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Statementasiofune30,20050¢ THE TRAVELERS (LIFE[AND/ANNUITY COMPANY
ASSETS

CurrentiStatementiDate 4
1 2 3
NetlAdmitted Decemberi31
Nonadmitted Assets PrioriYeariNet
Assets Assets (Cols.0102) AdmittedlAssets
T BONAS .ottt | feesernees 2,930,444,411 | oo | e 2,930,444,411 | .......... 2,870,144,961
2. Stocks:
2.1 PrEfEITEAISIOCKS. ......ovveerereiieiiesississis ittt sss st enssentensnes | sessesssnsnnenns 4,862,141 | oo | s 4,862,141 | coovvree. 5,418,352
2.2 COMMONISLOCKS. .....ucveerrereeereeiesissess st nsns st s | erssresssneen 20,035,662 | .....cveerrrrrnrienrierrienns | s 20,035,662 | .....oceveene. 17,025,599
3. Mortgagelloansionireallestate:
31 FIESHIENS. coveouveoreeeieire ittt | ereseeeiens 204,227,825 | ... | e 204,227,825 | ............. 150,218,769
3.2 OtherTthanfirStlIENS............rverriimeerieriieieesri e esssssssesssennins | ceseereeesesaens 2,495,353 | ... | i 2,495,353 | ..o, 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$.......... OIBNCUMDBIANCES)........cecviveiieeiicteteteitees et eseeienes | cverereeissesssesessessssesens | ersesesessssesesessesessesesesnes | eressesessesesessssesesesesens [0 RO
5. Cashi($.....373,108),icashlequivalents)($.....5,502,219)
andishortltermiinvestmentsi($.....188,175,973).......c..ccueruereerreeeeeeeeesessee e sessiesssenses | eveeesesnenns 194,051,300 | ..ovovererererereeeeeieens | e 194,051,300 | ...cveeee. 395,660,436
6. Contractloansi(including($.......... QIPTEMIUMINOLES)........vvveevriieereies ettt sees | eeevsessesinans 35,667,851 | .oeveeeereeeereeeeeeeeees | e 35,667,851 | .covvveveane 31,937,637
7. OtherliNVEStEAIASSELS........covviieeicieie ettt sns | sessesssanans 51,986,565 | ...coocvvereirnne, 314,399 | oo 51,672,166 | ....cccoeee.. 55,168,719
8. ReCEIVADIESIFOMISECUNHIES. .......cvuevereeieceeieee ettt et ssaenes | eeaesassessnans 4,262,554 | ..o | e 4,262,554 | ... 62,258,486
9. AggregatelwritelinSIforlinVeStEAIaSSELS. .........ccveviveieiceeer et | srrersnsenaas 158,503,266 | ...coovovriricreriiiinanad [\ I 158,503,266 | ............. 135,440,876
10.  Subtotals,IcashiandlinvestediassetsI(LiNESITIHOI9)...........cceurrrrirererreeeeiese s essenes | eeevneas 3,606,538,468 | ......ccceennn 314,399 | .......... 3,606,224,069 | .......... 3,725,775,375
11. TitlelPlantsllessl$.......... Olchargedioffi(fOrTItIENNSUIETSIONIY).........ruererrirrierirsriesessesiresssssssesens | seesessssssesssssessesssessessnnsns | ressesssnssesssssesssnssessessanss | sesesssssessassessansnssesens (01 R
12.  InvestmentlincomelduelandiacCrued..............cvvririiiiiniiess s | e 35,122,138 | ..o | i 35,122,138 | ..cevveienne 33,503,022
13.  Premiumslandiconsiderations:
13.1 Uncollectedipremiumsiandiagents'ibalanceslinithelcourseloficollection..............cceevvres | cevvvverrienas (1,859,208) | .....ovvrevererereerisreiininnes | eveereireienens (1,859,208) | ....vvvvrenee. (694,110)
13.2 Deferredipremiums,lagents'lbalanceslandiinstallmentsibookedibutideferred
andinotlyetiduel(includingl$.......... OlearnedibutiunbilledIpremiums)..........ccocoveveeieeveens | cevereiviierinas 4,169,567 | ..o | e 4,169,567 | ...coccvvvenee 4,697,204
13.3 AcCruediretroSPECHVEIDTEMIUMS. .........cvevevieeiieiete sttt ssse s sesessssesssssseses | sbesessssessssssesessssessssssesans | essesesessesesessssesessesesassnns | sesssesessesessssssssesesesns 0 [
14. Reinsurance:
14.1 AmountslrecoverablelffOMIMEINSUIETS...........c..ovuiuriiriniieerise e sesienes | sereereeseses 24,192,405 | ... | e 24,192,405 | ....ccoeeenue. 22,494,468
14.2 FundstheldibyloridepositediwithIreinSUredICOMPANIES...........ccvivcveiirererrieeisiereieisieeierenes | cretsesesieseesesssesssssesens | everesesesesesssssessesessssnns | seessesesesesessssssesesesns 0 [
14.3 OtherlamountsireceivablelunderireinsuranCelCoNtracts............c.cvcrueerierierieniriniieniieens | ceveririeeeieenens 976,864 | ... | e 976,864 | ..coovvvverirenanes 990,801
15.  AmountslreceivablelrelatingltolunINSUIEAIDIANS............c.cveverveueieeceeeecteeeise ettt et sesenaes | eereaesesiesssesessssssesesessses | caesesessssessssesssssessssssesess | esesssessssssesessesnseens [0
16.1 CurrentifederallandiforeignlincomeltaxirecoverablelandlintereStther@on............c.c.occveeereeiieies [ e | e esiereseseeeesesesesenes | cvevessseessenesesssniesennl0 | evereeeessseseesss e
16.2 NetldeferredfaxIasSEL.... ..ottt seenies | esirseenen 262,590,218 | ............240,349,163 | ..............22,241,054 | ....... ....15,494,332
17.  GuarantyifundsireceivableloroNIAEPOSIL. ..........c.coverviveieceee ettt | saessessssensesieaas 179,878 | oo | evereeeieneenenn 179,878 | 198,321
18. ElectronicldatalprocessinglequipmentiandISOfWATE..............c.cccrrereveerreeeeesseeeeessseseseeesines | eereeesesesssesessssssesssesnses | sesesessssessesesssssessssssesess | esesssessssssesessesenseans [0
19.  Furniturelandiequipment,lincludingthealthicareldeliverylassetsi($.......... 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.cvcveuevieeieeeiee e | eevereesieaneas 2,627,272 | ..o 2,627,272 | oo L0
23.  AggregateiwritellinsiforiotherithanlinvestedIassets. ............ccevevirrrieierseiseeeeese e | cveevesiesines 16,862,619 | oo 464 | ... 16,862,154 | .....cccooeeeeee 2,021,395
24. TotallassetslexcludinglSeparatelAccounts,iSegregatediAccountsiandiProtected
CelliAccountsi(LinesI1OIhrOUGhI23)..........oureemrmrrrecrrerisereeseeseeseeseseessseessseseeesssessssssssssssnns | seessseees 3,951,400,221 | ....ooveen. 243,291,299 | .......... 3,708,108,922 | .......... 3,805,741,694
25. FromiSeparatelAccounts,ISegregatediAccountsiandiProtectediCellIAccounts...........c.coceveveveens | eveeee 15,103,673,500 | ...cocververerererrreeeerenes | cvvves 15,103,673,500 | ........ 15,249,999,889
26.  TOTALSHLINESI2AIANGI25).........ooouvermrereeeereeseesssseeessesesesssssesseessssssssssessssssesssssssssssssssssssssens | avesnees 19,055,073,721 | ..cvevneee. 243,291,299 | ........ 18,811,782,422 | ....... 19,055,741,583
DETAILSIOFIWRITEIINS
0901. DerivatiVEIINSITUMENLS. ........c.cvivrveeeeeeeieicresceie et tes s esae et ssess st tes s s ssssstessssnsnaens | evsesessseens 158,503,266 | ......cocevevererrrrrrerrerenes | cvereeierns 158,503,266 | ............. 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 158,503,266 | ...coovvveirnireieiines (V) 158,503,266 | ............. 135,440,876
2301, UndistribUtEItEMS..........voreriecereiece st esssesssssessesses | eossnessnenees 14,458,335 | ..o | ceviereiienns 14,458,335 | ..o 1,737,909
2302. MiSCEllan@OoUSIDAIANCES............ccvueueiiciriericie et esennns | svesssesesnaens 2,403,819 | .o | e 2,403,819 | 283,486
2303. MortgagelpaymentSIadVANCEA.............cceveviiireieiieseeie et bessebesessnaes | sbessssesesssssesesssnas 464 | oo BB | 0 e
2398. SummarylofiremainingiwritelinsiforlLingl23fromIOVErfIOWIPAGE. ........vvvereevcrerieeeirisieeiesesissiens | cererresiesesesesssieesnens (0 I (0 T (0 U 0
2399. Totals[(Linesl23010thrui2303plusi2398)(LIn€I231aDOVE). ....c..rvrrrrererrerrrrsrissseressseessesnssnessnes | covsreesnncees 16,862,619 | ..oovvevvsrcinnrnerinnand L L — 16,862,154 | ..covvvverennn. 2,021,395




Statementasiofuune301200506¢ THE TRAVELERS (LIFE/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$.....3,121,621,7200less($..........

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$. .0,Jlaccidentlandihealthi$
andideposititypelCONraCtifUNASIS.....267,363...........ocvreeeieeeeeiesseseessessesses s sessssss s s ess s s ss sttt ss st es s s sssenssssensssseaneas
CommissionslandiexpenselallowancesipayablelonireinSUranCelasSUMED............c.cuivcuiveierereisesseisee et ssaenas
GeneralleXpenSeSIAUEIOMACCIUET. .........c.ovuiviueiieeiectes ettt ettt bbbt b s bbb b ss bbbt st s et bs b nas
TransfersltolSeparatelAccountsiduelorlaccrued(net)i(including$.....(381,454,104)laccruediforiexpense
allowancesirecognizediinireserves,INetlofireiNSUrEdIAIOWANCES). ........curuueerrurrerririieeieiseeseessees st sse st e
Taxes, licenseslandifeesidueloriaccrued,lexcludingifederallincomeltaxes
Currentifederallandiforeigniincomeitaxes,lincludingl$
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$. 0)....
Surplusi(TotallLinesi310+1320+133(+0340+135036)((includingl$.....247,080,406liniSeparatelAccountsiStatement)
TotalslofiLinesi29,1300andI37 .........ccevvrrermrrnrerreeirmresseseeeseenens
TotalsloflLinesi28landi38....

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

....102,696,423

....134,565,473

.3,071,028,682

14,856,593,094

...15,042,311,905

17,882,271,493

..3,000,000

..259,105,541

891132554 | .

(223.727.166) .

926,510,929 | .

....939,400,995

929,510,929 | ..

....942,400,995

.18,811,782,422

...19,055,741,583

DETAILSIOFIWRITELINS

2501.
2502.
2503.
2598.
2599.

RETINEAIASSEIIIADIILY. ... ... veeeescecei ettt
Additionallinsurancelvaluationireserve
Miscellaneouslbalances
SummarylofiremainingiwritelinsiforiLinei25fromioverflowlpage
Totalsl(Linesi25010thrui25030pIusI2598)I(LINEI25TANOVE). .....u.vecvrerrirriiessrisisseesestesessssssassssssassssssessssnsessessesnsssssasessnssssssnssnsassesanes

.......................... 7,803,905
5,194,736
..5,096,470

.......................... 9,991,369
5,896,652
. ....5,108,651
...................... 113,568,801
...................... 134,565,473

3101.
3102.
3103.
3198.
3199.

SummarylofiremainingiwritelinsiforiLinel310fromioverflowlpage
Totalsl(LinesI31010thrui31030pIusi3 198)I(LINEISTIADOVE). ......uiuevirieieiiieietiieciect et sssissr bt ssssesnsebe s s sesessessbetesssss e ebebensssesssseananas

3401.
3402.
3403.
3498.
3499.

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




Statementasiofuune301200506¢ THE TRAVELERS (LIFE/AND/ANNUITY COMPANY
SUMMARYIOFIOPERATIONS

(ExcludinglUnrealizediCapitaliGainslandiLosses)

1 2 3
Current Prior PrioriYearlEnded
YearltolDate YearltolDate Decemberi31
1. Premiumslandiannuitylconsiderations(forilifelandiaccidentiandlhealthicontracts.............cccevveuerevrevcrrieeesiseeeeeeeeeeeiens | v 1,133,113,983 | ......... 1,676,903,230 |......... 3,018,480,792
2. ConsiderationsiforisupplementarylcontractsIWithllifEICONTNGENCIES. .........c.cvevviieerieeieeireiereee e sesse st s s sesessnes | essesessssessssssssssssessnss | eesessesissssesssssssesssssesns | sresssssessesssessessssssssenns
3. Netlinvestmentlincome 102,530,834 | .. 70,078,926 | .. ..178,098,050
4. AmortizationlofiinterestiMaintenanCeIRESEIVEI(IMR)..........c.cuevrurieriiiereee et sesesses s s ssssssssssessens | sessesssnsesseses 788,381 | .o, 862,662 |.......co....... 1,665,537
5. SeparatelAccountsinetigainifromioperationsiexcludingiunrealizedigainSIOMOSSES.........c.cvvvverreerererereserese s sessenens ....46,101,589 | ................ 2,308,305 | ...ccooevnnas 42,594,077
6. Commissionslandlexpenselallowanceslonireinsuranceiceded ..3,784,640 | .. 5,711,545 | .. 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..
9. TOtalSI(LINESITIOIB.3).......oorveiveieesecte ettt bbbttt bbb ettt et | senbnias 1,424,027,299
10, DEALNINENETES........ovvreeieecitstes e bbb bbb bbbt s s senans | enbnsaeriens 16,777,622 | ..o 13,459,443 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.............cceveeveerieireiierceeseee s | errersiees 335,053,959 |............ 727,191,229 |............ 920,728,819
20. TotalSI(LINESITOMOIO). ....cvueveieereeieeie sttt sttt bbbt bbb sensaensenea 1,189,877,897 ...1,340,703,391 ...2,260,165,185
21. Commissionsionipremiums,lannuityiconsiderationslandideposititypelcontractifundsi(directibusinessionly). 184,365,298 | ............ 186,461,974 ..383,937,529
22. CommissionslandiexpenselallowancesionireiNSUranCelaSSUME............cevueviueiueieuese e sssssssssessssesse s sesssssssssssssesaes | crsssessssssssssessssessessesanes et nesneannes | et ans
23, GenerallinSuranCEIEXPENSES............cvevevevcrereeriereeriseseeieesssseseesesenees 47,279,973 | .. 52,058,421 107,417,191
24. Insuranceltaxes,licenseslandifees,lexcludingifederallincomeltaxes.. 12,130,279
25. IncreaselinlloadinglonideferrediandiunColleCtedIPrEMIUMS...........vvuverererrerrereereenserseeeseesesses s sseesssssessssssssssssessessssssssns | sessessessssssessessessnssessens ettt | eeveetes e e
26. Netitransfersitolori(from)iSeparatelAccountsinetiofireinsurance ..(35,949,643) | .. ..722,488,216
27. Aggregatelwritelinsiforideductions.............cc.cerrrenrnrenrereesneennenns 0 | 0
28. TOtalSI(LINESI20MOI2T).......voeevecereeceeseteie ettt seess s bbb s sttt s ,398,190,626 | .........2,313,842,282
29. Netigainifromioperationsibeforeldividendsitolpolicyholderslandifederallincomeltaxesl(Linel9IminusiLinel28).. ....25,836,674 |........... (453,357,906)

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

25,836,674 |..

.(453,357,906) | ...

(208,760,345)

....52,424,020 |........... (125,361,645) | ........c.... (12,528,907)
............. (26,587,346) | ...........(327,996,261) | ..........(196,231,438)

.. 11,501,946 |......coe.... (9,508,027) | ......ceecc (15,154,375)
............. (15,085,401) (337,504,288) 211,385,813)
............ 942,400,995 | ............493,584,954 | ............493,584,954
............. (15,085,401) | ...........(337,504,288) | ...........(211,385,813)
............... (1,579,248)] ................3,183,856 |.............(21,160,858)
.............. 41,903,129 | ..............44,382,915 ....98,263,135
............. (34,063,529) | .............(47,666,963) | .............(69,515,395)

................ 7,177,924
............... (6,709,166)

0].

................ 2,148,674

............... (2,148,674)

....(6,887,897)

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

0

............. (12,890,066)

.............. 52,038,031

... 448,816,041

............ 929,510,929

............ 545,622,986

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

....12,850,040

11,814,513 | ..
.(1,024,025) | ..

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

2701.
2702.
2703.
2798.
2799.

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. PremiumsicollectediNetiOfIr@INSUIANCE. ..........c.cuveeiverieveeeeiee ettt ettt s ss et b st bbbt s s s st snsnsans | evsssssessnsnsas 1,134,773,430 | covvevvnnne. 3,018,248,823
2. NetliNVESIMENTINCOME. ....couveiieieieeiiet ittt bbb bbb bbbt naens | ebiebsebseene b baneaas 98,536,321 | oo 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 137,889,190 275,069,046
4. Totall(Linesi1ithrought3). .1,371,198,941 ...3,457,299,516
5. Benefitlandllossirelatedipayments 851,684,629 1,343,958,293
6. NetitransfersitolSeparate,iSegregatediAccountsiandIProtectediCEIACCOUNTS...........c.cuvecvieieiecieeeieee et | ceveseesee st snes (49,297,564) | ....ocvvvvvren 1,017,590,947
7. Commissions,lexpensesipaidiandiaggregatelwritelinSIforIdedUCHIONS............cccvevireriiriicieece ettt seaes s | ebebessesiseaesenes 269,536,950 | ..covirerirernens 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.  Federallandiforeignlincomeltaxesipaidi(recovered):$.....(3,860,704)netitaxionicapitaligainSI(I0SSESs)...........cvwerrrvrenirereieererninns | coressisiresneserenes 276,799,287 | ..ccooveriera (178,604,604)
10.  Totall(Linesl5ithrought9) 1,348,723,300 2,652,426,658
11.  Neticashifromioperationsi(Linel4ImMiNUSILINEITO)........c.ceueiiereicrerereeeie ettt es et ses et s s s s esseaesssessebensesesassnsetenes 22,475,641 804,872,859
MCASHIFROMIINVESTMENTS
12.  Proceedsifromiinvestmentsisold,Imaturediorirepaid:
12,1 BONUS...coieeeee sttt | nreerieni et 254,519,743
12,2 SHOCKS...vurereee ettt ettt ettt bt s s R s8££ R R £ £ E £ E R et E R en b nn Rt enb et | eebnbaestentestent et 3,335,144
12,3 MOMGAGEIIOANS........c..vuevieeiiersiet ettt b et s bbb s st sttt s et bbb bbb st b s bt ns b s e s eaesesansenansesesans | bevessssessssssesesinans 13,453,414
12.4 Reallestate
12,5 OtheIlINVESIEUIASSELS. ......vvoeiesieie ettt bbbttt | rebsebsens et enas
12.6 Netigainsiori(losses)lonicash,icashlequivalentsiandishortitermiNVESIMENLS.............c.cevevevveieriereieie et seesesessseses | evesessessssessssessssesinees (4,284)
12.7  MISCEIIANEOUSIDIOCEEUS........c.cucveieeriiecieieiete ettt ettt ettt s ettt st b et ettt aebes sttt s st baebebes s sesabassebensnseaessesetananses | bebsssssssnssesessnans 58,044,183
12.8 TotallinvestmentlproceedSI(LINESIT2. AHOIT2.7)....cucvvrrerereeeienreseieesresesese s ssessssssssssssssssssssssnsssssssssssssssssssessessesssnssnssesss | sessessessssssnssnssns 339,448,219
13.  Costloflinvestmentsiacquiredi(longitermionly):
13.1 Bonds
13.2 Stocks 6,240,740 LA7,791,124
13.3 Mortgagelloans 67,374,056 105,531,320
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 6,823,409 | ..ccovvrircrinne 21,942,942
13.6  MiSCEllaNEOUSIAPPICALIONS. .........couevrevieeiicictie ettt ettt bbb bbb st s st st st nsens | ssbessessessssessssanas 80,291,223 | ..o 72,738,005
13.7 Totallinvestmentsiacquiredi(LINESIT3.THOIT3.6).......cvcvrrrreereerrisireiieiesesessses s ess st besses s sessss s sssssssssssssssssssssesnses | sssssssssssssssesansas 474573504 | .....ccovunne 1,970,284,895
14.  Netlincreasel(decrease)linicontractlloansiandipremMiUMINOLES. ...........crwrererereernrereeseesrsereseseeessesessesesessesseesessssesessessesssessessassanssns | sesesssessessssssssssnes 3,730,214 5,111,896
15.  Neticashifromiinvestmentsi(Linel12.8iminusiLinel13.7landiLinel14). ..(138,855,499) | . 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 NetidepositsionideposititypelcontractsiandiotherlinsuranCelliabilities..............cccveiiirereieieeiiceic e enes | ereresissessseeeeesneas 3,679,706 | ..ooovevireeicinn 2,566,168
16.5  DIVIAENASIOISIOCKNOIAETS. .......ooieeeoecirei ittt ees sttt s sttt ssenen | £rnssesseesasssssessestnssnsessessanssns | festssssnesassnsssnnssansnssessnssansans
16.6 Othericashiprovidedi(applied) ....(88,908,983) (59,712,326)
17.  Neticashifromifinancinglandimiscellaneousisourcesl(Linesi16.10tol16.4iminuslLinel16.50plusILinel16.6)..........c..ccvvvererrerrererennne ....(85,229,277)| .... 342,853,842
IRECONCILIATIONIOFICASH,ICASHIEQUIVALENTSIANDISHORTITERMIINVESTMENTS
18.  Netichangelinicash,lcashlequivalentsiandishortitermiinvestments(Linel1 10plusILin€I15IPIUSILINEIT7)......cvevevereerrievereeecreiieeieieees | eveereresesesnens (201,609,136) | ...vveverrererrnnes 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).....ccovuiiiereiereiceciei ettt bbbt entenes | sebsensensnsinsssnenns 194,051,300 | ..oovovvecrrernns 395,660,436
Note:lISupplementalldisclosuresloficashiflowlinformationlforinonicashitransactions:
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. .......cvuureerererrireneiseeerisresessiiesssessssesssss st sss s essssessssnenes | seresesesssessssessenses 511,881,178 | oo 495,924,524 | ..o 1,067,077,849
3. OrdinarylindividUaIANNUIIES. .......c.cucverremmcercrireeieeesesisesee e esssees s sessesssssnens. | sevesssssssssssssseeees 661,663,059 | ...ooovvvercrernnne 1,217,987,830 | oooovvverrrercnnne 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. GrOUDIANNUILIES. ....vvviiecvsieeteiiie ettt s st s bt b b s s st s st et esseasbesaetess | ebesssesessssssetessssessssesesanes 3,510 | oo 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 ..o | neese st 173,547,747 | oo 1,713,924.274 | oo, 3,110,260,468
12, DEPOSIHItYPEICONITACES. .......ecveiereieicteiceie ettt sns | etesbesssssssessesssensssaans 6,307,102 | oo 2,297,715 | oo, 4,650,549
13, TRl et | neese et 1,179,854,848 | ....cccvvvvrrrcrinnns 1,716,221,989 | ooovvvvririinn. 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(ofithe (net/deferredtaxiasset/(liability)atiJune/Decemberiarelas(follows:

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

(2) Totallofallldeferredtaxliabilities

(3) Netideferreditaxiasset

2005

$339,090,573

2004

1$298,257,314

1(76,500,356)

1(77,093,786)

1$262,590,217

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)

(240,349,163)

(205,669,196)

[1$22,241,054

[11$15,494,332

1$(34,679,967)

1$(69,338,570)

[me. Thelprovisions(forlincurreditaxes/on/earnings forithelquarteriended/June(30are:

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

2005 2004
$191,599,544 (1$160,263,067
[mM17,896,792 110,064,461

(20,099,008 22,224,394
(119,495,229  [1115,705,392

($339,090,573 ($298,257,314

$(240,349,163) $(205,669,196)
$98,741,410  $92,588,118

[17$4,612,418 [111$4,686,520
119,565,538 (119,948,055
34,851,664 34,272,025
2,579,564 2,579,562
14,891,172 15,607,624

$76,500,356 ($77,093,786

(1$22,241,054 (1$15,494,332
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NOTESITOIFINANCIALISTATEMENTS

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

2005 2004 [Change
Totalldeferredtaxiassets $339,090,573 1$298,257,314  $40,833,259
Totaldeferred tax(liabilities 76,500,356 77,093,786 1(593,430)
Netrdeferredtaxrassetliability) $262,590,217 1$221,163,528 1$41,426,689
Taxleffect/oflunrealized(gains/(losses) XXX XXX 476,440
Changelinnet/deferrediincomeltax 0 | $41,903,129
d. Statutory[Rate/Reconciliation
2005
Netlincomeafter(dividends topolicyholders but
[Imbefore [federalland foreignincome taxes $35,234,025
Statutory Tax/Rate X35%
ExpectedTax $12,331,909
Tax(effect/of:
Interestimaintenancelreserve $(628,369)
Changelininonadmittedassets 211,375
Statutorylunrealizedreclass/IOIA [TITIIT(248,629)
Separate[Account/DRD/andnontaxablelinvestmentiincome [Imm(3,941,151)
T&E 38,024
Other 653,137
Total(statutorylincometaxes [1$8,416,296
Effectivetaxrate 24%
Federallandforeignlincometaxeslincurred 11$50,319,425
Changelininetdeferredlincometaxes (41,903,129)
Totalstatutorylincome(taxes 11$8,416,296
ot MNosignificant’change.

