R ) N N IR (14,291) 136,426 ..08/27/2017
913406 AA 2| UniversaliCitylFLIHIAIST7.493%(05/01/10.. ....02/09/2005 | BankiofiAmerica 20,950 20,000 20,000 20,000 0 20,000 ...05/01/2010
925335 AD 3| VertislincIColGtdI10.875%006/15/09 . | ....03/29/2005 | BankloflAmerica 18,240 19,000 20,038 19,919 (57) (57) 19,861 ...06/15/2009
92826* AC 3| VisalUSAlncISriNtl5.390%1012/27/07 . | ....03/127/2005 | Redemptioniiir100.0000 120,000 120,000 120,000 120,000 0 120,000 ..1212712007
929227 ZC 3| WAMutlincICMOI20020AR1(4.145%101/25/33.... | ... | ....03/01/2005 | Paydown 152,022 152,022 152,022 152,022 0 152,022 ..01/25/2033
92926E AF 4 | WFSIFinllOwner(Tri2002113.740%(02/20/10........ | ... | ....03/20/2005 | Paydown 41,722 41,722 A1,721 41,721 0 41,722 ..02/20/2010
92926M AF 6| WFSIFinllOwneriTri2003(113.050%012/20/10.. . | ...03/20/2005 | Paydown 94,665 94,665 94,660 94,663 2 2 94,665 ..12120/2010
92926M AG 4| WFSIFinllOwneriTri2003(113.800%012/20/10.. . | ...03/20/2005 | Paydown 157,905 157,905 157,881 157,896 10 10 157,905 ...12120/2010
939336 AW 3| WAIMutiMtgiSecICorpi4.816%010/25/32... . |....03/01/2005 | Paydown, 289,536 289,536 292,432 291,540 (2,004) (2,004) 289,536 ...10/25/2032
939336 DN 0| WAIMutiMtgiSeciCorpi4.380%1012/25/32... .. | ....03/01/2005 | Paydown 640,542 640,542 646,908 644,712 (4,171) (4,171) 640,542 ..12125/2032
939336 PC 1| WAMutiMtgiSecICorpi4.496%1003/25/33.............. | ... | ....03/01/2005 | Paydown 219,621 219,621 221,812 222,126 (2,505) (2,505) 219,621 ..03/25/2033
939336 UE 1| WAMutiMtgiSecICorp5.000%003/25/18.............. | ... | ....03/01/2005 | Paydown 468,632 468,632 474,710 477,535 (8,903) (8,903) 468,632 ..03/25/2018
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94973V AB 3| WellpointlincINti4.250%(12/15/09. ....03/16/2005 | BanklofiAmerica 2,443 350 2,500,000 2,494,850 2,494,897 216 216 2495113 | oo | e (51,763) | ......... (51,763) | ........ 30,104 |...12/15/2009
96683M AG 8| WholelAutolLoan(Tri200216.000%04/15/09.. ....03/15/2005 | Paydown 213,216 213,216 210,425 212,997 219 219 213,216 0 2,086 |...04/15/2009
97180* SJ 8| Wilmington(TriColGtdISe18.310%U011/28/08... . | ....02/28/2005 | Redemptioniiii100.0000 168,345 168,345 168,345 168,345 0 168,345 (U I 3,497 |...11/28/2008
993538 AB 3| DennysiCorpi2ndiLien(:8.045%009/03/10. . | ....02/22/2005 | Direct. 53,446 52,333 53,487 53,469 (23) (23) 53,446 0 998 |...09/03/2010
993649 $$ 0| IntelsatiTermiLn(:6.500%007/31/11 ... | ....02/03/2005 | Redemptionitiii100.0000 0 (I I 1,748 |..07/31/2011
003669 AC 2| AbitibilPricelincINt16.000%006/20/13.................... C |...03/02/2005 | UBSIWarburghiSecuritiesiNG........... | cooeeumemmmmrmmmmmmmmmemmeerinnns | weveereereres 1,688,610 | .cocooverene 1,806,000 | coccevevrene 1,697,640 | .coocooovrenr 1,700,409 1,671 1T OO IS 1,702,080 | cooevvvevveerinnns | verererend (13,470) | vveven (13,470) | ....... 23,177 |..06/20/2013
01877K AB 9 | AlliancelPipelinelLPINt16.996%(12/31/19 .| C |...12/31/2004 | Call11100.0000 2,935 2,935 3,138 3,122 (186) (186) 2,935 0 ..12/31/2019
460915 AR 2| IntrawestiCorpiSrINt17.500%010/15/13.. .. | C |...02/10/2005 | MerrilliLynch 26,438 25,000 25,578 25,578 (23) (23) 25,555 882 882 625 |..10/15/2013
67000X AA 4 | NovelislincISriNtI7.250%02/15/15.... .| C |...01/28/2005 | KBCIFinancial:Products 31,698 31,000 31,000 31,000 0 31,000 698 698 ..02/15/2015
87941T AD 7| TeleglobelinciColGtd17.200%007/20/09. .. |C |...01/18/2005 | LehmaniBrothersinc 40,625 500,000 10,000 10,000 0 10,000 30,625 30,625 ...07/20/2009
87941T AE 5| TeleglobellnciColGuaranl7.700%07/20/29......... C |...01/18/2005 | LehmaniBrothersinc 381,875 | oo 4,700,000 94,000 94,000 0 94,000 | oo | e 287,875 | ......... 287,875 ..07/20/2029
055395 AA 5| BCPICayluxtHIdgISCAISII9.625%(06/15/14. F.|....02/28/2005 | Call11i109.6250. 86,604 79,000 79,000 79,000 7,604 7,604 86,604 0 ..06/15/2014
05958A AA 6 | BancolDolBrasiliSubINtT8.500%009/20/14 F.|....03/09/2005 | Various 602,103 567,000 562,317 562,403 55 55 562,458 39,645 39,645 ..09/20/2014
12638W AA 2| CSNIlslandsiIX:CorpiSri10.000%(01/15/15......... |F.|...01/12/2005 | UBSIWarburghiSecuritieslinc........... 49,703 47,000 46,946 46,946 1 1 46,947 2,755 2,755 ..01/15/2015
22111Y AA 3| CosanlSallndustrialSriN©9.000%011/01/09. F.|...01/18/2005 | SalomoniSmithiBamey. 61,360 59,000 58,416 58,433 6 6 58,439 2921 2,921 ...11/01/2009
25243Y AF 6 | DiageolCaplPLClI3.375%(03/20/08 F.|....01/12/2005 | BanklofiAmerica 987,080 | ceocvevevee 1,000,000 991,000 993,225 93 93 993,319 (6,239) (6,239) ..03/20/2008
284138 AA 2| ElanlFinlPLCISTINtI7.750%011/15/11. . | F.|...03/30/2005 | MorganiStanley:DeaniWitter............ 175,770 231,000 237,380 237,336 (188) (188) 237,148 | oo | (61,378) | .....ccens (61,378) | . 1111512011