Note[10MMnformationConcerningParent,[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 parentwithoutpriorapprovalof the State [of [Connecticutnsurance Department. lIn[accordancewith
Connecticut/statutes, the[Companymaylnotpaydividendsduring2005without(priorapprovalofthe [State(of
ConnecticutlinsuranceDepartment. TAs[describedlinfootnote22,[Citigrouplcompletedthesaleof the[Companyto
MetLifelonJuly[1,[2005.1TheStateof[ConnecticutinsuranceDepartmentequirespriorapproval forfanydividendsfor
alperiodofiiwolyearsfollowinglaichangelinicontrol.TAccordingly,lany(dividendsfromthe[Companyduringthat/period
will require(prior@approvalfromthe[State (0f[ConnecticutInsurance(Department.

Note 14 Contingencies
AtJune(30,2005,the [Companyhadcommitmentstofundinvestmentsofi$17,725,732.

Note15Leases

Nolsignificantichange.

Note 16 [linformation AboutFinancial Instruments With [Off Balance SheetRiskand Financial Instruments With
Concentrations of Credit Risk

Nolsignificantichange.
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Note17Sale, Transferiand Servicingof Financial/Assets and Extinguishments of Liabilities

C.IWASHISALES

[ 1.01Wash(Sales[Statement(of Objectives

[T heCompanyldoesinotiengageinithe practice(of wash(sales, (howeverlinlisolatedcases/inthecourseof the Company's
[MITassetmanagementiactivities, [alsecuritymaybelsoldand repurchased within thirty [days(ofthe[sale[whenaniopportunityto
(mrmrsignificantlylenhancelthe[Company'sitotal return(onthelinvestmentlispresent.

[0 2. DuringithelquarteriendediJune(30,2005,the[CompanyhadnowashisalesforisecuritiesiwithiaINAIC(designation[3(or
[ [Ibelow.

No(significantichange.

Note19MDirect’Premium Written/Producedby/Managing General/Agents/Third Party[Administrators

Nofsignificantichange.

Note 20 [September(11 Events

Noisignificantichange.

Note(21 [1Otherlltems

C.MOTHERDISCLOSURES

Variable/Annuities with[Guaranteed Benefits [(intmillions)
[IITotallAccount [IGross Net
Type [MIValue [TReserve 'Reserve
[MJune(30, December(31, June(30, December31, June30, December(31,
2005 2004 2005 2004 2005 2004
GMAB
8lyear 90%! of $1m10.0 ($ M o.7 [$ (0.8 [$ [IIITI1I1710.6 ($ .6 [$ (IIIIIIT0.5
premium
8lyear 100%/of (111544.6 [M572.1 ([MIII83.3 (MIIII160.8 (MIIIII60.7 (M43.0
premium
8lyear 115%/of (I .4 (A .6 (0. 1 (0. 2 (OO (OO
premium
10lyear 100%of (1R272.8 (IITIT268.8 (MY .6 (IMIIIITS. 5 (MY .6 (IIIIIIS.5
premium
GMWB (mm2,002.1 [ ,813.4 (I 6.5 (TN 2.2 (IO 6.5 (I 2.2
GMDB (M14,145.2 (mr4,293.3 (T 2.4 (MITTT64.3 (I 1.6 (I8 3

Note(22 [EventsSubsequent

On(July[1,12005, [CitigrouplInc.,the[Company's(ultimateparent, [completedthe(sale [0f the [Companylandicertain
domesticlandiinternationaliinsurancebusinesses((the(lifellnsuranceandAnnuity[Businesses)ibMetLife pursuantito
an[Acquisition[Agreement.

Note23IReinsurance

Nolsignificantichange.

Note24TMRetrospectively[Rated [Contracts & Contracts Subjectfo Redetermination

Nofsignificantichange.
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Note25MChangelinlincurredlossesandlLoss/Adjustment[Expenses

Nolsignificantichange.

Note[26TMntercompanyPooling/Arrangements

Nofsignificantichange.

Note 27 [IStructured Settlements

Nofsignificantichange.

Note 28 Health Care Receivables

Nolsignificantichange.

Note29(MParticipating Policies

Nolsignificantichange.

Note30[MPremiumDeficiency Reserves

Noisignificantichange.

Note31MReservesfor/life[Contracts’andDeposit TypeContracts

Noflsignificantichange.

Note(32TAnalysis of Annuity Actuarial Reservesand Deposit/Liabilities by Withdrawal Characteristics

Noisignificantichange.

Note[33MPremiums@and/Annuity(Considerations/Deferred and Uncollected

Nofsignificantichange.

Note(34(ISeparate/Accounts

Noisignificantichange.

Note(35Loss/Claim/Adjustment Expenses

Nolsignificantichange.
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[(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

YesuxmummrNor[]

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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AELILeasingICo.,lInc. Reading,IPA NO YES NO NO NO
AMADIHoldingslinc. NewiCastle,IDE YES NO NO NO NO
ArcadialReceivablesiCapitaliCorp. | Irving,[TX YES NO NO NO NO
ArcadialReceivablesiFinancelCorp. | Irving,[TX YES NO NO NO NO
ArcadialReceivablesiFinancelCorp.\ Irving,[TX YES NO NO NO NO
ArcadialReceivablesiFinancinglCorp{ Irving,ITX YES NO NO NO NO
AsialMortgagelFinance NewlYork,INY YES NO NO NO NO
AssociatedIMadisoniCompanies,iinc| NewiYork,INY YES NO NO NO NO
AssociateslAssetiBackediSecuritiesl{ Irving,ITX YES NO NO NO NO
AssociateslAutolClubiServiceslinterr] Irving,[TX YES NO NO NO NO
AssociateslAutolClubiServices,linc. | Irving,ITX NO YES NO NO NO
AssociatesICapitaliBankInc. SaltiLakelCity,IUT NO NO NO YES NO
AssociatesiCapitalllnvestments IL.L.¢ Irving,ITX NO YES NO NO NO
AssociatesICapitaliServicesiCorpora] Irving,ITX NO YES NO NO NO
AssociatesICorporationiofiNorthiAmg Irving,ITX YES NO NO NO NO
AssociateslCreditiServices,Inc. Irving,ITX YES NO NO NO NO
AssociateslFirstiCapitaliCorporation | Irving,ITX YES NO NO NO NO
Associates|FirstiCapitallMortgagelCd Irving,[TX YES NO NO NO NO
AssociatesiHomelEquitylReceivableq Irving,[TX NO NO YES NO NO
AssociatesiHousinglFinance JLLC | Irving,ITX YES NO NO NO NO
AssociateslInformationiServices,linc/ Irving,[TX YES NO NO NO NO
AssociateslinternationallHoldingsICq Irving,[TX YES NO NO NO NO
AssociateslInternationaliServices,ILL| NewlYork,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
BanamexIUSAIBancorp CenturyiCity,ICA YES NO NO NO NO
BankerslLeasinglCorporation Harrison,INY NO NO NO YES NO
Barnesi&iCo.,IL.L.C. NewlYork,INY NO YES NO NO NO
Bencol&iCo.,IL.L.C. NewlYork,INY NO YES NO NO NO
BLCICorporation Harrison,INY NO NO NO YES NO
Bordeni&ICo.,IL.L.C. NewlYork,INY NO YES NO NO NO
BrazoslValleyiCommunityiDevelopm| Byran,ITX NO YES NO NO NO
C.A.R.D.IRealtyiCorp. Uniondale,INY NO YES NO NO NO
CAIIREIMezzaninelAdvisorilll,ILLC | NewlYork,INY NO NO NO NO YES
CallFedlHoldings,lInc. SaniFrancisco,ICA NO NO YES NO NO
CalifornialCommercelBank CenturyiCity,ICA NO NO NO YES NO
CBClinternationaliReallEstatelLPILL] NewiYork,INY YES NO NO NO NO
CBLICapitaliCorporation Harrison,INY NO NO NO YES NO
CCIConsumeriServiceslofiAlabama,| Baltimore, /IMD YES NO NO NO NO
CCIFinancelSystemlincorporated | Baltimore,IMD YES NO NO NO NO
CCiHomelLendersiFinancial,linc. | Baltimore,IMD YES NO NO NO NO
CClHomelLenders,lInc. Baltimore,JIMD 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 NewiCastle,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. NewlYork,INY NO NO NO NO YES
CitilOmnilSiFinancelLLC SiouxiFalls,/SD NO YES NO NO NO
Citibanki(Nevada),INationallAssociaf] LaslVegas,INV NO YES NO NO NO
Citibanki(SouthiDakota),INationallAs| SiouxiFalls,1ISD NO YES NO NO NO
Citibank((West)iBancorplinc. SaniFrancisco,ICA YES NO NO NO NO
Citibanki(West)HoldingslInc. SanlFrancisco,ICA YES NO NO NO NO
Citibanki(West),IFSB SanlFrancisco,ICA NO NO YES NO NO
CitibankiDelaware NewiCastle,IDE NO NO NO YES NO
Citibankilnternational Miami,FL YES NO NO NO NO
CitibanklOverseaslinvestmentiCorpd NewiCastle,IDE YES NO NO NO NO
CitibankiStrategiciTechnologyiinc. | NewlYork,INY NO YES NO NO NO
CitibankiTexas,INationallAssociation| Dallas,iTX NO YES NO NO NO
CitibankIUSA INationallAssociation | SiouxiFalls,iISD 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
CitiCapitallCommercialiCorporationiq Irving,ITX NO YES NO NO NO

8.1




StatementiasiofiJunei30,20050f THE TRAVELERSLIFETANDIANNUITY COMPANY
IGENERALINTERROGATORIES
[(Responsestitoltheselinterrogatoriesishouldibelbasedlonichangesithatihaveloccurredisincelpriorlyeariendiunlessiotherwiselnoted)
IPARTMIIICOMMONIINTERROGATORIES

CitiCapitallCommerciallLeasingiCorg Irving,ITX NO YES NO NO NO
CitiCapitallSmalliBusiness(Finance, ] Irving,ITX NO YES NO NO NO
CitiCapitaliTechnologylFinance,lIinc. | 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
CiticorpiAircraftiManagement,linc. | NewICastle,IDE NO NO NO YES NO
CiticorpiBankersiLeasingICorporatio 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
CiticorpilCommunityiDevelopment [inf NewlYork INY YES NO NO NO NO
CiticorplCreditiServices,Inc. LongilslandiCity,INY NO YES NO NO NO
CiticorpiCreditiServices,lInc./(Delawg Wilmington,IDE NO NO NO YES NO
CiticorpiCreditiServices,lInc.(USA) |KansasICity,IMO NO YES NO NO NO
CiticorpiDatalSystemslincorporated [ SanlAntonio,ITX YES NO NO NO NO
CiticorplDelawarelEquity,linc. NewlCastle,IDE NO NO NO YES NO
CiticorplDelawarelServices,inc. NewlCastle,IDE YES NO NO NO NO
CiticorpiDellLease,lInc. New(Castle,IDE NO NO NO YES NO
CiticorpilDevelopmentiCenter,linc. | LoslAngeles,ICA NO YES NO NO NO
CiticorplDinersiClublinc. 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. NewlCastle,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
CiticorplinformationiTechnology,inc.| Parsippany,INJ YES NO NO NO NO
CiticorpllinterimiServices,linc. NewlYork,INY NO YES 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
CiticorpiTrustiSouthiDakota SiouxiFalls,/SD NO YES NO NO NO
CiticorplTrust,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
CiticorpiVendoriFinance,linc. Mahwah,INJ NO YES NO NO NO
CiticorplVenturelCapitallLtd. NewilYork,INY NO YES NO NO NO
CitiDel,lInc. NewlYork,INY YES NO NO NO NO
CitiFinanciallAlabama,lInc. Baltimore,IMD YES NO NO NO NO
CitiFinanciallAutolCorporation Irving,[ITX YES NO NO NO NO
CitiFinanciallAutoiCredit,lInc. Dallas,ITX NO NO YES NO NO
CitiFinanciallAuto,[Ltd. Irving,ITX YES NO NO NO NO
CitiFinanciallCompany Baltimore,JIMD YES NO NO NO NO
CitiFinanciallConsumeriServices,lInc| Baltimore,IMD YES NO NO NO NO
CitiFinancialiCorporationi<CO> Baltimore,IMD YES NO NO NO NO
CitiFinanciallCorporation,ILLC Baltimore,JIMD YES NO NO NO NO
CitiFinanciallCreditiCompany Baltimore,JIMD YES NO NO NO NO
CitiFinancialiDelawarelLLC Baltimore,IMD YES NO NO NO NO
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CitiFinanciallManagementiCorporatiq Baltimore IMD 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
CitiFinancialloflVirginia,linc. Baltimore,JIMD YES NO NO NO NO
CitiFinanciallofiWestiVirginia,linc. | Baltimore IMD YES NO NO NO NO
CitiFinancialiServiceslofiMississippi,|| Baltimore IMD YES NO NO NO NO
CitiFinancialiServices,linc.)<CA> Baltimore,IMD YES NO NO NO NO
CitiFinancialiServices,linc.[<DE> Baltimore,JIMD YES NO NO NO NO
CitiFinancialiServices linc.;<GA> Baltimore,IMD YES NO NO NO NO
CitiFinancialiServices,linc.I<KY> Baltimore,IMD YES NO NO NO NO
CitiFinancialiServices,linc.I<MA> | Baltimore,IMD YES NO NO NO NO
CitiFinanciallServices,linc.[<MN> Baltimore,JIMD YES NO NO NO NO
CitiFinancialiServices,linc.l<MO> | Baltimore,]MD YES NO NO NO NO
CitiFinancialiServices,linc.I<OH> | Baltimore,IMD 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,JIMD YES NO NO NO NO
CitiFinancialiServices linc.[<VA> Baltimore,IMD YES NO NO NO NO
CitiFinancial,lInc.l<HI> Honolulu,/HI YES NO NO NO NO
CitiFinancial,lInc.I<IA> Baltimore,JIMD 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,lInc..<NY> Baltimore,IMD YES NO NO NO NO
CitiFinancial,llnc..<OH> Baltimore,IMD YES NO NO NO NO
CitiFinancial,lInc.1<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,llnc..<WV> Baltimore,IMD YES NO NO NO NO
CitiFinancial,linc.INC Baltimore,JIMD YES NO NO NO NO
CitigrouprAlternativellnvestmentsiEu{ Hartford,ICT NO NO NO NO YES
CitigrouplAlternativellnvestmentsiGe| Hartford,ICT NO NO NO NO YES
CitigrouplAlternativellnvestmentsIGP NewlYork,INY NO NO NO NO YES
CitigrouprAlternativellinvestmentsiLin NewiYork,INY YES NO NO NO NO
CitigrouplAlternativellinvestmentsiLL{ NewlYork,INY NO NO NO NO YES
CitigrouplAlternativelllnvestmentsiOp| Hartford,ICT NO NO NO NO YES
CitigrouplAlternativelllnvestmentsiOp| Hartford,ICT NO NO NO NO YES
CitigrouplAlternativelllnvestmentsiOp| Hartford,ICT NO NO NO NO YES
CitigrouplAlternativelinvestmentsiOp| Hartford,ICT NO NO NO NO YES
CitigrouplAlternativellnvestmentsiPri{ NewlYork,INY YES NO NO NO NO
CitigrouplAlternativellnvestmentsiRe] NewlYork,INY YES NO NO NO NO
CitigrouplAsialPacificlHoldinglCorpoj NewiCastle,IDE YES NO NO NO NO
CitigroupICCDElInvestmentiFundiLL{ Chicago,lIL NO YES NO NO NO
CitigrouplDelawarelFinancelLimitedi| Wilmington,IDE YES NO 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
CitigroupiFundinglinc. NewlYork,INY YES NO NO NO NO
CitigrouplGenevalCapitaliStrategiesl] Irvine,ICA NO NO NO NO YES
CitigroupiGloballlnvestmentsiReallE{ NewlYork,INY YES NO NO NO NO
CitigroupiGlobaliMarkets((LoaniNote] NewiYork,INY YES NO NO NO NO
CitigroupiGlobaliMarketslAsialPacifig NewlYork,INY YES NO NO NO NO
CitigroupiGlobaliMarketsiCommercid NewlYork INY YES NO NO NO NO
CitigroupiGlobaliMarketsiFinancelLL] NewlYork,INY YES NO NO NO NO
CitigroupliGlobaliMarketsIFinanciallP| NewlYork,INY YES NO NO NO NO
CitigroupiGlobaliMarketsiHoldings(In| NewiYork INY YES NO NO NO NO
CitigroupiGlobaliMarketslinc. New(York,INY NO NO NO NO YES
CitigrouplGlobaliMarketsIRealtyiCorg NewlYork,INY YES NO NO NO NO
CitigrouplHoldingsiCompany Wilmington,IDE YES NO NO NO NO
CitigrouplindexILLC NewlYork,INY YES NO NO NO NO
CitigroupllnstitutionaliTrustiCompany NewlYork,INY YES NO NO NO NO
CitigrouplinsurancelHoldinglCorpora] NewlYork,INY YES NO NO NO NO
CitigroupllnvestmentiHoldingslinc. | NewiCastle,IDE YES NO NO NO NO
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Citigroupllnvestmentslinc. NewlYork,INY YES NO NO NO NO
CitigroupllrishlinvestorlLLC NewlYork,INY YES NO NO NO NO
CitigroupliPaycolllLLC NewlYork,INY YES NO NO NO NO
CitigrouplPaycolllILLC NewlYork,INY YES NO NO NO NO
CitigroupiPaycollllILLC NewlYork,INY YES NO NO NO NO
CitigroupiPaycoILLC NewlYork,INY YES NO NO NO NO
CitigroupiPropertylinvestorsiGlobaliH NewiYork,INY YES NO NO NO NO
CitigroupiPropertylinvestorsiUSIReal NewiYork,INY YES NO NO NO NO
CitigrouplRiskiBrokersIHoldingiComg NewlYork,INY YES NO NO NO NO
CitigroupiTechnology,linc. Weehawken,INJ YES NO NO NO NO
CitigroupiVehiclelSecuritieslinc. NewlYork,INY YES NO NO NO NO
CitigrouplVenturelCapitallGPIHoldind NewYork INY YES NO NO NO NO
CitigrouplVenturelCapitalllnternation| NewYork INY NO YES NO NO NO
CitigrouplVenturelCapitallinternation| NewICastle,IDE YES NO NO NO NO
CitigrouplVenturelCapitallinternation{ 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. SiouxiFalls,1ISD NO YES NO NO NO
CitilnsurancellnternationaliHoldingsll| Hartford,ICT YES NO NO NO NO
CitiMae,linc. NewlYork,INY NO YES NO NO NO
CitiMortgagelAssetiManagement,lind Garden(City,INY NO YES NO NO NO
CitiMortgage,linc. QO'Fallon,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
CitiStreetiFinancialiServicesILLC | 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
Cititrustl(NewlJersey)iLimited ShortiHills,INJ NO YES NO NO NO
CMIiofiDelaware,linc. NewilYork,INY YES NO NO NO NO
ColllnvestmentILLCIVIII(Intcomex) | Wilmington,IDE YES NO NO NO NO
CommerciallCreditiinternational,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
CommonwealthlSystem,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.ilLaurel INJ NO YES NO NO NO
CopelcolManager,linc. Mt.ILaurel,INJ NO YES NO NO NO
CorporatelHousingllinitiativesIFundiL] NewlYork,INY YES NO NO NO NO
| CourtiSquarelCapitaliLimited NewlYork,INY YES NO NO NO NO
CPIiFundilnvestmentsiLLC NewlYork,INY YES NO NO NO NO
CTIMezzaninelFundillliManagerlLLJ NewlYork,INY NO NO NO NO YES
CTiMezzaninelPartnersIll,IL.P. NewlYork,INY NO NO NO NO YES
CTIMPIIIILLC NewlYork,INY NO NO NO NO YES
CustomiCapitallPartnersi(Internation] NewlYork,INY NO NO NO NO YES
CustomiCapitallPartners,ILLC NewlYork,INY NO NO NO NO YES
CVClCapitallFunding,lInc. NewlYork,INY YES NO NO NO NO
CVCIManagementlLLC 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,IUK YES NO NO NO NO
DinersIClublinternationaliLtd. Chicago,llL NO YES NO NO NO
Drakel&(Co.,ILLC NewlYork,INY NO YES NO NO NO
EABICommunityiDevelopmentiCorp | Uniondale,INY NO YES NO NO NO
ESOIGPIL.L.C. NewlYork,INY YES NO NO NO NO
Eternetiinc. SanlJose,ICA YES NO NO NO NO
EuropeanIGREIO/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
FirstiCenturyiManagementiCompany NewlYork INY YES NO NO NO NO
FirstiCollateraliServices,inc. Concord,ICA NO NO YES NO NO
FirstiEstatelCorporation SanlFrancisco,ICA NO NO YES NO NO
FirstiFamilylFinanciallServices,lInc.lq Baltimore,IMD YES NO NO NO NO
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FirstlPaddleiCreek,lInc. Chicago,lIL NO NO YES NO NO
FirstiSavingsiCorporation Chicago,lIL NO NO YES NO NO
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
ForemostilinvestmentiCorporation [ NewiCastle,IDE YES NO NO NO NO
ForumiAccountingiServices, ILimited | Portland,IME NO YES NO NO NO
ForumiAdministrativelServices,ILimit{ Portland,IME NO YES NO NO NO
ForumiFinanciallGroup,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,[TX NO YES NO NO NO
FSIAsialHoldingsILLC NewlYork,INY YES NO NO NO NO
FSISecuritiesiHoldingslInc. New(York,INY YES NO NO NO NO
| GenevalCapitaliMarkets ILLC NewlYork,INY YES NO NO NO NO
GenevallllLLC NewlYork,INY YES NO NO NO NO
Gerlachi(Nominee)i&ICo.,IL.L.C. NewlYork,INY NO YES NO NO NO
GLENFEDIDevelopmentiCorp. SanlFrancisco,ICA NO NO YES NO NO
GreatlDanelFinancelCompany Irving,ITX NO YES NO NO NO
GREIQIAlISooriRealtyiL.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
HoldinglBUSAIII1S.IdelR.L.IdelC.V. [ MexicolCity,IMX YES NO NO NO NO
HoldinglBUSA IS.IdelR.L.1delC.V. [ MexicolCity,IMX YES NO NO NO NO
HomeIMACIGovernmentiFinanciallC{ NewiYork,INY YES NO NO NO NO
HomeIMACIMortgagelSecuritiesiCorf NewlYork,INY YES NO NO NO NO
HousinglSecurities,lInc. NewlYork,INY YES NO NO NO NO
Hurleyi&iCo.,IL.L.C. NewlYork,INY NO YES NO NO NO
HuwestiCompany,IL.L.C. NewlYork,INY YES NO NO NO NO
ilflextAmericalinc. NewlYork,INY YES NO NO NO NO
ifflexiSolutionslinc. NewlYork,INY YES NO NO NO NO
InternationallEquitylinvestments,linc{ NewiCastle,IDE NO YES NO NO NO
IslandiAbodesICorp. Uniondale INY NO YES NO NO NO
JolietiGenerationill,ILLC Irving,ITX NO YES NO NO NO
KeeperiHoldingsILLC NewilYork,INY YES NO NO NO NO
Kingl(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
LoanlParticipationiHoldingiCorporati¢ New(York,INY YES NO NO NO NO
LT0Investmentil,ILLC NewlYork,INY YES NO NO NO NO
LT0Investmentlll,ILLC NewlYork,INY YES NO NO NO NO
MC2iTechnologies,lInc. Westport,ICT YES NO NO NO NO
MidiAmericallnsurancelServices,lInc| FortlWorth,ITX YES NO NO NO NO
MiltonlPowerICorp. NewlYork,INY NO YES NO NO NO
MortgagelCapitallFundinglinc. NewlYork,INY YES NO NO NO NO
MRClHoldings,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
PacificiPlan,finc.,iIThe 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.,L.L.C. NewlYork,INY NO YES NO NO NO
PerenniallylGreen,linc. NewlYork,INY NO YES NO NO NO
PFSiDistributors linc. Duluth,JIGA NO NO NO NO YES
PFSlinvestmentsiinc. Duluth,JGA NO NO NO NO YES
PFSIT.A. lInc. Duluth,JIGA YES NO NO NO NO
PhibrolEnergylClearing,linc. Westport,ICT YES NO NO NO NO
PhibrolEnergyiProduction,linc. Westport,ICT YES NO NO NO NO
Phibrallnc. Westport,ICT YES NO NO NO NO
PhibrolResourcesICorp. NewlYork,INY YES NO NO NO NO
PlazalHoldingsILLC NewlYork,INY YES NO NO NO NO
POPITrophyillinc. NewlYork,INY YES NO NO NO NO
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POPITrophyilnc. NewlYork,INY YES NO NO NO NO
PowertoniGenerationlll,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
PrimericalConventioniServices,linc. | Duluth, IGA YES NO NO NO NO
PrimericalFinancelCorporation Duluth,JGA YES NO NO NO NO
PrimericalFinanciallServicesiHomelN Duluth,IGA YES NO NO NO NO
PrimericalFinanciallServicesiHomelN Duluth,IGA YES NO NO NO NO
PrimericalFinanciallServicesiHomelN Duluth,IGA YES NO NO NO NO
PrimericalServices,linc. Duluth,IGA YES NO NO NO NO
PrimericalShareholderiServices Duluth,IGA NO NO NO NO YES
RedlandsiFinancialiServices linc. | SaniFrancisco,ICA NO NO YES NO NO
ResellerlFinancelCorporation WestiChester,IPA NO YES NO NO NO
RIHICapital,linc. 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)iF{ Atlanta,IGA YES NO NO NO NO
RPWirelLLC NewlYorkl,INY YES NO NO NO NO
Salomon(BrotherslAlliCapiValuelFunf NewlYork,INY NO NO NO NO YES
SalomoniBrothersiAssetIManagemeqf NewiYork,INY NO NO NO NO YES
Salomon(BrothersiHousinglinvestme] NewlYork,INY YES NO NO NO NO
Salomon(BrotherslinternationallOper NewlYork,INY YES NO NO NO NO
Salomon(BrotherslinternationallOper NewlYork,INY YES NO NO NO NO
SalomoniBrothersiinvestmentsILLC | New(York,INY YES NO NO NO NO
Salomon(BrothersiLargelCapiCorelH NewlYork,INY NO NO NO NO YES
Salomon(BrothersiMortgagelSecuritid NewlYork,INY YES NO NO NO NO
SalomoniBrothersIPacificiHoldingICq NewlYork,INY YES NO NO NO NO
SalomoniBrothersiReallEstateiDevell NewlYork,INY YES NO NO NO NO
SalomoniBrothersIRussialHoldingICq NewlYork,INY YES NO NO NO NO
SalomoniBrothersiToscallnc. NewlYork,INY YES NO NO NO NO
SalomoniBrothersiVariablelLargelCq NewlYork,INY NO NO NO NO YES
SalomoniReinvestmentiCompany,iinf NewiYork,INY NO NO NO NO YES
SalomoniSmithiBarneyiGloballDiverd 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. NewiYork,INY YES NO NO NO NO
Salsco,lnc. Bryan,ITX NO YES NO NO NO
SanlFranciscolAuxiliaryiCorporation | SanlFrancisco,ICA NO NO YES NO NO
SaturniVentures,ILLC New(York,INY YES NO NO NO NO
SBiICaymaniHoldingsiliinc. NewlYork,INY YES NO NO NO NO
SBICaymaniHoldingsilllinc. NewlYork,INY YES NO NO NO NO
SBiICaymaniHoldingslllilinc. NewlYork,INY YES NO NO NO NO
SBiCayman(HoldingsiIViinc. NewlYork,INY YES NO NO NO NO
SBIFundingiCorp. NewlYork,INY YES NO NO NO NO
SBiMotellCorp. 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
SchroderiWertheimiHoldings(llinc. | 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,IFL YES NO NO NO NO
SFJVi20041B,ILLC Tampa,IFL YES NO NO NO NO
SFJVI200201,ILLC NewlYork,INY YES NO NO NO NO
SmithiBarneylCorporatelTrustiComp[ Wilmington,IDE YES NO NO NO NO
SmithiBarneylFundiManagementiLL{ NewlYork,INY NO NO NO NO YES
SmithiBarneylRealty,lInc. NewlYork,INY YES NO NO NO NO
SmithiBarneylRiskiInvestors,iinc. | NewiYork,INY YES NO NO NO NO
SmithiBarneyVenturelCorp. NewilYork,INY YES NO NO NO NO
SOMSCiServices,lInc. FarmingtoniHills,IMI NO NO YES NO NO
SouthwestiServicelAgreements,linc. | FortiWorth,ITX YES NO NO NO NO
SSBIBBIInc. NewlYork,INY YES NO NO NO NO
SSBICapitallPartnersi(Cayman)il ,ILH NewlYork,INY YES NO NO NO NO
SSBiCapitallPartnersI(DEIUK)IIILP [ NewiYork,INY YES NO NO NO NO
SSBiCapitallPartnersi(MasterlFund) NewlYork,INY YES NO NO NO NO
SSBiCapitallPartnersi(UK)Il,ILP NewlYork,INY YES NO NO NO NO
SSBiCapitallPartnersi(USIUK)ILILP [ NewiYork,INY YES NO NO NO NO
SSBiCapitaliPartnersil,ILP NewlYork,INY YES NO NO NO NO
SSBiGreenwichiStreetlPartnersILLC| NewlYork,INY NO NO NO NO YES
SSBIKeeperiHoldingsILLC NewlYork,INY YES NO NO NO NO
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. Amountiofireallestatelandimortgagesiheldiinishortitermiinvestments:

SSBIPrivatelManagementILLC NewiYork,INY NO NO NO NO YES
SSBIVehiclelSecuritieslinc. NewiYork, INY YES NO NO NO NO
SSBCPIGPIIICorp. NewlYork,INY YES NO NO NO NO
SSBPIFIGPICorp. NewiYork,INY YES NO NO NO NO
Statelyi&iCo.,IL.L.C. NewlYork,INY NO YES NO NO NO
Stormsi&ICo.,IL.L.C. NewiYork,INY NO YES NO NO NO
Stuarti&Co.,IL.L.C. NewlYork,INY NO YES NO NO NO
StudentiLoanICorporation,[The Pittsford INY NO YES NO NO NO
SuperSolutionsiCorporation EdenlPrairie,IMN YES NO NO NO NO
Sweeneyl&ICo.IL.L.C. NewlYork,INY NO YES NO NO NO
SweetlRiverlFundiDelawarelLLC | Wilmington,IDE NO YES NO NO NO
TCEPIParticipationiCorp. NewiYork,INY YES NO NO NO NO
TCPICorp. NewiYork,INY YES NO NO NO NO
ThelAssociatesiPayrolliManagemen Irving,ITX YES NO NO NO NO
ThelGenevalCompanies,ILLC NewiYork,INY YES NO NO NO NO
ThelGenevalGroup,ILLC NewlYork,INY YES NO NO NO NO
ThelTravelerslinvestmentiManagem| Hartford,ICT NO NO NO NO YES
ThelYieldiBookilnc. NewlYork,INY YES NO NO NO NO
TheDebtCenter,IL.L.C. NewlYork,INY YES NO NO NO NO
TishmaniSpeyer/CitigrouplAlternativ| NewiYork,INY NO NO NO NO YES
TishmaniSpeyer/CitigrouplAlternativ| NewlYork,INY NO NO NO NO YES
TL&AlInsurancelDistributionlLLC | Hartford,ICT NO NO NO NO YES
TowerlSquarelSecurities,linc. Hartford,ICT NO NO NO NO YES
TranSouthlFinanciallCorporationlofil| Irving,ITX YES NO NO NO NO
TravelerslAssetiManagementilntern{ Hartford,ICT NO NO NO NO YES
TravelersIAutolLeasinglCorporation | Hartford,ICT YES NO NO NO NO
TravelersiDistributionlLLC Hartford,ICT NO NO NO NO YES
TravelersiGrouplinternationallLLC | NewiYork,INY YES NO NO NO NO
TravelerslinvestmentlAdvisers,linc. | NewiYork,INY NO NO NO NO YES
TribecalGloballManagementILLC | NewiYork,INY NO NO NO NO YES
TrumbulllStreetiinvestmentsILLC | Hartford,ICT YES NO NO NO NO
TRVIEmployeesiinvestments,linc. | NewiYork,INY YES NO NO NO NO
TRV/IRCMICorp. NewiYork,INY YES NO NO NO NO
TSTlnternationallFundVICV IGP,IL| NewiYork,INY NO NO NO NO YES
TSTiInternationallFundiV,IGP,ILLC | NewiYork,INY NO NO NO NO YES
TwelvelPololRealty,lInc. Uniondale,INY NO YES NO NO NO
UnifiediMortgage,ILLC SanlFrancisco,ICA NO NO YES NO NO
UnitediStatesAutoIClub,IMotoringD] Irving,ITX NO YES NO NO NO
UniversaliBancorpiServices,linc. | Jacksonville,IFL NO YES NO NO NO
UniversaliCardiServicesILLC Jacksonville,IFL NO YES NO NO NO
UniversallFinanciallCorp. SaltiLakelCity,IUT NO NO NO YES NO
VEIApartmentsILLC NewlYork,INY YES NO NO NO NO
VerdugolTrusteelServicelCorporatio| Frederick,IMD NO NO YES NO NO
VerochrisiCorporation Baltimore,IMD YES NO NO NO NO
VTIFinance,lInc. Irving,[ITX NO YES NO NO NO
WarringtonlGPILLC NewiYork,INY YES NO NO NO NO
WarringtonILPILLC NewiYork,INY YES NO NO NO NO
WascolFundingiCorp. NewiYork,INY NO YES NO NO NO
WatchguardiRegistrationiServices, I Irving,[TX NO YES NO NO NO
Weberi&Co.,IL.L.C. NewiYork,INY NO YES NO NO NO
WertheimIEnergyiCorporation NewlYork,INY YES NO NO NO NO
WestlFloridallnvestments,linc. Chicago,llL NO NO YES NO NO
WestISuburbaniinvestments,linc. | Chicago,iL NO NO YES NO NO
WestiSuburbanllnvestments,linc.lof| Chicago,llL NO NO YES NO NO
WestISuburbanlinvestments,linc.lof]| Chicago,ilL NO NO YES NO NO
WinteriCapitallConsultingILLC NewiYork,INY NO NO NO NO YES
WorldiEquitylPartners,L.P. NewlYork,INY YES NO NO NO NO
WorldiSubordinatediDebtIPartners,l NewiYork,INY YES NO NO NO NO
YonderflnvestmentiCorporation NewiCastle,IDE YES NO NO NO NO
FINANCIAL
Doeslthelreportinglentitylreportianylamountsiduelfromiparent,isubsidiariesiorlaffiliatesioniPagel2lofithisistatement? Yes[ImommNol[Xa
Ifiyes lindicatelanylamountsireceivablelfromiparentiincludediinithelPagel2lamount.
INVESTMENT
Hasitherelbeenlanyichangelinithelreportinglentity'slownipreferredioricommonistock? 'Y es[II]0ummNon[ix]
Iflyes,lexplain:...........
Werelanyiofithelstocks,lbonds,lorlotherlassetslofithelreportinglentitylloaned,placediunderioptioniagreement,loriotherwiselmadelavailable
forluselbylanotheriperson?l(Excludelsecuritieslunderisecuritiesllendinglagreements.) Yes{[IT]ommmmNod[iXa]
Iflyes,lgivelfulllandicompletelinformationirelatingithereto:
. AmountiofireallestatelandimortgagestheldiiniotherlinvestediassetsliniSchedulelBA: $ e 4,950,430
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Doeslthelreportinglentitylhavelanylinvestmentsliniparent,isubsidiarieslandiaffiliates? YesI[IXOmmmNon[i]
Ifiyes,Ipleaselcompletelthefollowing: 1 2
PriorlYearlEnd CurrentiQuarter
Book/AdjustediCarryinglValue StatementiValue
15.21
15.22

15.23  COMMONISEOCK. ......vucveiveieiecieie ettt st bbb s ense s
15.24 ShortiTermllnvestments...........
15.25 Mortgages,iLoansloriReallEstate
15,26 AllIONEN......couiiecierieie sttt sttt es . .

15.27 TotalllnvestmentiiniParent,iSubsidiariesiandiAffiliates(SubtotallLinesi15.21tol15.26)................. S, 21454384 ..o 24,238,484
15.28 TotalllnvestmentiiniParentiincludediiniLingsi15.210t0015.260aD0VEIIL...........c.oerurrerereireriesissiiesiees etsssesssessesssssssssessesssessesssssessessesssssnss sessesssssssessesssss s ssessessesssessees s bens e sse st st s sessansanes

HaslthelreportinglentitylenteredlintolanylhedgingitransactionsireportedioniSchedulelDB? YesI[IXOmmmNon[i]

Iflyes,lhaslalcomprehensiveldescriptionlofithelhedginglprogramibeenimadelavailableltoltheldomiciliarylstate? Yes[IXmummNonfi]
Ifino,lattachlaldescriptioniwithithisistatement.

ExcludinglitemsliniSchedulelE,ireallestate,imortgagelloansiandiinvestmentstheldiphysicallylinithelreportinglentity'sioffices,
vaultslorisafetylidepositlboxes,iwerelallistocks,lbondsiandiotherisecurities,lownedithroughoutithelcurrentlyeariheld
pursuantitolalcustodiallagreementiwithialqualifiedibankloritrusticompanytiniaccordancelwithiPartl11General,1Section
IV.[HICustodialloriSafekeepinglAgreementslofithelNAICIFinancialiConditionlExaminersiHandbook? YesIoXujmummmNon[i]

17.1  ForfalllagreementsithaticomplyiwithithelrequirementsliofitheINAICIFinanciallConditionlExaminersiHandbook,
completelthelfollowing:

1 2
NamelofiCustodian(s) CustodianiAddress
JPMorganiChase 41ChaseIMetrotechiCenteri18thiFI.,IBrooklyn,INY111245

17.2  Forlalllagreements(thatidoinoticomplyiwithithelrequirementsiofitheINAICIFinanciallConditionlExaminersiHandbook, iprovidelthe
name,locationlandlalcompletelexplanation.

1 2 3
Name(s) Location(s) CompletelExplanation(s)
CitigrouplGlobaliPrimebroker 3900GreenwichiSt.05th.FI. PrimebrokeriAgreement,Collateraliforishortisells.
NewlYork,INY(10013
CitigroupIGlobaliMarkets 11SouthlWackeriDr. FutureslAccountiAgreement,[Collateraliforifuturesicontracts
Chicago,[IL160606
17.3  Haveltherelbeenlanylchanges,lincludinginamelchanges,linithelcustodian(s)lidentifiedlini17.10duringithelcurrentiquarter? Yes[I]ImmmNoiiXi]
17.4  Ifiyes,igivelfulllandicompletelinformationirelatingithereto:
1 2 3 4
OldiCustodian NewICustodian DatelofiChange Reason

17.5 Identifylalllinvestmentiadvisors,lbroker/dealersiorlindividualslactinglonibehalfiofibroker/dealersithatihavelaccess
tolthelinvestmentiaccounts,lhandlelsecuritiestandihavelauthorityitolmakelinvestmentslonibehalfiofithelreportinglentity:

1 2 3
CentrallRegistrationiDepository Name(s) Address
N/A l
HavelallthetfilingirequirementslofithelPurposesiandiProceduresiManualiofitheINAICISecuritiesValuationlOfficelbeentfollowed ? Yes[IX]mmnNod[m]

Ifino,llistlexceptions: _Aslofi06/30/05,Itherelwerel14lsecuritiesloutioficompliance.Ofithel14,1130reflectialZldesignationlandi1lisianiunregisteredicommon
stock.lI8lhavelbeenfilediwithithelSVOIbutiwerelnotirated.50needtolbelfiledi(1Q05=1,12Q05=4).1Therelwasl1idebtlissuelwhere
welconvertedithelratingitolmatchithelwayiwelarelaccountinglandireportingithislissuelonithelannualistatement.

8.8



Statementiasiofidunei30,20050f THE TRAVELERSILIFE/ANDIANNUITYICOMPANY

IGENERALIINTERROGATORIES[(continued)
IPARTI20LIFEI&HEALTH

Reportithelstatementivaluelofimortgagelloanstatithelendiofithisireportingiperiodiforithelfollowingicategories: 1
Longitermimortgageslinigoodistanding Amount

T o 11T (oo T3PPSR B 105,486,572
1.12 Residentiallmortgages

1.13  Commerciallmortgages ....101,236,606
114 TotallmortgagesliNIgOOISTANGING. .......c.cuivereereiee ettt ettt ettt et es et et b s e s bee s e et s s s e bee s e et s et e et et et s et en st et et s et es et tes s e sesene G 206,723,178

Longitermimortgageslinigoodistandingiwithirestructurediterms
1.21  TotalimortgageslinigoodistandingWithIreStrUCIUTEAEIMS. ...........cvueviueieiciciee ettt et ss s sanaas e

Longitermimortgagelloansiuponiwhichiinterestlisioverduelmorelthanithreelmonths
1.31 Farmimortgages
1.32 Residentiallmortgages
IR F T 0704 410 0114 (0T3O PSR T e ssr e

1.34  TotalimortgagesiwithlinterestloverdueImorelthanIthre@IMONTNS.........c.c.ccveiiiieieiiecce ettt sttt sa ettt tesenae e 0

Longitermimortgagelloansiiniprocessiofiforeclosure
141  Farmimortgages
1.42 Residentiallmortgages

143 COMMEICIAIIMOIGAGES. ... ..vevecevceeteeeceeteeee ettt a et s ettt et e st e tss s et et s et e tees et es s es et esa et et s e st enaet et s e aetensetebes s s saenseaetasanenaessnaesasnsnsesnneees et
1.44  TotallmortgagesliniproCeSSIOMONBLIOSUIE.........cciiereiriieeieiteee sttt ettt bbb bbb bbbt es st b s et en s b bbb s s bt a st bt bbb sr et ns G 0
Totalimortgagelloansi(Linesi1.140+01.210+01.341+01.44))(Pagel2,IColumni3,ILIN€SI3. 1IHI3.2)M.......cueveevererereeieseieeieessetes e sessses b s sens G 206,723,178

Longitermimortgagesiforeclosed,lpropertiesitransferreditolreallestatelinicurrentiquarter
1.61 Farmimortgages
1.62 Residentialimortgages.
1.63 Commercialimortgages

1.64 TotalimortgagesiforeclosedlanditransferreditolrBAIIESIALE. ...........c.cvrueviieeieeeeceee ettt ettt est et s sttt s s st sae s e s nans et 0



Statementasiofuune30120050¢ THE TRAVELERS (LIFE ANDANNUITY COMPANY
SCHEDULEIANIVERIFICATION