284138 AB 0| ElanlFinlPLCISTINt6.490%(11/15/11. .| F.|...03/01/2005 | Various 34,800 40,000 40,998 40,998 (7) (7) 40,991 (6,191) (6,191) | . 1111512011
45820E AH 5| IntlTelecomiSateliteIN116.500%(11/01/13.... . | F.|...02/03/2005 | Various 2,093,608 2,501,000 2,063,325 2,063,325 0 2,063,325 30,283 | ooreeees 30,283 ...11/01/2013
48282B AC 7| KabeliDeutschlandiSriNt110.625%007/01/1 F.|...02/15/2005 | GoldmaniSachsi&Co 48,300 42,000 42,000 42,000 0 42,000 6,300 6,300 ..07/01/2014
762397 AH 0| RhodialSalSubli8.875%06/01/11 F.|...03/17/2005 | UBSIWarburghiSecuritieslinc........... 30,450 30,000 28,350 28,546 36 36 28,582 | oo | e 1,868 | ..o 1,868 ...06/01/2011
90457A  AD 8 | UnibancolCaymaniSubiNtI7.375%012/15/13....... |F. |....01/04/2005 | SalomoniSmithiBarney. 159,885 153,000 152,841 154,178 22 22 154,200 5,685 5,685 ..12/15/2013
92908F AA 4| VotorantimlOverseasIliN7.875%001/23/14 .. | F. | ...01/10/2005 | UBSiWarburghtSecuritieslinc........... 68,591 67,000 59,714 60,116 15 15 60,131 8,460 8,460 ..01/23/2014
G07420 AD 7 |BanestolFinancelSubNtI3.188%[Perpet.............. F.|....01/31/2005 | Call1x1100.0000. 20,000,000 20,000,000 | ....coccccee 19,208,507 | ............ 19,208,507 | covvvcvecsrccsccrecscaes | v 791494 | i [ s 791,494 20,000,000 0 ...10/29/2049
N6400J BJ 4 | INGIVerzekeringenINVISrI7.500%02/22/05.. . | ...02/22/2005 | Maturity. 200,000 200,000 218,728 201,529 (1,529) (1,529) 200,000 0 ..02/22/2005
T3489# AA 7| DavidelCamparilMilanolS14.330%07/16/15.. ....03/09/2005 | LehmaniBrotherslinc 2,710,500 3,000,000 2,860,752 2,867,673 1,982 2,869,655 ......(159,155) | .......(159,155) | .......86,600 |...07/16/2015
4599999. TotallIBondslindustriali&IMiscellaneous 72,223,475 .101,431,649 .71,897,695 ...71,326,517 689,723 ..72,016,240 .0 207,238 ...1,123,202
6099997. TotallBondsIPart4 41,109,057 | .........169,903,672 | ... 40,600,613 | ..........139,208,661 .488,423 ! .........1,541,086 .......... 140,710,610 27,035 | ........371412 ...2,125,670
6099999. TORAIIIBONAS.....oveveveseverevesssesses s e s | sniseiiss 141,109,057 | .......... 169,903,672 | .......... 140,600,613 | .......... 139,208,661 | ......... 488,423 |....... JROL ALK T — 0 | 1,541,086 | .......(39,137) | oo 140,710,610 | ........ 27,035 | ........ 371412 ...2,125,670
PreferrediStocks(liindustrialiandMiscell
387241 50 8| GranitelBroadcastinglPf.............oevvveerrnereeesnrrreonns w. | ...01/18/2005 | Jeffriesi& Companyilinc 125.000 63,018 62,813 60,625 2,188 62,813 206 206 RP6UFE
422424 AA 4| HearstIArgylelTelevisio. .........couerrrsrssssssssssssssssssses ... | ....01/06/2005 | Callin52.6250 6,630.000 348,904 331,499 331,494 348,904 0 6,216 RP3LZ...
6399999. TotalllPreferrediStockslliindustriali&Miscellaneous. .411,922 394,312 392,119 2,188 0 411,716 0 206 206 6,216 XXX
6599997. TotalliPreferrediStockslliParti4. 411,922 394,312 392,119 2,188 .. 0 411,716 0 206 206 6,216 XXX.....
6599999. TotallPreferrediStock: 411,922 394,312 392,119 2,188 | ... 17,409 [ [ 19,597 0 411,716 0 206 206 6,216 XXX.....
CommoniStocksliBanks,Trustiandl
841338 10 6 | SoutheastiBankingICorp | |....01/24/2005 DIrECt......oovevcevevevcvsscvsss s | i 102,100.000 | ..ovvvvvviviciciinees 1 0 1 1
6799999. TotalmiCommoniStocksiiBanks,Trusti&linsurancelCompanie: 1 0 0 0 0 0 0 0 0 0 1 1 0
CommoniStocks(liindustriallandMiscell
256069 10 5| DobsoniCommsICorplComiS. . | ....03/17/2005 | Instinet 2,525.000 4,979 3,030 4,343 | oo (1,313) (1,313) K0TV P IS 1,949 | ..o 1,949 | oo
52171N 10 3 | LeadisiTechlnc:Common.... . | ....02/04/2005 | Direct. 325.000 2,164 2,295 2,295 0 2,295 (130) (130)
552691 10 7| MClinciComiStk .. | ....02/07/2005 | Instinet 296.000 6,111 5,008 5,967 (959) (959) 5,008 | ..ooovvrverercrrcenes | eviiiiiinins 1,103 | oo IR (0
563486 10 9 | ManitobalTelecomiSvclin C [ ....01/05/2005 | KnightiSecurities. 1.000 33 32 34 2 2 (4) 32 3 (2) 1 1
6899999. TotalliCommon(Stocksiliindustriall&Miscellaneous 13,287 10,365 12,639 | e (2,270) 0 0 (2,270) (4) 10,363 3 2921 2924 1
Common(StocksParent,Subsidiariesland Affiliates
G9042# 10 0| TribecalCitigroupiinVes. ...........ccceerererersrerssererseseseees |F. |....03/01/2005 Direct. 66.000 | ..ooooovee 1,000,000 |............ XXX 713,540 958,332 | ....... (244,792) (244,792) PR/ [ [ 286,460 | ........ 286,460 | .ooooccvicirecnn.
. TotalliCommoniStocksliParent,/SubsidiarieslandIAffiliates................cowvrrrirrrieeiissis | e, 1,000,000 |......... XXX 713,540 958,332 | ....... (244,792) 0 0 (244,792) 0 713,540 0. 286,460 | ......... 286,460 0
7299997. TotalziCommoniStocks(iParti4 723,905 970,971 .(247,062) 0 0 (247,062) (4) 723,903 3| 289,382 | ......... 289,385 1
7299999. TotalHICommoniStock: 723,905 970,971 .(247,062) 0 0 (247,062) (4) 723,903 3 289,382 289,385 1
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SCHEDULEIDIIIPART4