ReallEstate
1 2
PriorlYearlEnded
YearltolDate 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. 1A ctuallcostiattimeIofTaCUISIEIONS. .........ccvieiiiecieieiietsect ettt s a bbb s b sebesenanns | sebessssesssssesessssesssna 66,715,786 | ..cevvverveeeree e, 96,684,330
2.2[AdditionallinvestmentimadelafterlaCqUISIIONS............c.cveiuevecveicieieie ettt snbans | sbaessssssssssesessessesse s ssans 658,270 | wovvveverereerereeeieian 8,845,351
3. AccruallofidiscountlandimortgagelinterestipointslandlcoMmItMENFEES. ........ccceuriiiireiirieceecee ettt enenes | seereaetssaesebes e ses s sssaneeaes 94,059 | .o 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. AmountsipaidioniaccountlorinifullldUrNGINEIPETIO. ..........evveveeiieer ettt sesssnns | saevssssssssssssssessesnnas 13,453,414 | oo 37,537,190
7. AMOItiZAtONIOMIDIEMIUM......oveveieciicie ettt e ettt ettt bbbt et e st st s se bbb e s b s seb et s s sebss et bessssessssnaesans | bnsesesansesesessssesansesessnanteaas 10,292 | oo 13,472
8. Increasel(decrease)lbylforeignieXChangeIadiUSIMENL............ovuririirrirrirrississiseieisese ettt st snssessensssssnntenes | eesnssesssssssssessessanssessessassesssessessansns | sessessosssnssessessenssnssessansansnssansnsasens
9. Bookivalue/recordedlinvestmentiexcludinglaccruediinterestionimortgagesiownediatiendioficurrentiperiod...........cccoevvevevs | corvveverveierieeeieiiennes 206,723,178 | oo 152,718,769
10, TOtaIVAIUGONIAIIOWANGCE. .......ceuererrieiscriii ittt Rb bbbt | AEEEEEEE bRt en sttt | £ edsenbeee s n et
11, SUDLOtAII(LINESITPIUSITO)......-erreeeirnciseiee ettt sttt ns st ensns | sebsesssnessenssessannssenses 206,723,178 | .oveveeerrereieeeis 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. Statementivaluelofimortgagesiownediatiendloficurrentiperiodi(Pagel2 imortgagellines inetladmittediassetsicolumn)......... | woovocveveicreiisisiennaes 206,723 178 | .o 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:
2.100ActuallcostiattimeIoflaCUISIEIONS..........c.c.cvrvivecreeeiceecee ettt ettt s st sen st sen s sennssassennssessnsnassanas | evesessniessnsssesesensessnsssesenensss ;@12 | wvevieerieesereseseesassesns 5,996,120
2.2Additionallinvestmentimadelafteriacquisitions... . .15,946,822
3. ACCTUAIIOMIAISCOUNL. . ...cveececeeeeeiee ettt sttt sttt nsesssntenssantantas | sesesssnssesssssnnsasssnssesssssnenensss 23000 | ovterunsssessnssnsensesssnsessenesnes 1,907
4. Increasel(decrease)iDYIadiUSIMENL. .......cc.cvcviiiieeeiete ettt s s s ettt st s e bae b ssesntans | saessesententes st es st aes (151,091) | coovverereereeee e (21,648,890)
5. Totallprofitl{IOSS)IONISAIE. .......coucveereirrieeiecitcte ettt ettt a bbb bbb s s st bbb ssssnaenes | sbesasbnsansesees st st s s tenae 269,377 | oo 74,658
6.  AmountsipaidionlaccountlorlinifulllduriNgINEIPEIIOM. ..........cvviierieriiesiece ettt tes s asaebens | sresesesissssesssaesssansesenes 10,100,018 | ..oveeecveceeeecreieias 3,957,737
7. AMOItiZAIONIOMIDIEMIUM..........uiviieitiitciereicee ettt bttt a s bbb bbb bbb es b s bt s et s e bae s benas | seessssessessesensesssbessessesessasaen 2,982 | e 9,265
8. Increasel(decrease)lbyiforeigniexchangeladiUSIMENL.............ccviueiiiiieiiei ettt aens | ebnsssesssssebenssasnaesanans (349,762) | ooovviereerieeeee 369,388
9. Bookladjusted/carryingivaluelofilongitermiinvestediassetsiatiendioflcUrrentIpEriOd...........ccevrvecvieevecrrieieresees e | coeveereeiseseessee e 51,986,565 | ..coovvvverviereieriee 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 51,986,565 | ...ovooevrerierreienins 55,495,627
12, TotallnONAdMItEAIAMOUNLS. .......ouevuieeiecieiieeeeeese ettt bbbttt et bbbt nsenbes | emiesbensensenssnbsnessn st st 314,399 | i 326,908
13. Statementivaluelofilongitermiinvestedlassetslatiendloficurrentiperiodi(Pagel2,ILinel7,ICOIUMNI).......c.cvveerersersirisiine | corrsiiriisissssisseessenennas 51,672,166 | cooververcereereras 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. Costlofibondslandistocksliacquired... ..320,084,815 | .. 1,770,072,628
3. ACCTUAIIOMIAISCOUNL. ...ttt et bbbt bbbt nnns | nebsessestssseeensentensentend 6,445,611 | oo 13,730,878
4. Increasel(decrease)iDYIadiUSIMENL. ..........cccviiiieeeieee ettt bbb ss s sttt s et sseansans | saessnsensanaesentes et enaes (586,795) (1,627,630)
5. Increasel(decrease)lbyiforeigniexchangeladjustment... e(903,706) | .o 806,264
6. Totallprofitl(0SS)IONIAISPOSAL.......vvvericrereeie sttt s ettt a st ses b b s et b s st s st ss et st s e saesansnes | svsessssensesssssnsssenssesnsanes (108,299) (3,638,619)
7. ConsiderationiforlbondsandIstockSIdISPOSEAION.............cvviveiieiiieisiciie ettt bbb nsens | stesssessesssssssesasssesais 257,854,888 | ....c.ccvvcveieceins 993,303,985
8. Amortizationloflpremium.............ccceevrveereererennnnns 4,323,438
9. Book/adjustedicarryingivalue,icurrentiperiod 2,955,342,213
10, TOtalIVAIUGIONIANIOWANCE. .......couervrreeiscreiscisrisese bbbt b bbbttt | SEbtb Rttt
11, SUbtOtAlI(LINESIFIPIUSITO)......ocvucvecrerrieciieecieiee ettt sb et bae bbb b ss s s sssaesentns | sbesssbessssessssssesean 2,955,342,213
12, TotallNONAdMItEAIAMOUNES. .......ourvuiericie ittt bs bbb | shbtb bttt
13, SHABMENIIVAIUE. ... ...cvoieeeieitieteites sttt ettt et b st es et s st bbbt bee s d sttt en st st s et st anset st snsansesnts | sbessstssassssssnsessas 2,955,342,213
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Statementasiofuune3020050f THE TRAVELERS LIFE/AND 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 2,228,967,233 | ..ooovvrrrrrrerriinae 794,608,993 | ....cooorrnrrirnnes 1,058,728,912 | ..oovvvveerrerireenennns 3,116,569 | .cooorerrrireenens 2,228,967,233 | ..ooovvrerireneenn 1,967,963,883 | ...oovmrererneceermnerisneeessnennisnes | coneesssssesesnees 2,154,533,619
2. CIASSI2. . eeeueeesseeeseeess et ees et et et | setinnese et e 981,011,653 | ooovvveeeereeriereenne 6,889,035 | ....cvvvrrirrrireennne 25,234,590 | ..oovveererirerenenns (21,032,850) | c.vovvvvvrnvrrerens 981,011,653 | .oveoveerrcrrrecennne 941,633,247 | ...veoerieerieeeseeieeeiseeiseens | e 939,606,923
3. CIASSI3. i ieieeesse ettt et | Setinesse et 156,314,367 | .oooorererneererereeennnes 120,016 | covveoeeerereereeeens 7,344,012 | oo 20,236,251 | ..ooeeeeereriiinnenns 156,314,367 | ..evvvreerrrrernnnnns 169,326,622 |....ceoomreerreerssneeineeessneeeinns | ceersenesssnesesnnens 128,493,115
A, CIASSMeoooeeereeeeeeeeetsees et es s | ensst st 30,697,007 | ..oovverrererrrennrneens RISKNT: 1 T 1,067,513 | oo (2,959,743) | vveoeveeeereeeieens IO Te A0 A — 27,063,440 | .oooveereereeeeeerreeeeenennnnnes | seeeseeess e eeessnees 33,199,865
B CIASSID.c..veouereesssreecesi st | Heseessne et 11,270,576 | ..oovvvverecceerenriesecneeeenisnieees | reeessssesessnesssenees 1,405,183 | ..oovvvvercrrinrricinennd 664,301 | ..oovorrrirririrans 11,270,576 | cvveorevrercriernenens 10,529,714 | .ooovvrecreineeriescnsiesrisnenes | reeesssisesesiessieend 6,522,954
B, CIASSIB....vvvueeeessaeesieestse ettt | bt 2,569,674 | ..o | s 369,204 |....ooviiiininiriniirieenns (96,992) | ...connsrrrriiriinninins 2,569,674 | ..o 2103477 | ocvvriiscinnssnnssrinssnissseees | sevvssssisssssssesees 2,455,224
7. TORAIIBONGS. .....ocvevereesecceteeess e cesseess st ssess s | cessssensssssssssnns 3,410,830,510 | ...ooovvevrrrrrriirnnne 802,011,733 | ..o 1,094,149,394 | ..cooovvvvieinnnririnnriinnnns ((ZZ55) | — 3,410,830,510 | ..ccorrrrcriris 3,118,620,383 | .....vvreerrrrirerrrinerirnenens (O 3,264,811,700
PREFERREDISTOCK
8. CIASSITeieeeeeeie et | et 2,906,500 | ...cvvrruireeneeniseresssensssnensses | ensessis st sents | st ennes | seeses e 2,906,500 | ..ooooeereereririeeeeens 2,906,500 |...cvvrrmureeneenerereeeenissseneees | seessisessssesnsseenes 2,700,000
0. CIASSI2. .. veeueeerseecesseeees ettt | seisnensssinnsst st 862,835 | ...eouerreereeereeneeiseeetneenisns | seseesessi s sesssse e 400,000 | ..oveormererereeeeeeeseeeeneeees LS N 662,835 | ...verrreeereeeeiiieeeen 262,840 [ oveouereeereeeiene i neenenns | et 662,829
10, ClIASSI3.....veerereeerseeeessseeessseeesssesssessss st ssesss st ss st s ssssssssssssssssssns. | sosssssssssnsssssssssssanees 250,000 [ cvvvoueeeerseresseeessseeesssesssssees | eessssenresssnsss st ssssssssnes | sesssssnessssenssssssssssanns (G0N0 4]0 ] 250,000 | .ooverrreeeereeeeriinneees 100,000 |.oovveerrmreermreersineessnenesssnseeees | sesessmnessssesesssssessnnns 581,494
11, ClASSM.....veoriveieei sttt | eesis et 1,323,412 | oo, 101,345 | oo | eesessseneenessessenens (1,137,105) | ..oovvvercrrrcriernnane 1,323,412 | oo 287,853 | ovooreeceirenrieseesiesenienssninns | s 1,327,171
12, ClASSI.....cvevrririseceisesie sttt | Setebs s 50,896 | ..oooverirmrrieennrireeienns 1480 [ oo 23567 | oo 1,239,121 | oo 50,896 | ..ooorvvermeririerriennne 1,267,930 | ovoouenrirrceieneniesesseennssnes | seseessssesssseessssssenens 62,467
13, CIASSIB.....cvevrereesscerseesss et ses s bbbt | tteb e 31423 | i | e | s e 5,795 | covveinsereensenisnssennens 31423 | s 37,218 | o | cenessenessene e 84,390
14, TOtAIIPIEfEITEAISIOCK. ...ovvvvveveveeecerseeeiieeeesseeesseeses s sesss s ssssss s nsssan | sesssssessssssssssssssens 5,225,066 | ...coooisrreesrererssseienns 102,825 | .oovonrerernsnnerssnreennaes 423,567 | ..oororreersreeeanrinieees (G LK) | I— 5,225,066 | ...ovoorrreernrrernnnees 4,862,141 | oo [V 5,418,352
15.  TotalBondsIandIPrEfermedISOCK. .........vve.rreerrererrirecereeressneeceeeeeesssneeessnesesnns | seeessssseeesssseeens 3,416,055,576 | .....ovvvrerrrrrernan. 802,114,558 | .....cconmvrrvrnnne LY A [QREXCIE:) ] — 3,416,055,576 | .....ccooouvrevrnne 3,123,482,524 | ..o (U 3,270,230,052




Statementiasiofidunei30,20050f THE TRAVELERSILIFE/ANDIANNUITYICOMPANY

SCHEDULEIDANIPARTN

Shortl TermillinvestmentsiOwnedlEndlofiCurrentiQuarter

Book/A1djusted ’ Act3ual Interestug)ollected PaideomAcciuedJInterest
CarryinglValue PariValue Cost Year(TolDate Year(TolDate
8299999, TotalS.......ovvvrirerrerieiririsieiiens | rreriseerisenesseenns 188,175,973 | ...cccovnvrenn. XXX oeevinerineeniniee | creserenssnsnesnensnens 188,513,618 | ovoovvvreincrreriiiens 522,289 ..o
SCHEDULEIDAIIPARTI20Verification
ShortiTermilnvestmentsiOwned
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 1,765,223,241 | oo 4,400,614,674
3. Increasel(decrease)lDyIatiUSIMENL...........cccuceiiciieceece ettt bbbt bbbt taens | eeaebebestetes et ettt s aeee (252,131) | oo (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)lonidisposallofIShorItermMINVESIMENES..........cccciicriiceiceeee et seaesnes | eebebesssesssessebesestes s e s sasens (2,125) | e (4,490)
6.  ConsiderationireceivedionidisposallofiShortItermliNVESIMENES.............cc.cvciirieieiceceeeee ettt seneaes | sersreressesesssensesens 1,971,459,750 | .oovveererrann 4,134,516,138
7. Book/adjustedicarryingivalue,ICUITENtIDEIION. .........c.vveviveiieeieiciece ettt sttt sss s ssenas | ebensesssssessstessesensaees 188,175,973 | oo 394,666,738
8. TOtalVAlUBIONIAIIOWENCE. ......o.veeveeireiriiii ittt ettt Rb bbbt | 6100ttt | chbmbean st bbbt
9. SUDLOAII(LINESITIDIUSIB). ... .eveceeaereseeeseesseeseereseesese et ses sttt bbbt | rentseessnens st s 188,175,973 | oo 394,666,738
10, TotallNONAAMIKEAIAMOUNLS. ........cvuueveecirreescrercieiiseeesesee e eses e es sttt RE bbbt | £E1eE bbbttt | chintenn s n st
11.  Statementivaluel(Linesi9iminusi10) 188,175,973 394,666,738
12, IncomelColleCtedidUINGIDEIIOM. .......c.viverireieiiet ettt st s s b s s s s b s s s s s esessnans | sbebesssesssnsetesessesessnas 3,051,420 | oo 3,713,531
13, InCOMElearNEAIAUINGIPETIOU. ...........eveeveecreeereee ittt ettt a s s s s ss s s sssass et s bensesessssssssesssanns | evsesssesssssssssssssssesnaas 3,049,162 | oo, 4,147,314
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Statementiasiofidunei30,20050f THE TRAVELERSILIFE/ANDIANNUITYICOMPANY

Sch.DBPartiFSection1
NONE

Sch..DBPartiFSection2
NONE

Sch.[S
NONE

13,114,115



Statementasiofuune30120050f. THE TRAVELERS (LIFE/ANDANNUITY COMPANY
SCHEDULEITIIPREMIUMSIANDIANNUITYICONSIDERATIONS

CurrentiYearftolDatelllAllocatedibyiStateslandiTerritories

1 DirectiBusinessiOnly
LifelContracts 4 5 6
AccidentlandiHealth
Islinsurer InsurancelPremiums, DepositiType
Licensed? Lifellnsurance Annuity IncludingiPolicy,iMeml Contract Other
States,Etc. (YesloriNo) Premiums Considerations | bershiplandiOtheriFees Funds Considerations

1. AlADAMA......coeveveeeerereeeeeerseessessesssenssesesssssssssnsessssssnssnsessdAL | oo YES it oo 4,719,277
2. Alaska..... 2
3. Arizona....
4. Arkansas.....
5. California.
6. Colorado.....
7. Connecticut.
8. DEIAWAIE.....coiveveicii et
9.  DistrictlofiColumbia
10. Florida................. .146, 903 771
11.  Georgia... ..23,398,402 |....
12, HaWali.....ccoevercereieseceeseseeseseeseseeesesssessesseeesesssssessessensee Al [l YES o | 841,231 | 10,122,911
13, 1dAN0. ... ssesssssessssessesssneea D [ e YES i | i0000455,322 | 6,586,978
14, HllINOIS...e.cvevecrecrieereeeeeeseieese e esisssssssesessessenssessessssssesell [l YES s | 00000, 23,400,975 | 6,570,131
15.  Indiana 16,294,915
16. lowa........ X 10,873,837
17. Kansas.... 138 | 1,472,292
18.  Kentucky. 1,690,188 14,485,476
19. Louisiana. 5,146,973 20,059,919
20. Maine...... 1,405,788 |............... 2,485,528
21.  Maryland. ..9,332,089 22,541,488
22. Massachusetts 23,671,873 33,734,171 841
23.  Michigan...... 11,839,950 |...ccovverenee 1,300,958 11,163,930
24. Minnesota . ..9,802,587 23,423,873
25, MISSISSIDPI.....ccvvrrerirereieirerereseesssesssssesessnseseesssseeesseensesMS | e . YES 0 | 4,693,943 |
26, MISSOU.....covevecvieiceseiseteeetes et ses
27. Montana..
28. Nebraska.
29.
30.  NeWIHamMPShIre........covurererenrireie e seeeeeeens
31, NewlJersey.....
32.  NewiMexico .
33.  NewlYork..... 18,919, 452 .
34.  NorthiCarolina. 12,616,878 |..
35.  NorthiDakota... .1,456,415 |..
36. Ohio............ 19,238,572 |..
37. Oklahoma .1,642,236 |..
38.  Oregon....
39. Pennsylvania...
40. Rhodellsland...
41.  SouthiCarolina.
42, SouthIDaKOta........ccovvevereirreereienrisisnessenenessiensessssssessesensen S0 | e YES s | i,
43, TENNESSEL......verirerrirrreieirersniesinssessssessessessssenssssssensessessssessess TN | eerenee YES s | i,
44, Texas......
45, Utah.....
46, VerMONt......ccccveievvierieeeeeesnsnenesssenseessessssessssssssesneen VT | oo YES o [
47. Virginia....
48. Washington.
49, WestiVirginia..........cccoovvvveveerreeisrecceneeeiseeceeeneereseeeeeieeed WV [ YES o
50. Wisconsin....
51.  Wyoming.........
52.  AMENCANISAMOA.........cccoeveverrrerrrrerrenersnienseserssssnesssssssssernns A | et NOois [
53.
54.
55.
56.
57.
58. .661 666 569 |.... 16,307,102
90. Reportinglentitylcontributionsiforlemployeelbenefitlplans.............. | v XXXiois | ovieiieieisieieiesieieis [t | evsesseieese s sssseseans | sressessssssssesesssssenees
91. Dividendslorirefundsiapplieditolpurchaselpaidiup

additionslandiannUItIES............ccoveeurirererereresieeesce e | cereee XXX eriiie [ eorteirrieieisseeiesisissiees | serereesiesssssssessssessssnns | ossesessssesessssssssssessssseseses | sessssssessssesessssssessnses | sresesessssessssssesessnsenns
92.  Dividendslorirefundsiapplieditolshorteniendowmentior

PremiumipayiNgIPEIOT. .......vverrvreieeeircreisiseesereeee s seessseenees | enee XXX orire [ eoernereeneeneinssensensinses | crereeesseensisesssssnssesees | sesessesssssssessessssesssssessssesses | nesessessesssssssessesesnns | susssesessessssessessnennens
93.  Premiumlorlannuityiconsiderationsiwaivediunderidisability

0orJothericontractiproVISIONS.........c.oveurieeererrerereeeeseeseeereeseeeeeseies | veee XXX......
94.  AggregatelotherlamountsinotiallocablelbyiState XXX | s 0.
95.  Totalsl(DirectiBUSINESS)..........ocereveerereerrrerennans XXX
96. PlusiReinsurancelAssumed.... XXX
97. Totalsl(AllIBusiness)........ XXX . .
98. LessIReinsurancelCeded... XXX .34, 481 273 .
99. TotaIsD(AIIDBuS|ness)ﬂlessﬂRemsuranceﬂCeded .................................... )9 % U IR 477,399,905

: Summarylofiremainingiwritelinsiforllinel57ifromioverflowlpage.
. Totall(Linesl57010thrui57030plusi5798)1(Linel570above).........

. Summarylofiremainingiwritelinstforllinel94fromioverflowlpage.
9499.

Totall(Linesi94010thrui94030plusi9498)i(Linel94labove)................

(a)IInsertithelnumberiofiyesiresponsesiexceptiforiCanadalandiOtheriAlien.
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StatementiasiofiJunei30/20050f THETRAVELERS LIFE/ANDIANNUITY COMPANY

SCHEDULEIY-IINFORMATIONICONCERNINGIACTIVITIESIOFIINSURERIMEMBERSIOFIAITHOLDINGICOMPANYIGROUP
PARTI11-IORGANIZATIONALICHART

.L.L .

Citigroup Inc. [ Delawarel] 5201568099
...[Mssociated Madison[Companies, Tnc.[] Delaware(] 1313140258
... [l [ICitigroup Insurance Holding [Corporation Georgiall 5801708749
... [I..[T.. TAmerican Financial Life Tnsurance[Company (9254 1) %[ Texasl] 7511686164
... (L. .. [Keeper Holdings ILLC [T D elaware [N A
... (.. (M. L. (ICitiStreet LLC [ Delawarel] N/A
... [T.. (.. PrimericalLife Insurance(Company (65919) % ] Massachusetts! 041590590
... [, [T, .. (ICitiLife (Financial dLtd. [ Ireland (] N/A
... [IL.. .. .. National Benefit Life Insurance [Company (6 1409) * L] New(Yorkl] 2301618791
... [M..[T.. .. MPrimerica Financial [Services (Canada) I.td. ] Canadal N/A
... (.. [T, L. (.. Primerica LLife Tnsurance [Company of [(Canada ™ [ ] Canadal N/A
...[[.. .. MThe Travelers Insurance [Company [MAccident Dept. (39357) %[ Connecticutl 060566090
... [0..[T.. [The[TravelersInsurance [Company TLife Dept. (87726) *[] Connecticut[] 0610566090
... [, [T, L. [[Citilnsurance Life Tnsurance Company, LLtd. % [] Chinal’ N/A
... [.. 1. T [ne Financial Place [Corporation ] Delawarel 0601576470
. (... .. [Plaza[LLC Connecticut[] N/A
<o (L (L (L. (L. (TravelersAsset Management International (Company ILLC ] New(York! N/A
... (.. (M. L. (.. TTower [Square[Securities, (Inc. [] Connecticut[] 0610843577
.. (M. (.. (.. (.. Mravelers Distribution ILLC ] Delaware!( ] N/A
... (. (ML L. [TL& A Mnsurance Distribution ILLC [ Delawarel] N/A
. [ [T M. MThe(TravelersLifeand [Annuity Company(80950) ] Connecticut(] 0610904249
. (.. (... [T.. ITLA [Holdings (ILLC [T T C onnecticut (TN A
. [T [T [T (0. [ICitigroup Mortgage [Securities [Corporation MConnecticut [MIIIIIII061096065
... (.. (T L (L. (TThe [Prospect [Company [T D e laware (TN A
... [ [T.. M. [Travelers International Tnvestments(ILLtd Cayman(Islands’] 980187886
... [ (.. .. [Tribeca Citigroup Investments [L.td. [T Cayman Tslands (98 103 78985
... [I.. .. .. MmbrellaBear, Inc.[] Floridall 061501680
...[[.. .. MThe Travelers [Lifeland /Annuity Reinsurance [Company [(112232) %] South(Carolinal ] 2001452630
...[I..PrimericaFinancial(Services, Inc.[] Nevadal 8810269888
...[M..MBL&HMReinsurance, [M.td. ] NevisIsland ™’ 5912578257
...[[ICitigroup(Global MarketsHoldings(Inc. New York! 1112418067
... [Citigroup Holdings[Company[ ] Delawarel] 0601551348
... [I.. [ICiticorpl] Delawarel| 0601515595
... [l [T.. ICitibank Melaware Delawarel] 1313124149
... [, [T, L. [Citicorp[Assurance Co. (45039) [ Delaware! | 5110335119
... [HL. .. M. [Citicorp Life Insurance [Company (80322) * [ Arizonal] 4310979556
... L. .. M. .. [FirstCiticorp Life Insurance [Company (92 746) * ] New(York[] 1313078429
... [IL. L. [ICitibank, N.A.[] USAL 1315266470
... [IL. [, M. [Citibank Mortgage Reinsurance, Inc.[(1 1315) [ Vermont[] 0310361890
... (.. (.. 1. [[Titibank [Qverseas Investment [Corporation | USALJ 1316097632
... (.. (.. L. (.. MAssociates International (Holdings (Corp. ] New(York[] 0601034218
L. LU L L L. TACONABL V. L TheNetherlands[] N/A
Lo (0. T (T (T (0L (0. [TAssociates [Financial (Corporation Limited [ United Kingdom[] N/A
.. (L. L T (L L (T [0 (ICitiInsurance [General Tnsurance [Company (Limited ™[] United Kingdom[] N/A
Lo (L L T L (L (T (T (L (ICitiInsurance [TLife [Assurance (Company [[Limited [ United Kingdom[] N/A
... (L. [, M. [ [Citigroup [AsiaPacific[Holding [Corporation[] Delawarel] N/A
L. L [T (L [ (ITitigroup (Holding [(Singapore) (Private Limited [ ] Singaporel ] N/A



StatementiasiofiJunei30/20050f THETRAVELERS LIFE/ANDIANNUITY COMPANY

SCHEDULEIY-IINFORMATIONICONCERNINGIACTIVITIESIOFIINSURERIMEMBERSIOFIAITHOLDINGICOMPANYIGROUP
PARTI11-IORGANIZATIONALICHART