ShowlAlllLongiTermiBondslandiStockiSold,iIRedeemedioriOtherwiselDisposediofibylithelCompanyiDuringlthelCurrentiQuarter

1 2 3 4 5 6 7 8 9 10 ChangeliniBook/AdjustediCarryingValue 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desigl
r PriorlYear Year's Total Book/ Exchange Realized Total Interest/ nation
e Book/ Unrealized Current OtheriThan Total Foreign Adjusted Gain Gain Gain Stock or
i Numberiof Adjusted Valuation Year's Temporary Changelin Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUsIP g Disposal Shareslof Carrying Increase/ (Amortization)/ | Impairment BJ/AC.V. Changelin ValuerAt on on on Received Maturity Indicator
Identification Description n Date NamelofiPurchaser Stock Consideration PariValue ActualiCost Value (Decrease) Accretion Recognized (11+12013) BJAC.V. DisposaliDate Disposal Disposal Disposal DuringlYear Date (a)
7399999. TotalliPreferrediandiCommoniStock: XXX .(244,874) | . 0 (227 465) 3 289,588 289,591 6,217 | ... XXX. XXX
7499999. TotallIBonds, Preferrediand/CommoniStock 140,571,751 ..243,549 .0 ,313,621 661,000 .688,038 | ...2,131,887 XXX.....

(a)IFortallicommonistockibearingitheINAICImarketiindicator(U"lprovide:lthelnumberiofisuchlissues......1.
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StatementasiofMerchi31, 20050 THE TRAVELERS (LIFETAND/ANNUITY COMPANY
SCHEDULEIDBIIPARTIATISECTION1

nsurancelFuturesiOptionsiOwnediatiCurrentiStatementiDate

ShowinglAlllOptions,ICaps,iFloorsiandl
4 5

1 2 3 6 7 8 9 10 11 12 13 14
Numberiof Datellof Strike YearitoiDate Usedito Other
Contractslor | Maturity, Price, Date Cost/ Increase/ AdjustiBasis Investment/
Notional Expiry,lor Ratelor of Exchangelor Option Book Statement Fair (Decrease) ofiHedged Miscellaneous
Description Amount Settlement Index Acquisition Counterparty Premium Value * Value Value bylAdjustment ltem Income
PutiOptions(lHedging(Transactions
SI&IP15000IndexIOption ..05/22/2007... | 1550.000000...... 09/21/1999... [AIGIBANGUE........cveeveeierrrreriesieiiessseisessessssesesesaens | sressssens 4,170,000 | .....co.....e 4,170,000 |...... 5,756,448 |............ 5,756,448
SI&IP15000IndexiOption. ..09/04/2007... | 1500.000000...... 09/29/1999... | AlGIBanque | ..4,120,000 | ... 4,120,000 |...... | ...... ...4,805,710 |. .4,805,710 |...
SI&IP15000IndexIOption ..02/15/2007... | 1525.000000...... 10/12/1999... | UBSIAGILONAONIBIaNCh..........c.ocververereeeeieeieseeie | ceverenenne 4,095,800 | .............. 4,095,800 |...... | ccorrrernns 5,550,832 | ....ccouu.. 5,550,832
SI&IP15000IndexiOption ..06/05/2007... | 1575.000000...... 10/25/1999... | UBSIAGILONAONIBIaNCh..........ceeverirerrerierieiiesenisnes | cevereeenne 4,380,000 | .............. 4,380,000 |...... | ..............6,169,060 |............ 6,169,060
SI&IP1500iIndexiOption. ..07/16/2007... | 1600.000000...... 11/04/1999... | AlGIBanque................... . ..2,140,000 | ... ..2,140,000 |...... . 3,245,728 |...
SI&IP15000IndexiOption. ..07/16/2007... | 1600.000000...... 11/04/1999... | UBSIAGILondoniBranch ..2,140,000 |...... 3,245,728 | ...
SI&IP15000IndexiOption. ..03/07/2007... | 1475.000000...... 12/06/1999... | UBSIAGILondoniBranch... ..2,930,000 |...... .4,654,250 |...
SI&IP15000IndexiOption. ..12/24/2007... | 1748.000000...... 12/23/1999... | DeutschelBankiAGIFrankfurt. 4,174,700 ... 9,508,142 |...
SI&IP15000IndexiOption. ..01/22/2008... | 1725.000000...... 01/21/2000... | DeutschelBankIAGIFrankfurt. ..1,810,000 |...... 4,131,326 |...
SI&IP15000IndexiOption. ..02/09/2008... | 1710.000000...... 02/09/2000... | AIGIBanque..........ccccvevenne 1,334,250 |...... .2,948,593 |...
SI&IP15000IndexiOption. ..03/03/2008... | 1675.000000...... 03/01/2000... |AIGIBANQUE..........ccoeveerererrerierrrrisnrssissrnssssisessssssnssens | svenennennenn 319,000 | oo, 919,000 |...... 1,812,843 | ...
SI&IP1500iIndexiOption. ..05/02/2008... | 1775.000000...... 05/02/2000... | DeutschelBankIAGIFrankfurt. 1,019,000 |...... ..2,210,661
SI&IP15000IndexiOption. ..06/12/2008... | 1795.000000...... 06/12/2000... | DeutschelBankIAGIFrankfurt. 1,014,000 |...... .2,268,161 |...
SI&IP1500iIndexiOption. ..06/29/2008... | 1700.000000...... 06/29/2000... | AIGIBANGUE........rvrrvrvrrrereirrireesesreresssessessssssesssssensenes | onssessesnnes 936,800 |...... .1,840,592 |...
SI&IP15000IndexiOption. ..07/17/2008... | 1820.000000...... 07/17/2000... |AIGIBANGUE........couevererrirerecreieriesiesiesiessessiesesiessenes | seeseessesanns .990,000 |...... 2,314,821 | ...
SI&IP1500iIndexiOption. ..09/01/2008... | 1735.000000...... 08/02/2000... | FirstiBostoniCorp.. 3,869,800 |...... .7,803,912 |...
SI&IP15000IndexiOption. ..12/15/2008... | 1800.000000...... 08/22/2000... | BankioflAmerica.................... 1,356,908 |...... .2,982,490 |...
SI&IP15000IndexiOption. ..07/14/2009... | 1410.000000...... 07/10/2001... | DeutschelBankIAGIFrankfurt. 1,880,400 |...... ..2,099,048 |...
SI&IP1500IndexiOption. ..08/17/2009... | 1383.000000...... 07/11/2001... | DeutschelBankIAGIFrankfurt. 1,830,000 |...... 11,955,261
SI&IP15000IndexiOption. ..12/14/2011... | 1410.000000...... 07/13/2001... | DeutschelBankIAGIFrankfurt. 2,025,750 |...... 2475473 |...
SI&IP15000IndexiOption. ..12/01/2009... | 1335.000000...... 11/28/2001... | DeutschelBankiAGIFrankfurt. . 2,438,800 |...... .2,007,849 |...
SI&IP1500IndexiOption. ..12/09/2011... | 1305.000000...... 12/10/2001... | BankIOfIAMENICA..........ccovvvreerciciiesieeseceeeeieias | ererieeinne 828,522 | ..coovvvirene 828,522 ... | vevereeeieeennn 755,100 | oo 755,100
SI&IP1500iIndexiOption. ..02/12/2010... | 1290.000000...... 02/11/2002... | BanklofiAmerica. 1,771,200 1,771,200 |...... 1,283,796
SI&IP15000IndexiOption. ..03/05/2010... | 1332.000000...... 03/01/2002... | Citibank..........c.ccoeerreerrneen. .. 1,194,120 |...... 1,028,316
SI&IP15000IndexiOption. ..04/01/2010... | 1360.000000...... 03/27/2002... | DeutschelBankIAGIFrankfurt. 1,085,400 |...... 1,107,919
SI&IP15000IndexiOption. ..05/13/2010... | 1250.000000...... 05/13/2002... | Citibank..........cc.coververerenen. 1,000,800 |...... 833,574