(A"
JoppbbboaaREbEEERBEl

L[ (L. L (.. [ [[Citibank Pty Ilimited [] Australial N/A

L T L O (T (L (ICiticorp (imited [ Australial’ N/A

(L (T (. (T (. (L. [T (ICiticorp [General Insurance (Limited * [ Australiallll N/A

(L (. L (L (L (DL 0L (ICiticorp (Life Insurance Limited % [ Australiall N/A

.M. .. [Citicorp Insurance(Services, Inc.[ | Delaware! | 6211282460

([ [[Titicorp[(Mexico) Holdings TLLC [T T elaware TN A

L[, [l.. [Grupo [Financiero Banamex,[S.A.[de[C.V.[] O O [MIIIIIMexico ] [TITIIIIIN/A

(L. [T [[1.. [Seguros Banamex, [S.A.de[C.V., Integrante del (Grupo [Financiero Banamex * [TIMexicol)  [IIITITITIIN/A

.[IL.. [Citicorp Banking[Corporation | Delaware! | 1313012736

.M. [T.. MTAssociates First[Capital [Corporation[ ] Delawarel | 0610876639

L[, M. .. [Atlantic[General Tnsurance LLimited ¥ [ Bermudal] N/A

([ [M.. .. MAtlantic Reinsurance LLimited % [] Bermudal N/A

L[ (.. L. [[TitiFinancial [Credit[Company | Delaware!(] 5210883351

L[ (.. L. .. TAmerican Health [and Ilife Tnsurance(Company (6051 8) (¥ 11 Texasl] 5210696632

(. (M. (. [T (0. [ICity (Holdings Reinsurance Life [Company (7355 5) (* [TITITIIITITTITTITArizona [IITITIITIIE6 0539593

LML, T L [0 (T . [Sears [Life Mnsurance Company (699 14) %[ Texas /I 3603742955

L[, .. .. 0. IChesapeake[Appraisal ‘and [Settlement Services Inc. ] Maryland( N/A

(L. (M. (. [T (1. . [IThesapeake Title Reinsurance (Company, Inc. [(11693) % Vermont!] 5212308738

(. [T (. [T [Citicorp [TAdministrative Services, Tne. [T exas [IITIIITIIITTS (2855422

L[ (M. L. L. ICiticorp(Select, Inc. [ Maryland [ 5200255715
(L. (.. (L. (L. [T [Triton Insurance(Company (4 1211) (] Missouri 5912174734

(L (T (. (T (0. . [MAristar (Insurance [Company (20834 ) 3 (TS outh (Carolina (TITITI04 2275299

L[ (.. L. [[Titigroup FinanceCanadalInc. [ Canadal N/A

L. (.. (0. (1. ICitiFinancial (Canada, Inc. ] Canadal] N/A

L[ (.. [ (. .. llondon land Midland [(General Insurance [Company * || Canadal N/A

... M. .. [Financial Reassurance Company, Ltd. *[] Bermudal’ N/A

(L. [T, [Titibank (West) Bancorp Inc. ] Delawarel N/A

(L. (.. (.. [Titibank (West) (Holdings Inc. [ Delawarel| 1303990512

L[, M. .. .. Principal Mortgage Reinsurance Co. (1 1353) * [ Vermont[] 0310363273

L[, [Tl.. [Citicorp Insurance[USA, Inc. (10572) *[] Vermont[] 1313288998

([ [T.. [Titicorp International (Life Tnsurance[Company, L.td. *[ Bermudal N/A

.[[.. .. [Citicorp International [Trade Indemnity, Tnc. (2711 1) % [ NewlJersey[] 1313377194

(.. (L. [Titilife[S.A/N.V. ¥ Belgium!| N/A

([ M. [CopelcoReinsurance Company, [Ltd. * [ Bermuda!! N/A

.[[..[0L.. [Siembra[Seguros deRetiro [S.A. %] Argentinal N/A

... T.. [SiembralSegurosdeVida[S.A.*[] Argentinal N/A

.[0.. ICTitilnsurance International [Holdings Tnc. [T D elaware [IIIIITIIITIO6 (1597037

L[l [T.. [Titi Fubon Life Insurance (Company Hong Kong LLimited ¥ [T ong Kong [N/ A

... .. [Titilnsurancedo Brasil Vidalé PrevidencialS. A. 3 [ razil [N A

L[ [M.. [Titilnsurance Polska Towarzystwo [Ubezpieczen ma Zycie[Spolka Akcyjna ¥ [TIIIITPoland [N A

L[, Tll.. [Citilnsurance Reinsurance (Bermuda) (ILtd. ¥ [T ermuda [N/ A

L[ (.. (MitsuilSumitomo Citilnsurance LLife Ihsurance Co., LLtd. %] [ [T Japan [T [N A

itigroup Investments (Inc. [T (M Delawarel | [IIIIIIT06(1497445
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Statementasiofuune301200506¢ THE TRAVELERS (LIFE/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 900000 2 =«
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Statementiasiofuune30,20050¢ THE TRAVELERSILIFE ANDIANNUITY(COMPANY
OverflowPage(forWrite(lns

AdditionallWritelinsiforiLiabilities:

1 2
Current Decemberi31
StatementiDate PriorlYear
2504. Securitiesllending 562,500 | ..coovvererererenne 113,521,505
2505. Unpaidireallestatelcosts...... .26
2506. Deferredicommitmentifees..........cc.cccvrvrrnnne

2597. SummaryiofiremainingiwritelinsiforiLine125

AdditionallWritellns(foriSchedulelT:

1 DirectiBusinessiOnly
LifelContracts 4 5 6
2 3 AccidentlandiHealth
Islinsurer InsurancelPremiums, Depositi Type
Licensed? Lifellnsurance Annuity IncludinglPolicy,iIMeml Contract Other
States,Etc. (YesloriNo) Premiums Considerations | bershiplandiOtheriFees Funds Considerations

5704, ONETS.......oeeeceeeeeeeeteeeeeeteeees e ssas s s sssssessansans | erens XXX...... 963,770 | ..oveererenens 301,896 | ..ooveeeceeeereeeeeteirrieses | eeeetesieesesiesissiinsiens | eeveesesseeses s
5797. SummarylofiremainingiwritelinSIforlingl57..........cvcovweveeresressreernnes | cenens XXX...on 963,770 | ..o 391,896 | .o (O] [P {0 I 0

19
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StatementiasiofiJunei30/20050f THETRAVELERS LIFE/ANDIANNUITY 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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StatementiasiofiJunei30/20050f THETRAVELERS LIFE/ANDIANNUITY COMPANY

SCHEDULEIBIIIPART(1
ShowinglalliMortgagelLoansIACQUIREDIDuringithelCurrentiQuarter
1 Location 4 5 6 7 8 9 10 11 12
Increase
2 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
30234579 MUItIPIEICOUNEES........oocvecveveceeireieieeiceeieseseesessssssessesiessssssssessssssensenseess | AL ieisieiieiiens [ eveeireissessssseseesinsies | eeveeseesessesas 5,000,000 |...06/15/2005...... | .ccceeerrrrerearec 690 | oo 5,000,000 | ..ovvreeiererirereeiniens [ e | v 8,937,500 |...05/22/2005......
30234533 MultipleICounties..... ...06/23/2005...... ...02/18/2005......
30234542 MultiplelCounties. ...04/20/2005...... ..12/22/2004......
30234555 ...06/27/2005...... ..01/27/2005......
30234558 ...05/10/2005...... ..11/29/2004......
30234565 ...06/20/2005...... ...03/03/2005......
30234570 ...04/07/2005...... ...01/13/2005......
30234581 ...06/29/2005...... ...05/05/2005......
30234563 ...04/08/2005...... ...01/14/2005......
30234564 ...04/08/2005...... ...01/14/2005......
30234566 ...04/14/2005...... ...04/24/2005......
0199999.MTotalliMortgagesliniGoodiStandinglIFArMIMOMGAgES. .....vuivirieiiesieiesiesieseireseecsisssesessessesssesessesssnsssssssssesssssssessesssesssnsssnsssssssesnssnsessnsonsessessnsnsassane | eosenrenessensessd0y009,20 9 [ rvrveans XXX | e XXX 030,305,279 [0 |0 f 153,602,718 | XXX
CommerciallMortgagesllAlllOther
30234492 LOSIANGEIES.......ocovreieeieiie ettt CAnoeeeee Lo | e 18,113 [...06/30/2004...... | ..cevrverrrrrrrrnas 4.820 | 18,113 [ e [ e [ e 18,113 |...05/11/2004.......
30234511 ..| Hollywood.... 94,198 |...12/28/2004...... | cccoerriereeeen 5862 | o 94,198 | oo | e | e 94,198 |...08/13/2004......
30234573 Columbia. ... . 5000 000 |...05/19/2005...... ..15,000,000 | ..o | e | e ...23,550,000 |...
0599999.1TotallMortgagesliniGoodiStandinglICommerciallMortgageSIIAIIONE ..........cvveiiiiieseeeeiieects e cesieseersesessseesesasesassssssesessssssessnassessnssans | coesennesesnns 15,112,311 |........ XXX oo | XXX | e, 15,112,311 o0 | e 0 ...23,662,311
0899999.10TotallIMortgagesliNIGOOAISTANGING. .. ... ettt ettt ces s et s ssses et sneseesessses st sens s eess s sess s s st st ens et ss et ensesseessens st anssensssnssassnssansns | ssonssssassasssas 45,417,590 ......... XXX.......... IR S 45417590 | .0 | 0 | ...77,265,029 |....
9999999 IITO AIS. .......eeeeeeeeeeeceieeseeeeee s iees s erssessssssssessensessssssssesssnssnssessessensansnessesessanssessnssnsenssessessnssnssessensenssnsnesantes  ssessssassessssssessnsasssesssssnsssnssnstansssssessesans | srenssssssneas 45417590 |......... XXX oo ] e OO 45,417,590 ............ 77,265,029
SCHEDULEIBIIIPART(2
ShowingialliMortgagelLoansISOLD,[TransferredloriPaidliniFulliDuringithelCurrentiQuarter
1 Location 4 5 6 7 9 10 1 12 13
2 3 BookiValue/ Increase BookiValue/
Recordedilnvestment Increase (Decrease)lby Recordedilnvestment ForeignlExchange Realized Total
Loan Date ExcludingiAccrued (Decrease) ForeignlExchange ExcludinglAccrued Consideration Profitl(Loss) Profitl(Loss) Profitl(Loss)
LoanINumber City State Type Acquired InterestiPrioriYear bylAdjustment Adjustment InterestlatiDisposition Received oniSale oniSale oniSale

MortgagesiClosedlbylRepayment

20629410
20669810...
20735810...
30234509

....| COACHELLA
..|REEDLEY......

COACHELLA

Philadelphia...

...03/17/1995

.|...09/04/1997
.|...11121/2001
...08/13/2004

0199999.1TotalliMortgagesiClosedlbylRepayment...

9999090 ITOMAIS. ... oo i,

i 7,589,304
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StatementiasiofiJunei30/20050f THETRAVELERS LIFE/ANDIANNUITY COMPANY

SCHEDULEIBANIPARTN
ShowinglOtheriLongi TermiinvestedlAssetsIACQUIREDIDuringitheICurrentiQuarter
5 6 7 8 9

1 2 Location 10 11 12 13
3 4 Book/Adjusted Increase
NAIC CarryinglValue SVO Increase (Decrease)lby
CUSIP NumberlofiUnits Namelof Desigl Date Actual Amountiof Less Assigned (Decrease) ForeigniExchange
Identification andiDescription City State Vendor nation Acquired Cost Encumbrances Encumbrances Value bylAdjustment Adjustment
JointiVentureloriPartnershiplinterestsiThatiHavelUnderlyingiCharacteristicslofiOtherliiUnaffiliated

000000 00 0] PrudentialiCapitaliPartnerslll,ILP1.2%IOwnership....... [ Chicago..........cc.....c... [IL............. =YY I 0 [..04/28/2005...
1999999.1TotalllJointlVentureloriPartnershiplinterestsiThatiHavelUnderlyingiCharacteristicsiofiOtherillUnaffiliated
3199999.ISubtotallllUnaffiliated
3399999.01Totals

SCHEDULEIBANIPARTI2

ShowinglOtheriLongi TermiinvestedlAssetsISOLD,TransferredloriPaidliniFulliDuringlthelCurrentiQuarter
4 5

1 Location 6 7 8 9 10 11 12 13
Book/Adjusted Increase Book/
2 3 Carrying (Decrease) Adjusted Foreign
ValuelLess Increase byiForeign CarryinglValue Exchange Realized Total
NumberlofiUnits NamelofiPurchaserior Date Encumbrances | (Decrease)lby Exchange |LesslEncumbrances| Consideration | Profitl(Loss) Profiti(Loss) Profit)(Loss)
andIDescription City State NaturelofiDisposition Acquired PrioriYear Adjustment Adjustment atlDisposition Received oniSale oniSale oniSale

JointiVentureloriPartnershiplinterestsiThatHavelUnderlyingiCharacteristicslofiCommoniStocksliiUnaffiliated

[EQTiNorthernlEuropelUSino.1ILP | Guernsey,[Channellislands......| GB.......... [RealizedlFX...... ... |07/06/2001 [.. EEEEI A [.... .

[ 1599999.IITotallointVenturelorPartnershiplinterestsiThatHavelUnderlyingiCharacteristicsloflCommonIStockSIIUNGMIALEA. ......ovrveeersreeessrrsssmssssssessssesssssssssssssssesssssssssssssssssenn | sosessssssssssssssessansd | eossonsesssssnersseensQ | srnsnsssssnerssnned | srnnersssssssssssnesssseensl | sesnersssssnssssonersss | ennssssene ] 1y 17| ossessssssessssnnessesnaned [ I
JointlVentureloriPartnershiplinterestsiThatiHavelUnderlyingiCharacteristicslofiOtheriiAffiliated

EurolTLlInvestments,ILLC REAIZEAIFX.......cvoveeriririeesisiesi e sees 0412512007 [ .oovvovereriereerirriensiens | ererrssssesesssssesssnss | ervessesssssessessansens | sessessasssessessessessiessenss | sssssnssenssnssnssessnnses | sosenrens 191,318 [ covtreiinsesseiseseinsinnns | corvressnnennanns 191,313
EurolTLiInvestments,ILLC RealizedIFX. 09/01/1998 | .. e . , e ..33,730
2099999 .MTotalllJointlVentureloriPartnershiplinterestsiThatiHavelUnderlyinglCharacteristicslofiOtherllAffiliated

................. 225,043
AnylOtheriClassloflAdmittediAssetsliiUnaffiliated
MetiLifellnsIColNotel7.700%011/01/2015.........cccccrvvreienniennes [NewiYork
2999999.11TotalllAnylOtheriClassloflAdmittedlAssetsillUnaffiliated
3199999. S ubtotallllUnaffiliated . .. . .
3299999.1SubtotallAffiliated.... . e
3399999.11Totals

.[Sale.

= INY.

..15,493
..15,493
..26,630
225,043
................. 251,674
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StatementiasiofiJunei30/20050f THETRAVELERS LIFE/ANDIANNUITY 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)

Bonds(IIAIlIOtheriGovernment

760942 AR 3]Uruguayl(Replof)INtSI9.250%005/17/17.....ccovsrrrvereessssessemssssssessssssssesessesssssssssessssnneees [Foeeee [.......05/10/2005...... | SalomOnISMIthIBAMEY.........ococeeeeemeeissssseeessesssssssssssssssseeesssseeseseessasassaneeee | 200,000 [..ovvveecensinreeees 200,000 [..ooivveececesscereeesssneseeeens 4FE.ccirrinnns

1099999. TOtalIBONASTIANIIO NEIGOVEINIMENL. ..o evesvesrsersreesessseesssssssssesssssssssessessassssssessessasssessessessessanssessessassasssassessasssssssssanss  soessessosssnssessessesssessessessessonssessessassasssessessasssessessossanssessessassanssessessesssessessesassenssessessessanssessensansensanssansansansane | enssssessanssssnssn 200,000 | ..o 200,000 | ..ovrrrneenneeeies 0 | XXX

Bonds(SpeciallRevenuelandiSpeciallAssessment

31339D 4Q 8 |FHLMCI24111ZEL6.500%I02/15/32.......coevvriirerrerierissiresesisssessssssesssssssssssssssssssssssseseas | sessessassens | evees 06/01/2005...... INtereStiCaPIAiZALION. .........vvvececeiercc st | estsseni st senens | sesresiesr et 73,826 | oo, 73,826

3133TR 4H 5| FHLMCI122740ZMII6.500%001/15/37....ccoueireieiereiesesiiesesiesiessssssesssssssssesssssssssssessens | evessessiens | eeveens 06/01/2005...... InterestiCapitalization.............cccevveevreeieiiseie e | e 107,023 107,023

3133TU YS 1|FHLMCI23531AZ16.000%009/15/31.......oocvvereieiereeie e sssssessssssesssssssssssssses | evsessessiens | erveens 06/01/2005...... INtereStiCaPIAiZAtION. .........v.cvcecreecec e stesasniies | erressesssres s | sesbeniesiesa s 92,941 | oo, 92,941

31392R E3 1 |FHLMCI24691Z006.000%007/15/32......cccvueverreeriereieriesisssieseesisssssssssssss s ssssssssssans | eevsessessens | evins 06/01/2005...... INtereStiCAPIAIZALION. .........u.eveeceeecec ettt stesaeniies | eeteesesses st besens | sresbesiesiesaes s tnes 35,368 | ..o, 35,368

31392U TM 6 | FHLMCI250201ZC0I6.000%009/15/32........ccoueveereeieierierieeieeissiissses s sesssssssssssns | eevaessessens | evsns 06/01/2005...... InterestiCapitalization.............cc.cveverueiveeieeieeeese e 113,804 113,804

31395R AR 9 |FHLMCIROO1IAELA.375%004/15/15.......coeveveeereicieiiesiseise e ses e sssssesssessessssees | sessesssssans | evsns 04/19/2005...... MorganiStanleyiDeaniWi 2,990,977 3,000,000

31406V 2P 0|FNMAI300YearlFixed5.000%006/01/35........coeiveereeiieiiesiissiessesisssssissssessssessssssssnsens | sosssanssses | coseeas 05/10/2005...... BAISEBCUMHES. ... .veeveereeiesiteieeseesssise st essessssssssesssss st st sssssessessesssesessessensaes | estassssssessessassonsssnsnsssssnss | stessesssessessessastnsssssssas L

3199999, TotalllIBondsIISPeCiallREVENUEIEISDECIAIIASSESSMENS. ..........c.cveveeeereveceeteterteiereretetesestesesesstesestesesseassssessssessssssssass  ssesesossessssssssesessesassssssesassssesssaesesesassasassesesesasesasssssesassssassssssesasassssssssssssssssassssssssasssssssssssesasnssesnssssesasnns 3,413,940 3,422,962

BondslIPubliciUtilities

87927V _AG 3| TelecomiltalialCaplColGI4.000%I01/15/10........covwerererirniriicreseresersniseneseresenesseescnens [Foe [.......04/0472005...... [LeNMANIBrOtNEISIING. ............ooorrrrrceiececesesossisisesessssssssmesmmssssssssssmssssssses |avsssssssssssssssssssssssssssssssssss | eosssssseeeesesseseeees 955,530 | ..cvrrieciinnene 1,000,000

3899999. TOtAINIBONASIIPUDICIULIIHIES. ...t tseeeteiieeiesseeetsiesstessesetstssssssssssesesssseessssessessasssessesesessssesessssesesessasesessesesassasesessssesassss | 44sesesessesesssssesessesesessssesesensesessssesesessesesassesesesaesesessesesesenseses e sesetes et ee e esetesnt et s senesassnssansesesassnsessnsnsesasanns | nereressssessssnnesesan 955,530 | .oovererriaes 1,000,000

BondslllindustriallandiMiscellaneous

07383F 5K 0|BeariStearnsiComIIMtgI4.933%I02/13/42..........coveveueeererresieeesieseeseeeseessssesiesenns | cvvessesienes | eevenes 04/21/2005...... BearIStEAMNSIBICO. ........cvrvrecvce ettt ssessessssssesns | evesessissesssesessssssssssesnas | cessesinsinseseesas 4,989,258 | .....cccovvvrerne 5,000,000

073928 J7 9 |BeariStearnsiCoslincl(T3.359%[02/08/08.............cccvrerrerrrerrerreeereissseresessesessseesns | sessersninns | erere 06/15/2005...... BearIStEAMNSIBICO. ........cvcverevceeieie ettt ssessessssssesns | eveessssissesssssssssssssssesnas | cnssesiesisseseesad 4,998,150 | ...coovvverrernns 5,000,000

22237L NR 9| CountrywidelHomelLnINtI3.250%005/21/08..........cccovuevrereririreieiesiesiesesessssiesenes | svesssssienss | eoveens 04/06/2005...... JPIMOTGANISECUNEIES. ....v.vvevvereecvrcricisteisissi et ssssesss sttt ssssssnsaes | sressesssssssssesesses e ssessesaas ....2,880,060 ....3,000,000

23330X AE 0|DRSITechsIIncISIISUDINIB.875%011/01/13 ..o iesessssiesssiessesssssees | sresssssenss | evveens 06/30/2005...... TaXIFre€IEXChANGE. ......c.evveveerieiciesese s ssessenns | srssssessssssessessessesssessessesns | sessessessessesnenens 193,889 | covevvviveiieieinns

25654# AA 0|DodgeriTicketsILLCISIII5.660%003/31/30.........ccmmrrerrirerieiresereiseiesesssseisessesisesess | evsesssesens | eveas 05/11/2005...... Direct.......ccovvverrnen.

31746* BD 5 |FinliFedICrinciSrINtISI4.980%005/02/10.........ccovveerrereererseireieseiesesesessesssssaesaes | eeveesasesns | ervas 05/02/2005...... DireCt.....coevvverereerrerennes

319963 AL 8| 1stiDatalCorpISrINtI4.500%006/15/10..........civrrreriireisiieiseieseseeesesssssssessssesenes | svessssensens | erenens 05/19/2005...... WachovialCapitallMarkets..

36720# AA 7|GasliTransmissionINWICOMT4.640%006/01/10........cceveeureemerreeeeeeeieseeieesesessessessess | eevsesseesns | evens 06/01/2005...... DIFECL...eoeeeecc ettt tess st ses s sssssssssssssssssssssssesss | sensensssssnsenssnssssssnssnssesens | soessersisssnnsensensn000,000 | oviieisiiiciesinnand

466247 QC 0 |JPIMorganIMtgiTri20050A04.313%006/25/35........ceveeeerireieeeerieiseeeeeeesesiessseseseseees | evereissenss | eerenns 04/13/2005...... JPIMorganiSecurities.

52517P XU 0 |LehmaniBrothersIHIdguINI3.480%011/10/09..........ccoovvivererrireierereeeeeieeiseessesseesiesens | eevesaneinns | eveneas 06/15/2005...... BeariStearns(&(Co..

64031N AA 6| NelnetlInCINtIS. 125%006/01/10..........cririeeieeieiereee et ssssssnaes | evensessenns | ereens 05/20/2005...... JPIMorganiSecurities.

659462 AA 3 |NationwidelMutuallinsiBI5.810%012/15/24. GoldmaniiSachsi&ICo

758202 AE 5 |Reed(ElsevieriCapINtl3.730%006/15/10..... BankloflAmerica.........

861900 ZZ 4|StonehengelCapIFdITXILLIIB.383%I08/01/11......veveeeerererrerneineereesseeseessesesseeenenenes DIFBCE....viveieee ettt ettt e

93933W AA 4| WAIMUtIBKIFAINEIE.875%006/15/17.....vocverreerereese e ssseesesesesssssesssessssssssssssssseneens LeNMANIBrOthErSIING..........cveveeverrerersesieetesees s sses s

19238V A* 6|CogecolCablelinciSerlAN6.830%010/31/08.... Libra.....cevereererrenaes

21988J AA 8| CorplinteramerIDelEntrei8.875%006/14/15.... SalomoniSmithiBarney... .