SI&IP15000IndexiOption. ..02/04/2013... | 1030.000000...... 02/04/2003... | AIGIBanque.............cccevvne. 1,331,849 |...... 460,785
SI&IP15000IndexiOption. ..03/11/2013... |970.000000........ 03/11/2003... | DeutschelBankIAGIFrankfurt..........c..coererreeerneenmennes | onernernennnns 819,780 |...... 249,745
SI&IP15000IndexiOption. ..03/27/2013... | 1070.000000...... 03/27/2003... | DeutschelBankIAGIFrankfurt. weveereeneennn 170,640 | ..., 770,640 ... . 312,525 |...
SI&IP15000IndexiOption ..04/09/2013... | 1075.000000...... 04/08/2003... | BanklOfIAMENICA...........ccerreererrrrenreererernsensssssnsnsenns | senrreerensenns807,300 | cvvrniennnn807,300 [ vovre | vovevrennnnnnnn 202,344 | ... 292,344
SI&IP15000IndexiOption ..04/17/2013... | 1085.000000...... 04/15/2003... | AIGIBANQUE........c.cvereereereereereseireseseeniesieeiessessensenns | sonneenneens 1,148,616 | 1,148,616 | .ot | i 620,636 | ... 620,636
SI&IP15000IndexiOption. ..05/08/2013... | 1150.000000...... 05/06/2003... | DeutschelBankIAGIFrankfurt............cccccoevevvevevveens | creenen. 1,289,600 | ............ 1,289,600 |...... . .
SI&IP15000IndexiOption. ..06/03/2013... | 1180.000000...... 05/29/2003... | JPIMOrganiSecurities..........covvverrernrereenrereesmennennennens | wonveneenes 1,177,500 | covinn 1,177,500 ...
SI&IP15000IndexiOption. ..06/14/2013... | 1245.000000...... 06/12/2003... | BNPIParibasiBank.............cccevvererrererereesssnnsenens | wennennnnen 1,231,090 | ... 1,231,090 |
SI&IP15000IndexiOption. ..07/01/2013... | 1230.000000...... 06/27/2003... | JPIMOrganiSecurities.........ccvvverrenrereenrernesmesnnennesnens | wonnennenns 1,631,700 | ..., 1,631,700 | ...
SI&IP15000IndexiOption. ..07/01/2013... | 1230.000000...... 07/15/2003... | BNPIParibasiBank.... reeerennnnn964,200 | ................964,200 |......
SI&IP15000IndexiOption ..08/01/2013... | 1220.000000...... 08/01/2003... | CItiDANK........cooeveereereerererereseeeseeeieesesseseseesenssensensensenss | senerensennenns 184,650 | covevinienn..... 784,650 | ......
SI&IP15000IndexiOption ..09/05/2013... | 1265.000000...... 09/05/2003... | CitiDANK.........o.ccveereereerreerereeeeeieeeeeeseeeeeeeesesseeseennns | cenrrenennen 845,443 | i......845,443 | ...
SI&IP1500iIndexiOption. ..10/01/2013... | 1258.000000...... 10/01/2003... | BNPIParibasiBank.............ccccoeuevmrrererrernnnnirsnienens [ eervnrinnneenne 977,013 | i 977,013 | o
SI&IP15000IndexiOption. ..01/13/2014... | 1241.505000...... 11/13/2003... | DeutschelBankIAGIFrankfurt............cccocecueeeececrecnas | ceveneenna 1,049,204 | o............. 1,049,204 | ...
SI&IP15000IndexiOption. ..02/13/2014... | 1241.505000...... 11/13/2003... | DeutschelBankIAGIFrankfurt............cccocvcvvnrvenerenns | cernnnnnnn 1,042,072 | ... 1,042,072 | ... .
SI&IP15000IndexiOption. ..03/13/2014... | 1241.505000...... 11/13/2003... | DeutschelBankIAGIFrankfurt...........cccccovveeevecrererens | eeeennnn 2,073,049 | .............2,073,049 |...... ..1,696,475 | ...
SI&IP15000IndexiOption. ..03/17/2014... | 1330.000000...... 03/15/2004... | BNPIParibasiBank................. 178912 | 1178912 1,022,545 | ...
SI&IP15000IndexiOption. ..04/14/2014... | 1340.000000...... 04/13/2004... | DeutschelBankIAGIFrankfurt. 1,063,321 | ..............1,063,321 |...... 944,347 |...
SI&IP15000IndexiOption. ..05/12/2014... | 1290.000000...... 05/11/2004.... | JPIMOrganiSECUNItIES.........c.eveeverreererrereereeeseesereses | eereerereians 633,600 | .................633,600 |......
SI&IP1500iIndexiOption. ..06/01/2007... |890.000000........ 06/01/2004... | JPIMorganiSecurities.... 2,351,184 | .............2,351,184 | ......
SI&IP15000IndexiOption. ..06/02/2007... | 1001.925000...... 06/01/2004.... | JPIMOrganiSecurities..........ccoceveerereeeeeneereermerneeneennens | wonennen 17,466,358 | ............ 17,466,358 |......
SI&IP15000IndexiOption. ..06/23/2014... | 1350.000000...... 06/21/2004... | BNPIPribasiBank...........cc.coeuevererrreeererserissssessenes | oeveesnesens 941,514 | e 941514 | | 910,850 |
SI&IP15000IndexiOption. ..07/02/2014... | 1013.130000...... 07/02/2004... | Citibank................. ..4,602,397 | .............4,602,397 |......
SI&IP15000IndexiOption. ..07/28/2014... | 1096.400000...... 07/27/2004... | FirstiBostonICorp.. .2,496,503 | ..............2,496,503 |......
SI&IP1500IndexiOption. ..07/28/2014... | 1095.900000...... 07/27/2004... | Citibank................. . 1,236,833 | ..............1,236,833 | ......
SI&IP15000IndexiOption ..08/18/2014... |1276.410000...... 08/17/2004... | JPIMOrganiSECUNItIES.........c.cveeverrerrerrereereeeieereseses | eereevereianns 827,500 | .covrerreren827,500 | .cvs | covereereennnn 593,711 |
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SCHEDULEIDBIIPARTIATISECTION1