40049 AU 1|GrupolTelevisalSAISHINIE.625%003/18/25..........cccvevierrieeieiseeseree s FirstIBOStONICOID.....cvvviiiiiieteeecet ettt

96008Y AB 1|WestfieldiCapICorpINtI5.125%011/15/14........covvecrerererere et |SIU D 04/14/2005...... WachovialCapitalIMarkets............ccc.eereuciserneieeissisessesessssesessssiessens | ervessssssssssssesssssessssssessesies | sovssssssessensnenn2yd00,180 | coiieivriveninnn.

Q7160# AC 3| OricalFiniLtdiSriGuaranil6.370%005/05/15. | DI 05/05/2005...... Direct.....coovsivciieiiciennes

4599999. TotalllBondsIiINAUstriall&IMISCEIANEOUS.........cvuivieieericteis ettt st es bbbt es bbbt nnns sebanes

6099997. TotalIBONASIIIPAMIS. ... ettt ettt sttt b s ee st s b s seb e bbbt es s n sttt en s bsbansenns b ..

6099999. TORAIIIBONGS. .. ...ttt etttk sttt ettt st s st sttt see s st s et et s s h A s st A d R s et Aot s e d et e At et s sttt ensets bediststntesssbassesessetsnsesantans

PreferrediStockslliPubliciUtilities

872594 40 3| TNPIENtErpriSeSINCIP. .....cvureeiresrresseessressirs s ssssss s snsees |

6199999. TotallllPreferrediStocksliPubliciUtilities.

PreferrediStocksllindustriallandMiscellaneous

704231 50 5|PaxsoniCommiCorpIPfdiSt

6399999.

TotalllPreferrediStocksiiindustriali&Miscellaneous..

6599997. TotalPreferrediStocksliParti3

6599999.

T O P O I RIS OCKS. ...t teeieetsteissts et et ses s ssseer et ss e s eesesses e s ettt eesee e f et R s8Rt e e 8o 88 eEee8eetee o8 eeEeeseEeEeesese  eEetesessesoesesoeEeesoe Ao R e s eeseEseE et oeE e oo R eeE e R eE SR oA A e 8 e e R RE e E oA e Ao E R R R AR e RE R et et E s st st st en s

CommoniStocksl(lindustriallandMiscellaneous

52171N 10 3|LeadisiTechlincICommoniStock............c.ceeveevrrennee.
668074 30 5|NorthwestnICorpIComIStK.........cccvevrrerrerirrerrerenens

DIFBCL. .ttt
DML vttt

325.000
650.000

6899999. TotallllCommoniStockslllindustriall&IMiscellaneous

Common[StocksllParent,/SubsidiarieslandiAffiliates
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StatementiasiofiJunei30/20050f THETRAVELERS LIFE/ANDIANNUITY COMPANY

SCHEDULEIDIIPARTI3

ShowlalllLongiTermiBondslandiStocklAcquiredibylthelCompanylDuringithelCurrentiQuarter
3 Z 5 6

1 2 7 8 9 10
Paidfor NAICiDesignation
CusIP Date Numberlof Accruediinterest orlMarket
Identification Description Foreign Acquired NameloflVendor ShareslofiStock ActuallCost PariValue andDividends Indicatori(a)
G2890# 10 8| EMISPECIAlIOPPICHIGIOU. ......voceerveecereescrssesseee s ssssssesesssssssssssssesssssesssnssessesssssaneens | S 04/01/2005...... =T RO ISR 2,779,021.000
(G9042# 10 0| TribecalCitigrouplinves F.. 04/28/2005...... Direct.. ....167.000 |.
6999999. TotallICommonIStockSIIIParent, ISUDSIAIANESIANAIAIIIAES. .....veuruererrereresressesersessseessessessssssessasssssssssssssssssssessesssessssss  ssessesssessessessassansessonssnsssssessanssnssessesssessessessessanssessessessasssessessonsansanssassansanssnssenssnssnsnssenssnssnssessansanssansassansas | o
7299997. TOtallICOMMONISIOCKSIIIPAMI3. ... ... v etuetesieetsessessssesesssssssessssessesssessessesssssses s sessees s st e essseses s 8 eesees s et eesentsesessanssnss  41essesssessessessonsonssesseesonsoeEsee s o0t ae 8o e oo AR 8oL 488 E o8 Ef e 8808 oAb EE o0 8 o0 8 Aee e b eeE oA e E e bt n bbb en bt
7299999. T O T I OMIMIONIS OCKS. ..ttt sttt eiset et st se s ssssss et esseesee s e seh et en s s s e et e e eEsesseE e o8 ee s e ee e E o8 E et e se s e heefeef et sehee  4eEedseEteEeEeeseE e R ee e e E e e R eE e Rt R R e R e R e A4 LA e R SRt A e E e R oL LR R At E A et R e bRkttt ettt
7399999. TotalllPreferrediandiCommoniStocks........ .
7499999, TotallliBonds,PreferrediandICommOoniStOCKs..............cccvevieverrceriieriererinienaes
(a)IFortallicommonistockibearingtheINAICImarketlindicatori"U"lprovide:lithelnumberiofisuchlissues................ 0.




Statementasiofuune3020050f THE TRAVELERS LIFE/AND ANNUITY COMPANY
SCHEDULEIDIIIPART4

ShowlAlllLongiTermiBondslandiStockiSold,iIRedeemedioriOtherwiselDisposediofibylithelCompanyiDuringlthelCurrentiQuarter

S03

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 ....06/01/2005 | Paydown 36,180 36,180 36,706 36,719 (538) (538) 36,180 0 937 |..03/15/2032
36211P  4Y 6 | GNMAIFHAIProjlLni519339116.400%008/15/4 . | ....06/01/2005 | Paydown 935 935 900 900 35 35 935 0 25 |..08/15/2043
36212L H5 3| GNMAIFHAIProjlLn(53675216.510%(08/15/43 . | ....06/01/2005 | Paydown 501 501 487 487 13 13 501 0 14 |...08/15/2043
36213Q LJ 6| GNMAProjiLni6.500%(05/01/43 .. | ....06/01/2005 | Paydown 1,503 1,503 1,495 1,495 8 8 1,503 0 41 |..05/01/2043 .
83162C FZ 1| SmalliBusinesslAdminiGt17.300%(05/01/15......... ... | ....05/01/2005 | Direct. 338,150 338,150 338,150 338,150 0 338,150 (I 7,716 |...05/01/2015 [ 1....coceevere
0399999. TotalliBondsIU.S.IGovernment 377,270 377,270 377,738 377,751 0 (481) 0 (481) 0 377,270 0 0 0 8,733 |.. XXX | XXX
BondslI[AlliOther/Government
195325 AW 5 | Colombial(Replof).BkIGtI9.750%004/09/11 F. | ....04/09/2005 | Call1r1100.0000. 25,229 25,229 23,705 23,987 1,242 1,242 25229 ...04/09/2011
698299 AS 3| Panamal(Replof):BdI9.375%001/16/23. .. | F. | ....04/14/2005 | BeariStearnsi&ICo. 3,446 3,000 3,015 3,015 0 3,015 ..01/16/2023
715638 AQ 5| Perui(Replof):BdL8.375%05/03/16.............ccocccrcec F.|....04/27/2005 | BeariStearnsi&Co. 10,650 10,000 9,981 9,982 0 9,982 ...05/03/2016
718286 AK 3| Philippinesi(Replof):Bd19.875%01/15/19.. F.|....04/14/2005 | BeariSteamns.&(Co. 17,680 17,000 17,850 17,841 (9) 9) 17,832 ..01/15/2019
718286 AQ 0| Philippinesi(Replof):Bd9.375%01/18/17.. F.|....04/14/2005 | Barclays(ZoetelWeb. 8,440 8,000 8,320 8,307 (4) (4) 8,302 ..01/18/2017
922646 AS 3| Venezuelal(Replof)iBd19.250%:09/15/27... F.|....04/01/2005 | Barclays(ZoetelWeb. 6,983 7,000 5,457 5473 4 4 5476 ..09/15/2027
ED0889 15 1 |Venezuelal(Replof)lUnsull5.375%(08/07/10.. F.|...04/01/2005 | UBSIWarburghiSecuritieslinc. 157,960 176,000 144,667 146,370 1,074 1,074 147,444 ...08/07/2010
P18166 AW 1 | Brazill(Replof)BradyB18.000%04/15/14.. F.|....05/02/2005 | UBSIWarburghiSecuritieslinc........... 16,835 16,888 15,410 15,5623 21 21 15,544 ...04/15/2014
P18166 AW 1 | Brazill(Replof)BradyiB18.000%04/15/14.. F.|....04/15/2005 | Paydown 173,456 173,456 154,790 155,797 | coovvevevrvvenriennrenns | wovvvivinenens 17,659 | coovvevvvrvvnrevernenens | coverivinenens 17,659 173,456 ..04/15/2014
P18166 CK 5 | Brazil((Replof)iBradylFi4.250%(04/15/09.. F. | ...04/15/2005 | Callr100.0000. 2,385 2,385 2,194 2,209 175 175 2,385 ...04/15/2009
P3579E  AA 5| DominicanReplIBd19.500%(09/27/06. - | F. | ....04/27/2005 | BeariSteams(&Co 52,092 53,000 36,900 40,078 2,010 2,010 42,089 | oo | v 10,003 ...09/27/2006
V0156* AB 4 | AlgerianiTranchel3ILnIGI1.125%003/04/10.......... | D |...04/01/2005 | MerrilliLynch 4,496 4,611 0 3,727 769 ...03/04/2010
1099999. TotallBonds(iAlliOtheriGovernment. 479,651 496,569 422,290 428,582 0 22,172 0 22,172 0 450,754 3,727 25170 | .........28,897 | .......22,585 | ...... XXX...
BondsiiSpecial diSpeciallA
31283H WY 7 | FHLMCI301YeariFixed5.500%06/01/33............. vee | ::06/01/2005 | PaYAOWN.........ccooveeiriiiiiimiiniiiimminninins | covvsvvsssssssssssssssssssssesiness | covssssoriis 1023473 | ............. 1,023,473 996,817 996,805 26,668 26,668 | ... | e 1,023,473 ..06/01/2033 | 1............
31287M AD 2| FHLMC30!YearFixed15.500%012/01/31............. ... | ....06/01/2005 | Paydown 3,192 3,192 3,106 3,106 86 86 3,192 .12001/2031 | 1.............
31287N B2 3| FHLMCI30:Year(Fixed(5.500%(01/01/32... ....06/01/2005 | Paydown 1,381 1,381 1,325 1,325 56 56 1,381 ..01/01/2032 | 1
31288F PW 8| FHLMCI30!Year(Fixed(5.000%(02/01/33... ....06/01/2005 | Paydown 104,312 104,312 103,366 103,374 938 938 104,312 ..02/01/2033 | 1
31288K BA 0 |FHLMCI300YearlFixed5.500%006/01/33... ....06/01/2005 | Paydown 82,422 82,422 82,706 82,706 (284) (284) 82,422 ...06/01/2033 | 1
3128GN RH 3| FHLMCI150YearlFixed5.500%011/01/16... . | ....06/01/2005 | Paydown 48,270 48,270 48,386 48,380 (110) (110) 48,270 ..11/01/2016 | 1
31292H  4J 0| FHLMCI30!Year Fixed(5.500%(12/01/33 ....06/01/2005 | Paydown 257,492 257,492 258,779 258,782 (1,290) (1,290) 257,492 ..12/01/2033 | 1............
31292H UN 2 | FHLMCI30!Year Fixed(5.000%(01/01/33... ....06/01/2005 | Paydown 76,111 76,111 75,421 75427 684 684 76,111 ..01/01/2033 | 1
31292H X4 1| FHLMCI30:Year Fixed(5.500%08/01/33... ....06/01/2005 | Paydown 230,456 230,456 232,185 232,186 (1,729) (1,729) 230,456 ..08/01/2033 | 1
31292 AL 4| FHLMCI301Year Fixed5.000%04/01/34... ....06/01/2005 | Paydown 51,558 51,558 50,769 50,770 788 788 51,558 ...04/01/2034 |1
31292) BM 1 |FHLMCI300YeariFixed4.500%L04/01/3 ....06/01/2005 | Paydown 16,503 16,503 15,714 15,716 786 786 16,503 ...04/01/2034 | 1
31294K GC 3 |FHLMCI150YearFixed16.000%101/01/17... ....06/01/2005 | Paydown 433,122 433,122 453,695 453,695 (20,573) (20,573) 433,122 ..01/01/2017 (1
31296L YW 5| FHLMCI300YearlFixed5.500%008/01/33... ....06/01/2005 | Paydown 539,774 539,774 543,823 543,821 (4,046) (4,046) 539,774 ...08/01/2033 | 1
31296M GU 7| FHLMCI301YeariFixed5.000%009/01/33... ....06/01/2005 | Paydown 3923 3923 3,898 3,899 24 24 3,923 ...09/01/2033 | 1
31296N  6S 1| FHLMCu301YeariFixedD4.500%010/01/33... ....06/01/2005 | Paydown 55,512 55,512 52,529 52,552 2,960 2,960 55,512 ...10/01/2033 | 1
31296Q BF 6 | FHLMCI300YearlFixed4.500%011/01/3 ....06/01/2005 | Paydown 1,399 1,399 1,324 1,325 75 75 1,399 ...11/01/2033 | 1
31296T NR 1|FHLMCI30:YeariFixed6.000%(02/01/34... ....06/01/2005 | Paydown 178,513 178,513 182,894 182,938 (4,425) (4,425) 178,513 ..02/01/2034 | 1
31296W 5V 5| FHLMCI300YearlFixed4.500%004/01/34... ....06/01/2005 | Paydown 15,057 15,057 14,337 14,339 718 718 15,057 ..04/01/2034 | 1
31296W EB 9| FHLMCI300YearlFixed4.500%004/01/34... ....06/01/2005 | Paydown 14,151 14,151 13474 13477 674 674 14,151 ...04/01/2034 | 1
31296W EY 9|FHLMCI300YearlFixed4.500%003/01/34. . | ....06/01/2005 | Paydown 138,914 138,914 132,270 132,294 6,620 6,620 138,914 ..03/01/2034 | 1.,
31296W YZ 4| FHLMCI300YearlFixed15.000%04/01/34... . | ....06/01/2005 | Paydown 428,511 428,511 421,208 421,218 7,293 7,293 428,511 ...04/01/2034 | 1
31296X B3 8 |FHLMCI300YeariFixed(5.000%004/01/34... ....06/01/2005 | Paydown 199,440 199,440 196,041 196,044 3,396 3,396 199,440 ..04/01/2034 | 1
31296X B4 6| FHLMCI30lYearFixed15.000%:04/01/34... . | ....06/01/2005 | Paydown 207,045 207,045 203,516 203,520 3,525 3,525 207,045 ...04/01/2034 |1
31296X B8 7| FHLMCI30iYearFixed5.000%:04/01/34... .. | ....06/01/2005 | Paydown 130,945 130,945 128,942 128,944 2,001 2,001 130,945 ...04/01/2034 | 1
31296X HB 4 |FHLMCI300YearFixed4.500%004/01/34............. .. | ....06/01/2005 | Paydown 580 580 552 552 28 28 580 ..04/01/2034 | 1............
31296X MU 6 | FHLMCI300YearlFixed15.000%004/01/34... ....06/01/2005 | Paydown 291,742 291,742 286,770 286,772 4,969 4,969 291,742 ...04/01/2034 | 1
31296X NH 4| FHLMCI300YearlFixed14.500%005/01/34... ....06/01/2005 | Paydown 8,699 8,699 8,283 8,284 415 415 8,699 ..05/01/2034 | 1




StatementiasiofiJunei30/20050f THETRAVELERS LIFE/ANDIANNUITY COMPANY

SCHEDULEIDIIIPART4

ShowlAlllLongiTermiBondslandiStockiSold,iIRedeemedioriOtherwiselDisposediofibylithelCompanyiDuringlthelCurrentiQuarter

1's03

1 2 3 4 6 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)
31298W 2T 1| FHLMCI300YearlFixed5.500%011/01/31... ....06/01/2005 | Paydown 5,768 5,768 5,612 5,611 157 157 5,768 ..11/01/2031 | 1
31298W 5X 9| FHLMCI300YearlFixed15.500%011/01/3 ....06/01/2005 | Paydown 2,092 2,092 2,036 2,036 57 57 2,092 ..11/01/2031 | 1
3133TM 7G5 | FHLMCi21821ZCi17.500%(09/15/29 . | ....06/01/2005 | Paydown 268,095 268,095 275,185 273,386 (5,291) (5,291) 268,095 ..09/15/2029 | 1
31359H WH 3 | FNMAI1994079.7117.000%004/25/24... . | ....06/01/2005 | Paydown 63,003 63,003 64,693 67,175 (4,172) (4,172) 63,003 ..04/25/2024 | 1
313598 E7 1 |FNMAI20010121ZB117.000%005/25/31. .. | ....06/01/2005 | Paydown 895,684 895,684 877,503 875,073 20,611 20,611 895,684 ...05/25/2031 | 1
31371H FM 5| FNMAI30lYearFixed16.000%01/01/29................ .. | ....06/01/2005 | Paydown 457817 457817 453,597 453,642 4,175 4,175 457817 ..01/01/2029 | 1.......cc.e..
31371 PV 0| FNMAI300YearlFixed7.500%009/01/30. . | ....06/01/2005 | Paydown 1,386 1,386 1,444 1,445 (59) (59) 1,386 ...09/01/2030 | 1
31371L BB 4| FNMAI15]YeariFixedI5.000%008/01/18. . | ....06/01/2005 | Paydown 5,857 5,857 5915 5914 (58) (58) 5,857 ...08/01/2018 | 1
31371L CC 1| FNMAI30IYeariFixedI4.500%008/01/33. . | ....06/01/2005 | Paydown 10,079 10,079 9,575 9,579 500 500 10,079 ...08/01/2033 | 1
31371L GF 0| FNMA20!YeariFixedT4.500%010/01/23. . | ....06/01/2005 | Paydown 600,455 600,455 582,578 582,956 | ..o [ o 17,800 [ oo | ovevivenenens 17,500 600,455 ...10/01/2023 | 1
31373D G6 6 | FNMAI30lYearlFixed8.000%010/01/24 . | ....06/01/2005 | Paydown 103 103 104 104 (1) (1) 103 ...10/01/2024 | 1
31376K C4 6 | FNMAI150YearlFixed5.000%002/01/19. . | ....06/01/2005 | Paydown 5,564 5,564 5,562 5,562 2 2 5,564 ..02/01/2019 | 1
31384V YW 6 | FNMAI30DYearlFixed17.500%:08/01/30. . | ....06/01/2005 | Paydown 11,647 11,647 12,127 12,138 (491) (491) 11,647 ...08/01/2030 | 1
31385C  ZV 8 | FNMAI150YearlFixed5.500%:05/01/16. . | ....06/01/2005 | Paydown 226,763 226,763 226,090 226,085 678 678 226,763 ...05/01/2016 | 1
31385 NQ 7 | FNMAI150YeariFixed5.500%009/01/17. ....06/01/2005 | Paydown 17,009 17,009 17,602 17,5692 (583) (683) 17,009 ...09/01/2017 |1
31385X EW 3| FNMAI150YearlFixed15.000%:06/01/18. o | ++:06/01/2005 | PaYAOWN........covereverermmermmmmmmiismmiimmienins | wovvevesssessnssssssssssssseessesss | covesssereres 1,062,913 | e 1,062,913 | ..............1,080,352 | .............. 1,079,793 | ooovveevrvereenninines [ e (RTCRETE10) N RN IR (16,880) [ vovvevvveerrrerrrrres | wevvrverrenens 1,062,913 ...06/01/2018 | 1
31386F BK 0| FNMAI30IYeariFixed(7.500%012/01/30. . | ....06/01/2005 | Paydown 354 354 369 369 (15) (15) 354 ...12/01/2030 | 1
31387F HU 1| FNMAI15YeariFixed(l5.500%(06/01/16. . | ....06/01/2005 | Paydown 146,261 146,261 145,827 145,824 437 A37 146,261 ...06/01/2016 | 1
31387Y TK 9| FNMAI150YearlFixed15.500%:08/01/16. . | ....06/01/2005 | Paydown 164,553 164,553 164,064 164,059 494 494 164,553 ..08/01/2016 | 1
31390K RG 5 | FNMAI30iYeariFixed17.500%005/01/32. ....06/01/2005 | Paydown 7,080 7,080 7,402 7,409 (329) (329) 7,080 ..05/01/2032 | 1
31390Q R4 9| FNMAI15]YeariFixed5.500%007/01/17. . | ....06/01/2005 | Paydown 31,813 31,813 31,805 31,802 1 1 31,813 ..07/01/2017 |1
31390W UC 4| FNMAI301YeariFixed4.500%010/01/33. . | ....06/01/2005 | Paydown 7,750 7,750 7,362 7,365 384 384 7,750 ...10/01/2033 | 1....
31395R AR 9| FHLMCIROO1IAET4.375%(04/15/15...... . | ....06/01/2005 | Paydown 76,699 76,699 76,468 76,468 231 231 76,699 ...04/15/2015 | 1Z.
31400C MQ 4 | FNMAI30lYearlFixed14.500%C07/01/33 . | ....06/01/2005 | Paydown 5421 5421 5,150 5,153 269 269 5421 ..07/01/2033 | 1...........
31401C JL 8| FNMAI150YearlFixed5.000%005/01/18. . | ....06/01/2005 | Paydown 999,361 999,361 1,001,548 | ............. 1,001,415 (2,053) (2,053) 999,361 ..05/01/2018 | 1
31401G C8 5| FNMAI15]YeariFixed5.000%005/01/18. . | ....06/01/2005 | Paydown 191,483 191,483 191,902 191,878 (395) (395) 191,483 ..05/01/2018 | 1
31401 5N 4 | FNMAI150YearlFixed5.000%:06/01/18. . | ....06/01/2005 | Paydown 600,611 600,611 601,925 601,849 (1,238) (1,238) 600,611 ..06/01/2018 | 1
31401L BM 4| FNMAI30!YeariFixed4.500%07/01/33. . | ....06/01/2005 | Paydown 6,201 6,201 5,891 5,893 308 308 6,201 ..07/01/2033 | 1
31401N  3Z 0| FNMAI30lYearlFixedl4.500%(08/01/33 . | ....06/01/2005 | Paydown 48,387 48,387 45,968 45,987 2,400 2,400 48,387 ..08/01/2033 | 1............
31401W WF 2 | FNMAI30!YeariFixed4.500%(07/01/33. . | ....06/01/2005 | Paydown 33,055 33,055 31,403 31,414 1,641 1,641 33,055 ..07/01/2033 | 1
31401Y V6 9| FNMAI30IYearlFixedi4.500%:08/01/33. . | ....06/01/2005 | Paydown 200,021 200,021 190,019 190,082 9,938 9,938 200,021 ..08/01/2033 | 1
31401Y VZ 5| FNMAI30IYeariFixed4.500%008/01/33. . | ..06/01/2005 | Paydown 57,229 57,229 54,368 54,390 2,839 2,839 57,229 ...08/01/2033 | 1
31402A X6 8| FNMAI15]YearlFixed5.000%007/01/18. ....06/01/2005 | Paydown 1,904 1,904 1,922 1,922 (19) (19) 1,904 ..07/01/2018 | 1
31402B WT 7 | FNMAI30iYeariFixed4.500%:07/01/33. . | ....06/01/2005 | Paydown 63,930 63,930 60,734 60,755 3,175 3,175 63,930 (I I 1,423 |..07/01/2033 |1
31402C  ZC 9| FNMAI150YearlFixed5.000%004/01/19. . | ....06/01/2005 | BanklofiAmerica 14,405,176 14,205,413 14,401,847 | ... 14,400,877 (6,644) (6,644) | .cocovcvcccvcccicc | v 14,394,233 | oo | e 10,943 | .......... 10,943 | ..... 384,730 |...04/01/2019 | 1
31402C ZC 9| FNMAI150YearlFixed5.000%004/01/19. . | ....06/01/2005 | Paydown 812,292 812,292 823,524 823,469 | oo [ i (SR 4 [ IR (11,177) 812,292 0] ....16,702 |..04/01/2019 | 1
31402D C4 0 | FNMAI30IYearlFixed5.000%007/01/34. . | ....06/01/2005 | Paydown 634,741 634,741 624,600 (72T K N [ 10,158 [ coovvvvvvvvvnnrvvrnrnnns | covevevinenens 10,158 634,741 (U I 13,025 |..07/01/2034 |1
31402E 4R 6 | FNMAI30lYearlFixed4.500%007/01/33. ....06/01/2005 | Paydown 4,528 4,528 4,302 4,304 225 225 4,528 0 85 |..07/01/2033 {1
31402H N3 1 |FNMAI30lYearlFixed4.500%007/01/33. . | ....06/01/2005 | Paydown 18,635 18,635 17,703 17,710 925 925 18,635 0 ..07/01/2033 | 1
31402K LJ 1 |FNMAI30lYearFixed4.500%:08/01/33. . | ....06/01/2005 | Paydown 53,889 53,889 51,195 51,216 2,674 2,674 53,889 0 ...08/01/2033 | 1
31402K P2 4 | FNMAI30lYearlFixed4.500%:08/01/33. . | ....06/01/2005 | Paydown 7,005 7,005 6,654 6,657 347 347 7,005 0 ...08/01/2033 | 1
31402K TL 8 |FNMAI30lYearFixed4.500%008/01/33 . | ....06/01/2005 | Paydown 27,747 27,747 26,360 26,372 1,376 1,376 27,747 0 ..08/01/2033 | 1............
31402L K8 4|FNMAI30!YeariFixed14.500%.08/01/33. . | ....06/01/2005 | Paydown 40,457 40,457 38,435 38,449 2,008 2,008 40,457 0 ..08/01/2033 | 1
31402L KY 7 |FNMAI30!YeariFixed14.500%(08/01/33. . | ....06/01/2005 | Paydown 38,832 38,832 36,891 36,905 1,927 1,927 38,832 0 ..08/01/2033 | 1
31402L LC 4| FNMA30IYeariFixed14.500%(08/01/33. . | ....06/01/2005 | Paydown 8,242 8,242 7,830 7,833 409 409 8,242 0 ...08/01/2033 | 1
31402L NQ 1| FNMAI30iYeariFixedi4.500%009/01/33. . | ....06/01/2005 | Paydown, 5,289 5,289 5,025 5,027 262 262 5,289 0 ..09/01/2033 |1
31402M  3E 8| FNMAI15(YeariFixed(5.000%[08/01/18 . | ....06/01/2005 | Paydown 5,467 5,467 5522 5,521 (54) (54) 5,467 0 ..08/01/2018 | 1............
31402M FB 1| FNMAI30IYeariFixed(l4.500%(09/01/33. . | ....06/01/2005 | Paydown 5,820 5,820 5,529 5,531 289 289 5,820 0 ...09/01/2033 | 1
31402M K5 8| FNMAI301YeariFixedi4.500%C08/01/33. ....06/01/2005 | Paydown 55,628 55,628 52,846 52,867 2,761 2,761 55,628 0 ...08/01/2033 | 1
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31402M LM 0| FNMAI30IYeariFixed(l4.500%L08/01/33. ....06/01/2005 | Paydown AT 427 47427 45,056 45,073 2,354 2,354 47,427 984 |...08/01/2033 |1
31402M LS 7| FNMAI30lYeariFixed(l4.500%(08/01/33. ....06/01/2005 | Paydown 31,513 31,513 29,938 29,948 1,566 1,566 31,513 513 |..08/01/2033 |1
31402U B7 6 | FNMAI30lYearlFixed4.500%:09/01/33. . | ....06/01/2005 | Paydown 6,147 6,147 5,840 5,843 305 305 (5 A UUOURPPURPRPOPOOOORN EOURRUURRPOORPSOPMPTOOOTRN U | B I 115 |...09/01/2033 | 1
31402U KT 8| FNMAI30lYearlFixed14.500%:09/01/33. . | ....06/01/2005 | Paydown 27,648 27,648 26,266 26,276 1,372 1,372 27,648 500 |..09/01/2033 |1
31402U NS 7 | FNMAI30lYearlFixed114.500%:09/01/33. . | ....06/01/2005 | Paydown 33,645 33,645 31,950 31,966 1,678 1,678 KIS T RRRRSOISIIIRN IRSISUSIOROI U | B IS 738 |..09/01/2033 |1
31402V ZS 2| FNMA50YeariFixed5.000%012/01/18, . | ....06/01/2005 | Paydown 26,852 26,852 26,841 26,841 11 1 26,852 550 |..12/01/2018 [1..........
31402W LE 6| FNMAI301YeariFixedi4.500%009/01/33. . | ....06/01/2005 | Paydown 8,057 8,057 7,860 7,861 196 196 8,057 | .ooeoeveeenininnnns | cvevvnnniinnnninns [ eevveresssssssisesnn0 | s 154 |..09/01/2033 | 1
31402W NL 8 | FNMAI30!YeariFixed4.500%010/01/33. . | ....06/01/2005 | Paydown 34,618 34,618 32,887 32,901 1,717 1,717 34,618 652 |...10/01/2033 |1
31402W  YJ 1| FNMAI30!YeariFixedI4.500%109/01/33. . | ....06/01/2005 | Paydown 53,073 53,073 50,420 50,436 2,637 2,637 53,073 898 |...09/01/2033 |1
31402Y D5 0 |FNMAI300YearFixed14.500%009/01/33. . | ....06/01/2005 | Paydown 46,070 46,070 43,766 43,784 2,286 2,286 L1 0 (VIR R VS PPN | B IO 1,008 |..09/01/2033 |1
31403A 6W 0 [ FNMAI30lYeariFixed4.500%010/01/33, . | ....06/01/2005 | Paydown 4,501 4,501 4,276 4,277 223 223 4,501 84 |..10/01/2033 {1
31403B 6M 0 | FNMAI30lYearlFixed4.500%010/01/33. . | ....06/01/2005 | Paydown 20,370 20,370 19,352 19,360 1,010 1,010 20,370 333 |..10/01/2033 |1
31403C PL 9 |FNMAI30lYearlFixed14.500%011/01/33. . | ....06/01/2005 | Paydown 6,815 6,815 6,474 6477 338 338 6,815 | cooveeeneeernnnes | s [ eerrernrerssssssesss0 | e 125 |..11/01/2033 | 1
31403D 2H 1 |FNMAI150YearlFixed5.000%:04/01/19. . | ....06/01/2005 | Paydown 81,311 81,311 82,118 82,110 (799) (799) R 1< VOO VOV VPRSPPI | B IO 1,618 |..04/01/2019 |1
31403F 2W 3| FNMAI15YeariFixed(l5.000%12/01/18. ....06/01/2005 | Paydown 42,125 42,125 42,543 42,540 (415) (415) 42,125 ..12/01/2018 | 1
31403F PN 8| FNMAI30lYeariFixed14.500%(10/01/33. . | ...06/01/2005 | Paydown 7,820 7,820 7429 7433 388 388 7,820 ...10/01/2033 | 1
31403G  5R 9 | FNMAI30!YeariFixed4.500%011/01/33. . | ...06/01/2005 | Paydown 7,093 7,093 6,738 6,741 352 352 7,093 ...11/01/2033 | 1
31403G RR 5| FNMAI30!YeariFixed4.500%(10/01/33. . | ....06/01/2005 | Paydown 41,660 41,660 39,577 39,504 2,066 2,066 41,660 ...10/01/2033 | 1
31403H A3 4 | FNMAI150YearlFixed15.000%012/01/18. . | ....06/01/2005 | Paydown 5125 5125 5176 5,176 (50) (50) 5125 ...12/01/2018 | 1
31403H FK 1 |FNMAI30IYearFixed14.500%011/01/33. ....06/01/2005 | Paydown 5179 5179 4,920 4,922 257 257 5179 ...11/01/2033 | 1
31403 C3 8 |FNMAI30IYearlFixedi4.500%009/01/33. . | ....06/01/2005 | Paydown 2,375 2,375 2,256 2,257 118 118 2,375 44 |..09/01/2033 {1
31403 C7 9 |FNMAI300YearlFixed4.500%009/01/33. . | ....06/01/2005 | Paydown 5,347 5,347 5,080 5,082 266 266 5,347 ...09/01/2033 | 1
31403) W2 8 |FNMAI150YearlFixed5.000%012/01/18. . | ....06/01/2005 | Paydown 39,593 39,593 39,591 39,591 2 2 39,593 ..12/01/2018 | 1
31403M QJ 1| FNMAU15YeariFixed5.000%:10/01/18 . | ....06/01/2005 | Paydown 7,072 7,072 7,142 7,141 (70) (70) 7,072 ...10/01/2018 | 1
31403N S5 7 | FNMAI150YearlFixed5.000%012/01/18. . | ....06/01/2005 | Paydown 3,344 3,344 3,342 3,342 1 1 3,344 63 |..12/01/2018 {1
31403Q 4D 9| FNMAI30!YeariFixed4.500%011/01/33. . | ....06/01/2005 | Paydown 6,279 6,279 5,965 5,967 312 312 6,279 | coocoeenneerinnns | o [ eeerernresssssssessn0 | e 118 |..11/01/2033 | 1
31403U 6Y 2| FNMAI150YearlFixed5.000%012/01/18. . | ....06/01/2005 | Paydown 17,737 17,737 17,730 17,729 7 7 17,737 353 |..12/01/2018 |1
31403X ZE 8 |FNMAI150YearlFixed5.000%:04/01/19. . | ....06/01/2005 | Paydown 58,213 58213 58,727 58,723 (510) (510) 58,213 | coovevveeveeernnnes | cvsmmninnnnennnnennns | om0 [ i 1,167 |..04/01/2019 |1
31404A QA 5| FNMAI150YearFixed15.000%003/01/19. . | ....06/01/2005 | Paydown 1,984 1,984 2,004 2,003 (19) (19) 1,984 41 1..03/01/2019 | 1.....cccers
31404B U8 3 | FNMAI15(YeariFixed15.000%001/01/19. . | ....06/01/2005 | Paydown, 5,559 5,559 5614 5614 (55) (55) 5,559 ..01/01/2019 |1
31404C E6 3| FNMAI150YeariFixed5.000%004/01/19. . | ...06/01/2005 | Paydown 1,898 1,898 1,897 1,897 1 1 1,898 ..04/01/2019 |1
31404C U3 2 | FNMAI150YearlFixed15.000%:04/01/19. . | ....06/01/2005 | Paydown 50,120 50,120 50,618 50,615 (495 (495) 50,120 ...04/01/2019 | 1
31404C UV 0 | FNMAI150YearlFixed115.000%004/01/19. ....06/01/2005 | Paydown 989 989 999 999 (10 (10) 989 ..04/01/2019 |1
31404D FB 9| FNMAI150YearlFixed15.000%:03/01/19. . | ....06/01/2005 | Paydown 7272 7272 7,344 7,343 (72 (72) 7272 ..03/01/2019 | 1
31404K N6 5| FNMAI15]YearlFixed5.000%004/01/19. . | ....06/01/2005 | Paydown 54,067 54,067 54,603 54,598 (531 (531) 54,067 ..04/01/2019 | 1
31404K QY 1| FNMAI150YearFixed5.000%004/01/19. . | ....06/01/2005 | Paydown 2,905 2,905 2,934 2,934 (29 (29) 2,905 ..04/01/2019 | 1
31404M  FZ 6| FNMAI150YeariFixed5.000%C03/01/19. . | ....06/01/2005 | Paydown 9,874 9,874 9,972 9,971 (97 (97) 9,874 ..03/01/2019 | 1
31404N 6T 8 | FNMAI150YearlFixed5.000%004/01/19. ....06/01/2005 | Paydown 10,390 10,390 10,493 10,492 (102 (102) 10,390 ..04/01/2019 | 1
31404N TW 6 | FNMAI150YearlFixed15.000%004/01/19. . | ....06/01/2005 | Paydown 30,253 30,253 30,553 30,551 (297 (297) 30,253 ...04/01/2019 | 1
31404R  7J 0 | FNMAI30lYearlFixed5.000%:08/01/34. . | ....06/01/2005 | Paydown 6,581 6,581 6,531 6,531 51 51 6,581 ...08/01/2034 | 1
31404R RY 5| FNMAI150YearlFixed5.000%:04/01/19. . | ....06/01/2005 | Paydown 579 579 585 584 (6) (6) 579 ..04/01/2019 | 1
31404R  ZA 8| FNMAI30LYearlFixed[5.000%C04/01/34 . | ....06/01/2005 | Paydown 1,871,951 1,871,951 1,798,535 | ..o 1,798,445 73,508 | ccocccceeriiennns | e 73,508 | .ooovvevvevnnrinnnns | e 1,871,951 ..04/01/2034 | 1...........
31404S FH 3| FNMAI30lYearFixed15.000%:04/01/34. . | ....06/01/2005 | Paydown 593,726 593,726 589,389 589,387 4,339 4,339 593,726 ...04/01/2034 | 1
31404T RM 7| FNMAI15YeariFixed(l5.000%(05/01/19. . | ....06/01/2005 | Paydown 85,131 85,131 85,976 85,968 (837) (837) 85,131 ..05/01/2019 |1
31404W MT 0| FNMAI15(YeariFixed15.000%(06/01/19. . | ....06/01/2005 | Paydown 9,451 9,451 9,545 9,544 (93) (93) 9,451 ..06/01/2019 | 1
31405X CV 3| FNMAI30IYearFixed15.500%011/01/34. . | ....06/01/2005 | Paydown 472,403 472,403 477,939 477,939 (5,536) (5,536) 472,403 ...11/01/2034 | 1
31406A BR 2| FNMAI30lYeariFixed5.500%012/01/34 ....06/01/2005 | Paydown 301,566 301,566 306,514 306,514 (4,948) (4,948) 301,566 ..12/01/2034 | 1...........
31406A BS 0| FNMAI30lYeariFixed5.500%012/01/34 ....06/01/2005 | Paydown 12,719 12,719 12,862 12,862 (143) (143) 12,719 ..12/01/2034 | 1...........
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31406A CM 2 | FNMAI30lYearlFixed5.500%012/01/34. ....06/01/2005 | Paydown 100,842 100,842 101,977 101,977 (1,134) (1,134) 100,842 0 ..12101/2034
31406V 2P 0 | FNMAI30lYearlFixed115.000%:06/01/35. ....06/01/2005 | Morgan(StanleylDeaniWitte: 25,063,477 25,000,001 .24,927,646 0 ..24,927,646 ...06/01/2035
3199999. TotalllBondsISpecialRevenuel&A 56,313,344 | ........... 56,050,104 56,018,283 | ...........56,015,500 | ............ [V 151,069 | ..ovvwe [V — 151,069 0 56,166,569 0 ....837,053 | ... XXX
Bonds!l[PubliciUtilities
037735 BY 2| AppalachianlPwriColNtI3.600%05/15/08............ ....06/03/2005 | JPIMorganiSecurities 98,571 100,000 99,958 99,972 3 3 99,975 (1,404) (1,404) | ........... 2,030 |...05/15/2008 | 2FE...
24570# AA 4| Southn:CAIEdisoniCol10.000%008/01/06.............. ....06/01/2005 | Redemption(1i1100.0000. 168,777 168,777 126,316 158,708 | .ovvvevevrvverrevrnrrens | ceverevenenens 10,069 [ .ovvvevvererrrererernens | weverererenens 10,069 168,777 0 ...08/01/2006 | 2.............
33632 TU 1| ALIPwriColSer/Alleasell6.510%004/30/06. . | ....04/30/2005 | Redemptioniiii100.0000 21,285 21,285 21,285 21,285 0 21,285 0 693 | ...04/30/2006
67082* AA 8| SouthniCAIEdison]Coi0.000%06/01/07.... ... | ....06/01/2005 | Redemptionii100.0000 36,637 36,637 28,841 33,930 2,707 2,707 36,637 0 ...06/01/2007
744516 E# 8| PubISvciColOfINCIinciSr8.750%006/30/12......... ... |....06/30/2005 | Redemptioni1100.0000 850,000 850,000 850,000 850,000 0 850,000 ...06/30/2012
3899999. TotallIBONASIIPUDICIUIIES. ......cocceses s s s | s 1175270 | ............. 1,176,699 | .............. 1,126,401 | ............. 1,163,894 | ... (V) 12,779 [ [ 12,779 | oo 0 | s 1,176,674 | oo 0 ].(1404) | ..ooooo....(1,404) | .......39,910 | ..... XXX.vee
Bondslll d:Miscell
00077B  5X 7 | ABNIAmrolMtgiCorpi2002015.000%001/25/18...... | ... | ....06/01/2005 | Paydown 141,950 141,950 143,569 144,803 (2,853) (2,853) 141,950 111012017
00077B  F8 1 | ABNIAmrolMtgiCorpi2002015.500%003/25/17....... | ... | ....06/01/2005 | Paydown 182,772 182,772 181,687 181,483 1,289 1,289 182,772 ..03/25/2017
001546 AG 5| AKiSteellCorpiColGtd17.750%006/15/12.... . | ....04/07/2005 | MerilliLynch 25,480 26,000 24,036 24,300 46 46 24,346 ..06/15/2012
006848 AW 5| AdelphialComms(Corp:SriI8.125%007/15/03. ....04/21/2005 | R.W.[Pressprich, A7,170 53,000 20,140 20,140 0 20,140 ..07/15/2003
00755W HR 0 | AdvantalMtglLoan(Tri20017.720%(03/25/15... . | ....06/01/2005 | Paydown 61,922 61,922 66,953 65,570 (3,648) (3,648) 61,922 ..03/25/2015
011588 AF 7| AlamosalDElIncIColGtdr0.000%(07/31/09. . | ....05/10/2005 | Various 61,240 56,000 47,040 53,431 2,125 2,125 55,555 ..07/31/2009
01958X AX 5 | Allied:Waste!NorthiAmer9.250%09/01/12 . | ....04/121/2005 | Callr111109.2500. 15,295 14,000 15,190 15,190 105 105 15,295 ..09/01/2012
03072S EN 1 |AmeriquestMtgiSecslincl3.620%1012/26/33... . | ....04/26/2005 | Paydown, 2974 2974 2,974 2,974 0 2,974 ...12/26/2033
03072S EX 9 | AmeriquestiMtgiSecslincT3.724%002/25/33 ....06/25/2005 | Paydown 172,345 172,345 172,345 172,345 0 172,345 02/25/2033
031652 AQ 3 | AmkoriTechlinciSriNtI7.750%05/15/13 . | ....06/09/2005 | MorganiStanleyiDeaniWitter............ 74,560 88,000 79,200 79,220 305 305 79,525 ...05/15/2013
042476 AH 4| ArmstrongiWorldiIndlincli7.450%(05/15/29 . | ....04/27/2005 | JPIMorganiSecurities 35,940 46,000 23,000 23,000 0 23,000 ...05/15/2029
04542B EY 4 | AssetiBackedIFdglCtfI3.734%1010/25/33.... .. | ....06/27/2005 | Paydown 88,736 88,736 88,771 88,780 (44) (44) 88,736 0 319 |..10/25/2033
04542B JP 8 | AssetiBackedIFdgICtfI3.914%007/25/34............... .. | ....04/01/2005 | Paydown 0 (U I (2,799) | ...07/25/2034
055381 AK 3| BEIAerospacelSriSubINtI8.875%(05/01/11 . | ....06/21/2005 | Various 204,695 199,000 149,590 155,699 1,892 1,892 157,591 | oo | i 47,104 | .......... 47,104 | ....... 10,740 |...05/01/2011
05564E BB 1 | BREPptyslIncINtI7.450%01/15/11 . | ....05/23/2005 | BankloflAmerica 2,796,875 2,500,000 2,878,725 2,871,050 (21,568) (21,568) 2,849,481 (52,606) (52,606) | ......160,899 | ..01/15/2011