nsurancelFuturesiOptionsiOwnediatiCurrentiStatementiDate

ShowinglAlllOptions,ICaps,iFloorsiandl
1 2 3 4 5 6 7 8 9 10 11 12 13 14
Numberiof Datellof Strike YearitoiDate Usedito Other
Contractslor Maturity, Price, Date Cost/ Increase/ AdjustiBasis Investment/
Notional Expiry,lor Ratelor of Exchangelor Option Book Statement Fair (Decrease) ofiHedged Miscellaneous
Description Amount Settlement Index Acquisition Counterparty Premium Value * Value Value bylAdjustment ltem Income
SI&IP15000IndexiOption ..10/06/2014... | 1351.840000...... 10/06/2004... | BarclaysiBankiIntl...........cc.coeerverererrererereriseirierenenns 873,016 1,238,857 | ..cvvvenee 1,238,857
SI&IP15000IndexiOption. ..10/28/2004... | 1015.380000...... 10/28/2004... | Citibank..................... ..6,002,010 ....3,935,106 |. .
SI&IP15000IndexiOption. .12/15/2014... | 1403.710000...... 12/14/2004... | JPIMorganiSecurities 1,014,935 | ........... 1,014,935 | ... | oo 876,217
SI&IP15000IndexIOption ..01/12/12015... | 1383.876000...... 01/12/2005... | JPIMorganiSecurities 361,700 | .ocooeeereee 361,700 | | coeriene 309,941
SI&IP15000IndexiOption ..01/26/2015... | 1371.420000...... 01/26/2005... | JPIMorganiSecurities 315,308 | .oooeerreen 315,308 | | e 275,661
SI&IP1500iIndexiOption. ..02/10/2010... | 1087.150000...... 02/10/2005... | Citibank.................... 4,305,420 4,847,879
SI&IP15000IndexiOption. ..02/11/2010... | 1086.435000...... 02/11/2005... | SocietelGenerale............... 2,239,263 2,547,549
SI&IP1500iIndexiOption ..02/25/2015... | 1415.060000...... 02/25/2005... | DeutschelBankIAGIFrankfurt............cccooveoererrereeieies | covrerriennnas 555,188 | .ovoiierereee 855,188 [ | oo 558,423
0599999.11SubtotallIPUtIOPHONSITHEAGINGITTANSACHONS. ... ....cvviectiectetetietetetetetesseeeieeeetstessesetsssesesassssesessesessssssesessssesssssseses  sssesesessesessssssesessesesesssesesassesesssassesessesesssnsesessnsesassnnseres | esssnes 121,863,918 | .......... ....139,129,269
0899999, 1S UDLOtAITIIPUITOPHONS. ... .. cvvseseeeesesseeesesseesersessseesessessessssssessessssssessesssssssssessesssessessesessenssessesseesesssessessensansenssansansanssns | fsssessessonssnsssssesssnssnssessessenssessessesantsessensensensanssassansansanes | sessens 121,863,918 | .......... 121,863,918 v 139,129,269 | ... 139,129,269 |...
2599999 .11 TotallllHedgingTransactions ettt ettt et ettt ettt bseat st en st sstentensernaanaes | dsrares 121,863,918 | .......... 121,863,918 | XXX .......... 139,129,269 | ........ 139,129,269 |...
0999999 IITOAIS. .........oeveevreveereeresersersesiestes s stessesessase st e s sess s s s s s s s s s s st b s s s s s st s s s s s st st s sttt ee ket b s s b bt S4astaeAEenteste et et s A s bbb nt st st st en st ens st ententans | arieris 121,863,918 | .......... 121,863,918 | XXX| .......... 139,129,269 | ........ 139,129,269
m
o
o
-
SCHEDULEIDBIIPARTIBIISECTIONI1
ShowinglAlllOptions,ICaps,IFloorsiandiinsurancelFuturesiOptionsiWritteniandiiniForcelatiCurrentiStatementiDate
1 2 3 4 5 6 7 8 9 10 1 12 13 14
Numberiof Datelof Strike Date YearftolDate Other
Contractslor Maturity, Price, of Increase/ Usedito Investment/
Notional Expiry,lor Ratelor Issuance/ Exchangelor Consideration Book Statement Fair (Decrease) Adjust Miscellaneous
Description Amount Settlement Index Purchase Counterparty Received Value * Value Value bylAdjustment Basis Income

NONE
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ShowinglAlliCollar,)SwaplandiForwardsiOpeniatiCurrentiStatementiDate
6 7

g CurrencylSwapl(PayiUs).........
~ | CurrencyiSwapi(RecICAD)......

1 2 3 4 5 8 9 10 11 12 13 14 15
Datellof Strike Datellof YearltoiDate Usedito Other
Maturity, Price, Opening Costilor Increase/ AdjustiBasis Investment/
Notional Expiry,lor Ratelor Positionlor Exchangelor (Consideration Book Statement Fair (Decrease) ofiHedged Miscellaneous Potential
Description Amount Settlement | IndexiRecl(Pay) | Agreement Counterparty Received) Value * Value Value bylAdjustment Item Income Exposure
SwapslliHedging(Transactions
InterestiRatelSwapl(PaylFloating)...........ccccovves | veeveveernas 50,000,000 |.09/06/2005.. |(2.950000) 09/03/2002... | BankIofIAMENCAICOIP. .......cvevereeeeeerens | coerreeeisieeeiesssseisnenes | creveeieseeesesssssesiness | ceene

InterestiRatelSwapl(ReclFixed)...
CurrencylSwapl(PaylEuro)..
CurrencyiSwapl(ReclUS).........
CreditiDefaultiSwapl(PayiFixed)..
CreditiDefault’Swapl(ReciFloating)..

...50,000,000 |.09/06/2005..|2.897500...... .. 109/03/2002... | BankloflAmericalCorp............
.3,414,250 |.10/30/2013..|(5.635000)..........| 10/23/2002... | GoldmaniSachsiCapiMarkets....
.3,414,250 |.10/30/2013..|5.700000...... .. [10/23/2002... | GoldmaniSachsiCapiMarkets....
....171,875 |.06/20/2008.. | (0.900000).......... | 04/24/2003... | LehmaniBrothersiSpeciallFin.....
....171,875 |.06/20/2008.. | 0.000001...... .. | 04/24/2003... | LehmaniBrothersiSpeciallFin.
CreditiDefaultiSwapl(PayiFixed).. ....378,125 |.06/20/2013..|(1.100000).......... | 04/24/2003... | LehmaniBrothersiSpeciallFin.
CreditiDefaultiSwapl(RecFloating).. .06/20/2013..10.000001...... .. | 04/24/2003... | LehmaniBrothersiSpeciallFin.....
CurrencylSwapi(PayICHF)....... . .08/18/2010.. [ (2.540000).......... | 07/25/2003... | DeutschelBankIAGINYIBranch..
CurrencyiSwapl(ReclUS)..... o . .08/18/2010..|3.920000...... ..|07/25/2003... | DeutschelBankIAGINY(Branch..
CurrencyiSwapl(PayICAD).........cccccvvvereresrernns .02/18/2014..|(6.082000).......... 02/10/2004... | UBSIAGILondoniBranch
CurrencylSwapl(ReclUS)..........cccevverererrivennnen. .02/18/2014..15.647500............ 02/10/2004... | UBSIAGILondoniBranch
EquitylSwapl(VoliDepreciation)... .03/20/2010.. {(17.950000)........ | 03/02/2004... | SocietelGenerale.......
EquitylSwapl(VollAppreciation).... .03/20/2010.. {17.950000.......... | 03/02/2004... | SocietelGenerale...
EquitylSwapl(VoliDepreciation .04/01/2010.. {(20.150000)........ 04/02/2004... | BanquelNationallDelParis
EquitylSwapl(VollAppreciation .04/01/2010.. {20.150000.......... 04/02/2004... | BanquelNationaliDelParis
EquitylSwapl(VoliDepreciation)... .04/12/2010.. | (20.550000)........| 04/13/2004... |BanquelNationaliDelParis..

(

(

(23692)| ...
21271

Equity)Swapl(VollAppreciation).... .04/12/2010..120.550000.......... | 04/13/2004... | BanqueINationallDelParis..
EquitylSwapl(VollDepreciation)... .09/27/2010..|(21.000000)........|09/27/2004... | MerilliLynch....................

EquitylSwapl(VollAppreciation .09/27/2010..121.000000.......... | 09/27/2004... | MerilllLynch....
.10/28/2014..|(5.430000)..........| 10/01/2004... | DeutschelBKIAG.
.10/28/2014..16.100000...... .. [10/01/2004... | DeutschelBKIAG.
.10/04/2010..|(20.550000)........| 10/04/2004... |BarclaysiBkiPIc..

EquityiSwapl(VoliDepreciation)...

EquityiSwapi(VollAppreciation).... .10/04/2010.. {20.550000.......... | 10/04/2004... | BarclaysIBkiPIc..
EquitylSwapl(VoliDepreciation)... .10/12/2010..{(20.300000)........| 10/12/2004... |DuetschelBKIAG.
EquitylSwapi(VollAppreciation).... .10/12/2010..|20.300000.......... | 10/12/2004... |DuetschelBKIAG.
EquitylSwapl(VoliDepreciation)... .11/09/2010.. {(19.900000)........ | 11/09/2004... | BarclaysIBkiPIc..

.11/09/2010... | 19.900000........ ‘ .. | 11/09/2004... | BarclaysIBkiPlc B
.05/15/2015..{0.000000............ 03/23/2005... | CitibankINAINY ........cccovvnrinniinriienis | [ v | oo
.05/15/2015..15.500000............ | 03/23/2005... | CitibankINAINY ..

EquityilSwapl(VollAppreciation

(1553,558) ..........(7,349.879) ...

08999999.1SubtotallllSwaps (1,553,558) | ....ovenu (7,349,879)

ForwardsllHedgingliTransactions

Long:USmShort:IlJapaneselYen
Long:0IUSShort:11BritishiPound..

.04/07/2005.. | 103.443006........ 01/05/2005... | JPIMorganiSecuritieslIng............cco.venn.
.08/31/2005..10.527961............ 02/24/2005... | Citibank..........ccccccvvvrrernnne
Long:USmShort:1Euro................ .06/09/2005..10.753489............ 03/08/2005... | JPIMorganiSecuritiesinc... .
Long:1USmShort:1JapaneselYen .04/01/2005..]107.389969........ 03/30/2005... | Citibank.. .. . [ O

09999999.1SubtotalliForwardsliHedginglTransactions e

12999999, SubtotallIForwards................ 0. » ) i

25099999.1SubtotalliHedging Transactions... 0l . o (7313.935) ]
99999990 ITOM.o oo O o TN (1517618)] (7:313.935)
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SCHEDULEIDBIIPARTIDIISECTIONI1

ShowinglAlliFuturesiContractsiandiinsurancelFuturesiContractsiatiCurrentiStatementiDate

1 2 3 4 5 6 7 8 9 VariationlMarginlinformation 13
10 1 12
Datelof Usedito
Numberiof Maturity Original Current Variation Opening Exchangelor Cash AdjustiBasis Potential
Description Contracts Date Value Value Margin Position Counterparty Deposit Recognized ofiHedgediltem Deferred Exposure
LonglFuturesiPositionsliiHedgingTransactions
SI&IPIS00NNAEX. ......veverevrevrererierieierienisnisensens | wrerrerrerenennneni09 | i 06/30/2005.. | ............ 63,403,717 (1,544,942) | ......... 03/10/2005.. 3,291,750
100YriSwaplFuture <v....06/30/2005.. ...22,985,196 | ............22,634,063 | .......cce0n.u. (351,133)|......... 03/04/2005.. ....231,000
0199999.1mSubtotalllLonglFuturesiPositionslIHedginglTransactions............ccococecvevcennees ....86,388,913 |... .(1,896,075) | oo XXXt [ e 3,522,750
0499999.1SubtotalllILongIF UtUreSIPOSHIONS. ........cvvcveciecrsieecissiesiessssieessessssesssssssssssssas | seesssssanes 86,388,913 (1,896,075) | ..o XXXt 3,522,750
ShortiFutures(PositionsllHedgingiTransactions
100YTISWAPIFULUIE........cveeevvecevceeieeeieieiaes | cvveiesieeise e 76 |......... 06/30/2005.. | .............. 8,317,236 | ... 8,191,375 | ooveverrnne 125,861 |.........03/04/2005.. [CBT....cooovverrrirerercieieeieiesessstessssiessesssssnens | esveesssssssessesessensiens | eeseerinnenrens 125,807 | vttt | coreeisssiesessssessissiesis | cvvessessesiessns 83,600
USISIYRINOEE. ..o ieieeseesiesiaesssssseessesnias | esreesssiesssssanens 130 |......... 06/30/2005.. | ............ 14,032,371 |............ 13,922,188 | oo 110,183 (LY £ N [ 71,500
0599999.1SubtotallllShortiFuturesiPositionslliHedgingITransactions.............c.coeeecessenns ....22,349,607 | ............ 22,113,563 | .. 236,044 ..128,578 155,100
0899999.11SubtotalliShortIFuturesIPOSItioNS..........coccvecveveriiiiieaes ....22,349,607 |............ 22,113,563 |...ccooovvrenn 236,044 ...128,578 ....155,100
2599999.1SubtotallliHedgingiTransactions.... ..108,738,520 | ..........106,606,401 1,660,031) ...128,578 .3,677,850
9999999.IITOAIS. ........cvvvecrereerciei ettt sttt | evsrnes 108,738,520 |.......... 106,606,401 |............. (1,660,031) 128,578 | ..ocveeveeviceeeennd0 | 3,677,850




StatementasiofMarchi31,20050f THE TRAVELERSILIFE[AND ANNUITY COMPANY
SCHEDULEIEIIPARTHMIICASH

MonthIEndiDepositoryiBalances
2 3 Z

1 5 BookiBalancelatlEndioflEach 9
Amountiof Amountiof MonthiDuringICurrentiQuarter
Rate Interest InterestiAccrued 6 7 8
of ReceivediDuring|  atiCurrent
Depository Code Interest | CurrentiQuarter | StatementiDate | FirstiMonth | SecondiMonth | ThirdiMonth *
OpenlDepositories
BANKIOFINEWIYORK..........coervrrrrerierinrinninns NEWIYORK,NY .....ooevoeieiieireiens | verrenieniinns | evevessesssnsnnes | evsessessessesssssessns XXX
CitigroupiGlobaliMarketsiHoldings .... . NEWIYORK,NY..... 1,641 XXX
JPIMORGANICHASE,INY............. . BROOKLYN,INY.....coiveiisiierens | orersnisis | erreesersneenns .(410,074)] .. XXX
0199999.0TotallOpeniDEPOSIONiES. ....v.vuvereerrsiecicisie e XXX XXXeooe [ v (408,433)] . XXX
0399999.[TotaliCashloniDeposit... XXX e XXXeoo [ e (408,433)] . XXX
0599999.0TOtAIICASN.........c.cvveereeeeeeieieeeeeeeeete et | e XXX.... | XXX e (408,433) XXX

EO08
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StatementiasiofiVarchiz1,20050f THETRAVELERSILIFE/AND/ANNUITY COMPANY

SCHEDULEIETIPARTI21ICASHIEQUIVALENTS

ShowllinvestmentsiOwnedlatiEndiofiCurrentiQuarter

1 2 3 4 5 6 7 8 9
CUSIP Date Ratelof Maturity Book/Adjusted Amountiofilnterest Grosslinvestment
Identification Description Code Acquired Interest Date CarryinglValue Duel&lAccrued Income
CashlEquivalents
156503 AG 9| CenturylCOMMSICOMPISIINL. .......cvureceeeeee ettt see st ssee s sss s s ssssssssssses e sssssssssessessessesssssssnssnssnnes. | seessenes | svnesesssnees 01/07/2005 | covovveeveeeeeeeereeereeeane 9.500 |..cooornee. 03/01/2005 | .ocvooveeeeereereeeeeeeieeeeee e 39,907
912795 RZ 6| USIOMIAMEITIEASUINYIBL. ......covvucveiieiteieie ettt bttt bbbt essessaesssssntntnnes | avsssians . 12/14/2004 | ... 02/10/2005 | oot
912795 SN 2| USloflAmeriTreasuryiBL.. o ..02/15/2005{ ... .. .05/12/2005] ... ....797,733
0199999. TOBAIS ..ttt ittt ettt bttt s tece ettt ees s e ses bt es s st ek bse et et Eees s sttt Rk et e Re e sesesE et eee s st s saetsehestententes  s4sksssissiessessiessessestistisisssstectietistsssostsessesiististiittestostietsstnstastantsestestaetanttentastanssnsies | stessietietiistastinssessestassanstentns 837,640
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