05873K AJ 7 | BallyiTotallFitness!HIdI10.500%07/15/11.. . | ....04/28/2005 | Various 154,026 157,000 152,333 152,452 172 172 152,624 ..07/15/2011
05949A XK 1 |BkioflAmerIMtgiSeci20045.154%(12/25/34.. . | ....06/01/2005 | Paydown 234,297 234,297 236,835 239,104 (4,807) (4,807) 234,297 ..12125/2034
071813 AS 8| BaxterlIntllincINt15.250%005/01/07...........ccocccrec. . | ....04/13/2005 | GoldmaniiSachs(&Co 2,549,200 2,500,000 2,602,675 2,582,157 | coovvevevevenrenrnnnnees | e (10,004) [ coovvevvrrvrercrrrccnees | oo (10,004) 2,572,153 ...05/01/2007
110122 AF 5 | BristoliMyersiSquibbiCol4.750%(010/01/06. o | ++04104/2005 | DIFECE........ovvvvvvvveevvvevererivnrerernsesnsesnseens | svssssssssesssssssssssssssseessenss | sssesesererns 4,554,810 | ..oooovereren 4,500,000 ..4,638,465 | ... 4,606,002 | ..oooovevererrenrrrrnens | cereesriens (15,068) | vovvveverrvrrccrrrecrees | v (15,068) | covvvvvvverrrcrrrrees | cevvrrvereenns 4,590,934 | .....cccccviinnns ...10/01/2006
12558M BG 6 | CITIGrouplHomelEquity(L12.350%(04/20/27 .. . | ...06/01/2005 | Paydown 2,004,951 2,004,951 2,004,813 2,002,852 2,099 2,099 2,004,951 ..04/20/2027
12613X CH 2| CNHIEqITri20041AIB13.310%109/15/11. . | ....06/15/2005 | Paydown 122,521 122,521 122,506 122,507 14 14 122,521 . ...09/15/2011
12626P AE 3| CRHIAmerlInciNtI5.300%010/15/13 ....04/14/2005 | WachovialCapitaliMarkets 3,517,045 3,500,000 3,647,315 3,647,315 (2,443) (2,443) 3,644,872 (127,827) ...10/15/2013
126408 BL 6 | CSX(CorplDeb7.900%05/01/17... . | ....06/15/2005 | Direct. 61,772 49,000 58,699 57,756 (224) (224) 57,632 .4,240 ..05/01/2017
12669E HN 9| CountrywidelHomelLni20013.738%(06/25/33 . | ....06/01/2005 | Paydown 229,740 229,740 232,038 231,551 (1,811) (1,811) 229,740 0 ..06/25/2033
131347 BL 9| CalpinelCorpiSecdINt19.625%010/01/14.... . | ....04/27/2005 | GoldmaniISachs(&Co 52,250 55,000 54,567 54,574 9 9 54,583 (2,333) (2,333) | . ...10/01/2014
14040E HH 8 | CaplOnelBKINtI5.750%009/15/10 . | ....04/12/2005 | LehmaniBrothersiinc 2,585,975 2,500,000 2,649,225 2,641,955 (6,264) (6,264) 2,635,692 | ..ooovovvvccicriiiies | e (49,717) | oo (49,717) ...09/15/2010
143128 BF 2 | CarmaxAutolOwnerTri20112.070%011/16/09. ....06/15/2005 | Paydown 297,028 297,028 296,601 296,664 364 364 297,028 0 ...11/16/2009
15135E  AB 1| CentennialCelllCommsiSI10.125%006/15/13....... | ... | ...05/04/2005 | GoldmanZSachsi&Co. 22,075 20,000 20,000 20,000 0 20,000 2,075 2,075 ..06/15/2013
16117P  AF 7 | CharterlComm{HIdgISriDi19.920%[04/01/11.. . | ....05/19/2005 | Various 139,408 201,911 81,774 108,258 2,696 2,696 110,954 28,455 28,455 ..04/01/2011
16117P BD 1| CharteriComm{HIdgINtr0.000%(05/15/11.. . | ....05/03/2005 | FirstiBostonCorp. 57,628 89,000 27,145 41,075 3419 3419 44,494 | i | e 13,133 | e 13,133 ..05/15/2011
17302X AF 3| CitgolPetroleumiCorpiSril6.000%010/15/11.......... . | ....04/19/2005 | LehmaniBrothersiinc 86,565 87,000 86,982 86,981 (2) (2) 86,979 (414) (414) ..10/15/2011
22941R  AD 8 | CrystallUSIHIdgs!SriDis10.000%(10/01/14. . | ...05/12/2005 | BankiofiAmerica 14,720 23,000 14,345 14,595 549 549 15,144 (424) (424) ...10/01/2014
23321P  4J 4| DLJIMtgiAccepiCorpl199916.500%(10/19/29. . | ....06/01/2005 | Paydown, 8,682 8,682 8,526 8,640 42 42 8,682 0 ...10/19/2029
23321P  F8 6 | DLJIMtglAcceplCorpi1997116.820%109/15/07....... | ... | ....06/01/2005 | Paydown 149,405 149,405 150,566 149,564 (159) (159) 149,405 0 ...08/01/2007
23322B CJ 5 |DLJiComliMtgiCorpi19981116.410%(06/10/31 . | ....06/01/2005 | Paydown 154,507 154,507 162,993 158,886 (4,379) (4,379) 154,507 0 ..05/01/2008
23330X AF 7 | DRSITechslinciSublSriNtI6.875%011/01/13........ ....06/30/2005 | Tax(FreelExchange 193,689 185,000 194,250 194,224 (534) (534) 193,689 0 ...11/01/2013
247126 AB 1| DelphilAutolSysINtI6.500%(05/01/09. . | ....04/05/2005 | BanklofiAmerica 2,218,750 2,500,000 2,657,550 2,647,487 (8,224) (8,224) 2,639,263 c(420,513) ...05/01/2009
247126 AE 5| DelphilAutolSysINtI6.500%C08/15/13. 2005/19/2005 | VAIIOUS......covvvvvrvevrrvvnerenerenenesesesssesssens | covvsvssssssssssssssssssssssssssees | sosssasosiss 1,586,000 2,200,000 2,289,185 2,282,809 (2,904) (2,904) 2,279,904 ......(693,904) | ......109,922 | ...08/15/2013
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25459H AB 1 |DIRECTVIHIdgsIFiniSriNtI8.375%003/15/13.. ....05/19/2005 | Calliri108.3750. 8,670 8,000 9,120 9,073 (403) (403) 8,670 0 ..03/15/2013 | 3FE.......
26816L AP 7| DynegylHidgslinciSeci10.125%(07/15/13.. ....08/24/2005 | FirstiBostonCorp. 110,495 98,000 97,233 97,287 27 27 97,313 ..13,182 13,182 ..07/15/2013
313043 AC 5| FBSICaplinciColGtd18.090%1011/15/26.. . | ....06/27/2005 | Direct. 2,189,180 2,000,000 | ..............1,858,900 | .cococveeeee. 1,867,571 1,020 J 0220 O ISV 1,868,592 320,588 320,588 ..11/115/2026
32051D YH 9| 1stiHorizonlAsset'Secs([15.500%(07/25/33. . | ...06/01/2005 | Paydown 351,003 351,003 351,003 351,093 0 351,093 0 ..07/25/2033
344126 AG 2| FoamexILPICoIGtd19.875%006/15/07.... . | ...04/07/2005 | BearSteams(&(Co 49,920 96,000 21,920 34,819 3,583 3,583 38,403 | overeeveeererennnes | crerenens 11,517 ...06/15/2007
361849 DY 5| GMACIComliMtgiSecslincii6.420%008/15/08....... . | ...06/01/2005 | Paydown 6,236 6,236 6,538 6,405 (169) (169) 6,236 0 ...07/01/2008
36242D KF 9 | GSAMPITr20040WFIA1BI3.704%(10/25/34.. . | ....06/27/2005 | Paydown 331,154 331,154 331,154 331,154 0 331,154 0 ...10/25/2034
36828Q HX 7 | GEICapiComliMtgiCorpl5.276%07/10/39 . | ....04/01/2005 | Paydown 0 0 ..07/10/2039
370425 RG 7 |GMAccepiCorpiGloball6.150%004/05/07.. ....04/20/2005 | LehmaniBrotherslinc 973,280 | ccoovvrcnea. 1,000,000 | ..cccoecees 1,021,500 | .coccovocnens 1,021,500 (1,903) (1,903) | ccovovcvcccvriis | e 1,019,597 | oo ..(46,317) | ........ 34,167 |...04/05/2007
370425 SE 1|GMAccepiCorplBdI6.875%08/28/12.... ... | ....05/25/2005 | UBSIWarburghiSecuritieslinc........... 2,440,750 2,900,000 2,880,628 2,963,212 (2,662) (2,662) 2,960,550 (519,800) | ......151,193 | ...08/28/2012
379352 AM 9| GlobaliMarinellnciBd10.000%006/23/20................ ... | ...06/24/2005 | Direct 326,838 550,000 274,780 321,462 5,405 5,405 326,867 ..06/23/2020
387241 AN 2| GranitelBroadcastinglSe9.750%(12/01/10 . | ....04/127/2005 | CreditiResearch 29,680 32,000 31,610 31,649 15 15 31,664 ...12/01/2010
40423Q AF 4 | HMHIPptyslinciColGtee7.875%(08/01/08. . | ....04/11/2005 | CallImi102.6570. 12,319 12,000 12,310 12,180 138 138 12,319 ...08/01/2008
41283A AT 6| HarleyiDavidson(200202(112.840%006/15/10 . | ....06/15/2005 | Paydown 34,816 34,816 34,812 34,815 1 1 34,816 ...06/15/2010
421924 AZ 4 |HealthsthiRehabilitatiol7.625%(06/01/1 ....05/19/2005 | BeariStearns&(Co, 239,738 251,000 114,833 125,737 2,791 2,791 128,528 ..06/01/2012
42217K  AH 9| HealthiCarelReitlncINt17.500%008/15/07 .. . | ....06/02/2005 | Call1111107.6400. 378,893 352,000 373,461 365,873 | coocvevecns [ e 13,019 [ coovvevrrrvrnreverernees | cevereverenens 13,019 378,893 ...08/15/2007
422777 AA 0| HedgedMutuallFdiFeelTri15.700%011/30/10... . | ....06/01/2005 | Redemptioniiii100.0000 30,187 30,187 30,187 30,187 0 30,187 ...11/30/2010
42332Q AU 7 | HellerlFiniComlIMtgll7.715%[01/17/34 . | ....06/01/2005 | Paydown 131,974 131,974 146,393 143,390 | .oovvevererrrrevrnnenees | cevrrssiens (T1A417) [ e | oo (11,417) 131,974 ...07/01/2008
428291 AJ 7| HexcellCorpiSriSubINt16.750%002/01/1 .| ....05/17/2005 | Various 169,613 176,000 176,000 176,000 0 176,000 ..02/01/2015
432848 AT 6 | HiltonlHotelsICorpINt18.250%(02/15/11. ....04/18/2005 | UBSIWarburghiSecuritieslinc. 2,543,948 2,200,000 2,599,278 2,594,871 2,578,104 ..02/15/2011
437305 AC 9| HomelProductslintiincii9.625%005/15/08.. . | ....05/03/2005 | Various 54,175 60,000 51,145 53,495 507 507 54,003 172 172 2,625 |...05/15/2008
44701Q AF 9| HuntsmaniintiLLCISKINtT9.875%003/01/09.... . | ....05/10/2005 | CanadianiimperialiBk 99,743 93,000 93,600 93,609 2 2 93610 ...03/01/2009
466247 QC 0| JPIMorganiMtgITri20051AT4.313%(06/25/35.. . | ....06/01/2005 | Paydown 48,634 48,634 48,064 48,064 570 570 48,634 ...06/25/2035
552078 AM 9| LyondelllPetrochemical9.875%[05/01/07........... | ... | ....05/02/2005 | Call111102.4690. 31,765 31,000 30,103 30,421 1,344 1,344 31,765 ...05/01/2007
58984S AA 4 | MeristariHospitalitylOpl9.125%01/15/11... . | ....06/121/2005 | LehmaniBrothersiinc 149,971 143,000 137,700 138,836 249 249 139,085 ..01115/2011
59217E AG 9 | MetiLifelGlobIFdgLIINtI5.200%[09/18/13.... . | ....04/14/2005 | GoldMANISACNSI&ICO. .......vovvvvvvveees [ wovvevevreeernseennnsesnnnsenenenns | cssssesss 1,012,460 | ............. 1,000,000 997,220 997,504 68 68 997,571 ..09/18/2013
61746W WM 8 | MorganiStanleylDeaniWitl6.314%002/25/33 . | ....04/01/2005 | Paydown 0 ..02/25/2033
61746W YS 3| MorganiStanleylDeaniWitl3.734%011/25/32 .. | ....08/27/2005 | Paydown 238,721 238,721 238,721 238,721 0 238,721 0 2932 |..11/25/2032
61747R AL 4 | MorganiStanleylAutolLn12.880%(10/15/11.......... .. | ....06/15/2005 | Paydown 454,659 454,659 454,656 454,657 3 3 454,659 0 ..10/15/2011
627914 AA 2| MutuallFd)FeelTriXIABSI9.060%001/02/08 . | ...06/01/2005 | Redemptioniliii1100.0000 5,664 5,664 2,605 2,605 3,058 3,058 5,664 0 ...01/02/2008
62827E AA 8 | MutualFdiFeelTriXIlIABII9.550%[04/30/08 . | ...05/30/2005 | Redemptioniliiii100.0000 4,560 4,560 1,870 1,870 2,691 2,691 4,560 0 ...04/30/2008
62827K AA 4| MutuallFdiFeelTriXXIABSI6.200%03/02/10.. . | ....06/02/2005 | Redemptioniii100.0000 100,834 100,834 100,834 100,834 0 100,834 0 ...03/02/2010
62827Y AA 4 |MutualFdiFeelTriXXIIABI4.410%L(08/31/10 ....06/02/2005 | Redemption(1i11100.0000. 61,536 61,536 61,536 61,536 0 61,536 0 ...08/31/2010
629121 AF 1| NGCICorpiDebi17.125%(05/15/18. . | ....06/22/2005 | Various 69,945 78,000 58,900 59,771 289 289 60,060 ..05/15/2018
63936W AE 6| NavistarlFiniCorpiOwner3.080%011/15/09 . | ....06/15/2005 | Paydown 48,875 48,875 48,865 48,870 5 5 48,875 ...11/115/2009
656559 BG 5 | NorteklinciSriSubiNtI8.500%09/01/14 . | ....05/09/2005 | KBCIFinanciallProducts 49,840 56,000 56,000 56,000 0 56,000 ..09/01/2014
668074 AJ 6| NorthwestniCorpINt18.750%003/15/12... . | ....06/01/2005 | Direct. 16,250 0 ..03/15/2012
66988# AA 1| NovarlFinILLCISrNt15.580%C09/25/1 ....06/27/2005 | Call1i106.9145. 2,031,376 .1,900,000 .1,900,000 131,376 2,031,376 ..09/25/2011
67090F A* 7 | NuveenlInvestlincISriNt14.220%(09/19/08. . | ....05/01/2005 | CallIII100.0000........cccccccemmicissicriiars [ wovvvvvvrmvermsisnsssnsnenseeseness | coveveverns 1,000,000 .1,000,000 .1,000,000 (U PO ISV 1,000,000 ...09/19/2008
684181 AA 8| OrangelCogenerationlFuni8.175%03/15/22. . | ....06/15/2005 | Callri100.0000. 25,000 25,000 25,499 25432 (432) (432) 25,000 . ..03/15/2022
693506 AY 3| PPGlIndslIncINt7.050%08/15/09 . | ....06/20/2005 | Direct. 2,715,225 2,500,000 2,766,625 2,737,930 (21,812) (21,812) 2,716,119 (894) (894) | .....199,323 | ...08/15/2009
69361L AH 4| PSEGIEnergylHIdgISriNtI8.500%006/15/11......... .| ....06/23/2005 | BaNKIOFAMENCA. .....cvovvveveeevevevevereenns | wovveevvensesessseseseseseeeeeseeee | evsssssssssnn 1,087,500 | .......c...... 1,000,000 952,350 963,182 2,098 2,098 965,280 | cooooocvvevercriceres | e 122,220 | ........ 122,220 | ... 45,569 |...06/15/2011
697933 AS 8| Panamsat/CorplSriNt19.000%(08/15/14 . | ....04/01/2005 | Call1r11109.0000. 66,490 61,000 61,000 61,000 5,490 5,490 66,490 0 3,370 |..08/15/2014
72813P AH 3| PlaytexIProdslInciColGt19.375%(06/01/11. . | ....05/19/2005 | Various 20,820 20,000 19,760 19,789 9 9 19,798 | covvvvvveeveverreeses | vvvviiverins (02 - 1,022 | oo 842 |..06/01/2011
74060C AC 9 | PremiStdiFarms(SriNt19.250%006/15/11.... . | ....05/09/2005 | Direct. 46,757 44,000 46,860 46,773 (190) (190) 46,583 174 174 3,388 |...06/15/2011
74436) EV 5| PrudentialiSecsiSecdFni6.480%011/01/31 .| ...06/01/2005 | Paydown 7,002 7,002 7,332 7,193 (191) (191) 7,002 0 230 |..01/01/2009
74913R  AA 9| QWestiSvsiCorpINt13.000%012/15/07................. . | ....06/21/2005 | Direct. 168,889 156,000 177,060 177,060 (5,222) (5,222) 171,838 (2,949) (2,949) | ....... 14,660 | ...12/15/2007
760985 2W 0| Residential/AssetiMtqiPI4.911%004/25/34. . | ....04/01/2005 | Paydown 0 0 ...04/25/2034
760985 RS 2| Residential/AssetiMtgIPL5.750%(07/25/05. ....04/01/2005 | Paydown 79,492 20,644 (20,644) (20,644) 0 ...07/25/2005
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76110V MT 2 | ResidentiallFdgiMtgiSecl5.500%(12/25/05.... ....05/01/2005 | Paydown 35,183 (35,183) [ covvveveerveercnnreceees | oo (35,183) 0
76110V NC 8 | ResidentiallFdgiMtgiSecl2.770%(05/25/17 ....06/01/2005 | Paydown ,145,606 1,145,606 . 1,144,353 1,253 1,253 1,145,606 0
76110W LL 8| Residential/AssetiSecICl7.014%(06/25/31 . | ....05/01/2005 | Paydown 403,888 403,888 432476 412,922 (9,034) (9,034) 403,888 0
76110W MB 9| ResidentiallAsset!SeclClI6.480%(09/25/31 . | ....06/01/2005 | Paydown 379,074 379,074 403,003 390,225 | coovceveersrereesrerere [ eoviririennnd (11,151) [ v | v (11,151) 379,074 0
76176L FF 3| ReynoldsiMetalsiCoiNtI7.000%L05/15/09.. . | ...05/15/2005 | Redemptioni11111100.0000. 285,000 285,000 316,780 310,662 (25,662) (25,662) 285,000 0
798737 AB 8| SaniManuel EntmtiNt14.730%012/01/10............... . | ....06/01/2005 | Callmri100.0000. 400,000 400,000 400,000 400,000 0 400,000 0
814138 AH 6| PrologisiTrINt17.950%005/15/08. . | ....05/15/2005 | Callix11100.0000. 75,000 75,000 82,140 79,653 (4,653) (4,653) 75,000 0
834182 AN 7| SolectroniCorpISriNtI9.625%002/15/09.. . | ....05/20/2005 | Call1r1108.9455. 27,236 25,000 26,250 26,078 1,159 1,159 27,236 0
86358R 3N 5 | StructurediAssetiSeciColl6.500%(08/25/32.... . | ....06/01/2005 | Paydown 6,253 6,253 6,504 6,380 (127) (127) 6,253 0
89233P SK 3 | ToyotalMotoriCriCorpISriNti4.270%003/30/14 ... | ....06/01/2005 | BasisiAdjustment. (214,899) | ..ocooeee 14,210,526 (225,512) (214,899) 0 (214,899) 0
89676A AC 7 | TritoniContainerIFinILLL6.064%(09/26/15............. .. | ....06/26/2005 | Paydown 41,667 41,667 41,667 41,667 0 41,667 0 940
896778 AK 3| TritonlPCSIIncSriNt8.500%L06/01/13 . | ....05/18/2005 | CreditiResearch 19,838 23,000 22,770 22,770 10 10 22,780 (2,943) (2,943) 934
90253U AE 8 | UnlAccepIiCorpi20001DIB18.250%(07/08/08.. . | ....04/08/2005 | Paydown 2,000,000 2,000,000 2,195,313 2,001,798 (1,798) (1,798) 2,000,000 0 55,000
905581 AQ 7| UniCarbide!CorplDebl6.790%(06/01/25 . | ....06/01/2005 | Direct. 41,000 41,000 41,390 41,399 (3) (3) 41,396 (396) (KIS I— 1,392
925335 AD 3| VertislinciColGtd(10.875%(06/15/09.. ....04/28/2005 | MorganiStanleylDeanWitte 135,280 152,000 163,723 163,195 (899) (899) 162,296 (27,016) (27,016) 6,337
92826* AC 3| VisalUSAlnciSriNt15.390%(12/27/07. . | ...06/27/2005 | Redemptioni11111100.0000. 120,000 120,000 120,000 120,000 0 120,000 0 3,234
929227 ZC 3| WAMutlincICMOI20021AR14.140%001/25/33.... | ... | ....06/01/2005 | Paydown 116,492 116,492 116,492 116,492 0 116,492 0 2,007
92926E AF 4 | WFSIFinllOwner(Tri2002113.740%(02/20/10. . | ....06/20/2005 | Paydown 39,165 39,165 39,164 39,164 0 39,165 0 603
92926M AF 6| WFSIFinllOwneriTri2003(1:3.050%012/20/10.. . | ....06/20/2005 | Paydown 91,018 91,018 91,013 91,016 2 2 91,018 (I I 1,145
92926M AG 4| WFSIFinliOwneriTri2003113.800%012/20/10.. ....06/20/2005 | Paydown 151,823 151,823 151,799 151,813 9 9 151,823 0 2,380
939336 AW 3| WAIMutiMtgiSecICorp4.816%010/25/32... . | ....06/01/2005 | Paydown 298,700 298,700 301,687 300,767 (2,067) (2,067) 298,700 0 6,280
939336 DN 0 | WAIMutiMtgiSeciCorp4.380%1012/25/32... . | ....06/01/2005 | Paydown 382,941 382,941 386,747 385,434 (2,493) (2,493) 382,941 0 6,875
939336 PC 1| WAMutiMtgiSecICorp4.491%1003/25/33... ... | ....06/01/2005 | Paydown 134,513 134,513 135,854 136,753 (2,240) (2,240) 134,513 0 (2,236) | ...
939336 UE 1| WAMutiMtgiSecICorp5.000%003/25/18.............. | ... | ....06/01/2005 | Paydown 366,308 366,308 371,058 373,267 (6,959) (6,959) 366,308
96683M AG 8 | WholelAutolLoan(Tri200216.000%[04/15/09.. . | ....04/15/2005 | Paydown 52,588 52,588 51,899 52,534 54 54 52,588
97180* SJ 8| Wilmington(TriColGtdISe(18.310%C11/28/08... . | ....05/28/2005 | Redemptioniii1100.0000 106,817 106,817 106,817 106,817 0 106,817
00765A AA 0 | AdvertisingIDirectr9.250%011/15/12 ....06/24/2005 | Callmmi105.0296. 182,752 174,000 182,040 181,946 806 806 182,752
111013 AD 0 | BritiSkylBroadcastingiC8.200%[07/15/09........... |F. |...04/07/2005 | GoldmanSachsI&ICO.........ccccevuveees | wovvereeveeesmsecessessssssierasnss | oveviverenens 1,123,210 | oo 1,000,000 | .............1,148,960 | ............. 1,133,035 (7,377) [UACT40 T [P 1,125,658 (2,448)
152383 E# 8 |CentlAmeriBkiforiEcon7.030%1(05/29/09............. F.|...05/30/2005 | Redemption(1iii100.0000. 500,000 500,000 500,000 500,000 0 500,000
29245Q AA 4 |EmpresalElectrical(Fort/10.125%(12/16/13 . | F.|...06/16/2005 | Redemptionii111100.0000 33,162 33,162 32,957 32,999 163 163 33,162
716599 AA 3| PetelGeolSvciBdii8.000%(11/05/06. . | F. | ....04/07/2005 | Calli11102.0000. 16,079 15,764 16,000 15,917 162 162 16,079
902118 AB 4| TycollntlGroup:SAICoIGI6.375%(06/15/05 F.|....06/15/2005 | Maturity 500,000 500,000 447,500 491,793 8,207 8,207 500,000
N2479@ AA 9 | Debis/AirFinancelBVISri7.950%012/14/05. F.|....06/30/2005 | Calli11102.2170. .1,000,000 .1,000,000 22,170 22,170 1,022,170
N8148# AA 5 | SouthiAfricaniBrewiIntl18.290%(04/09/08... F. | ...04/09/2005 | Redemption(1ii1100.0000 200,000 200,000 0 200,000
4599999. TotalliBondsindustriall&IMiSCEllan@OUS.............c.covvverss e 55,065,152 69,569,990 56,540,081 56,400,601 (53,515) 0 (53,515) 0 56,347,086 0. (1,281,934) | ....(1,281,934) | ...1,937,521
6099997. TotalliBONASIIPAMIA. ... e 113410,687 | ......... 127,670,632 114,484,793 114,386,328 | ... 0 | oo, 132,024 | ..o (O 132,024 | ................ 0 114,518,352 | .......... 3727 |.... (1,111,392) | ....(1,107,665) | ...2,645,801
6099999. TotalliBonds 113,410,687 | ........ 127,670,632 114,484,793 114,386,328 | ... 0 | e, 132,024 ..o (] 132,024 | ... 0 114,518,352 | ........... 3727 |.... (1,111,392) | ....(1,107,665) | ...2,645,801
PreferrediStocksiIndustrialland:Miscell
011589 20 AlamosalHIdgsiInciSerB.............cccoouceeucccevericcreres .. | ....06/23/2005 | Various 54.000 53,585 16,774 16,432 (137) (137) 16,295 37,289 | ..o 37,289 | .o 506 RPSL.....
370442 71 GeniMotorsiCorpIPfdiStk.... . | ....05/20/2005 | MorganiStanley:DeaniWitte! 9,000.000 181,261 225,000 225,000 0 225,000 RP2LFE.
370442 73 GenMotorsICorplPfdiStk.... . | ....05/20/2005 | MorganiStanleyiDeanWitte! 7,000.000 114,877 175,000 175,000 0 175,000 RP2LFE.
704231 50 PaxsoniCommICorplPfdISt. ... | ....06/15/2005 | Direct. 1.000 7272 7272 0 7272 RPSUFE
6399999. TotalllIPreferrediStockslindustriali&Miscellaneous. 349,722 424,046 423,704 (137) 0 (137) 0 423,567 0 XXX
6599997. TotallllPreferrediStocksllPart!4. 349,722 424,046 423,704 (137) 0 (137) 0 423,567 0 XXX...
6599999. TotalllPreferrediStock 349,722 424,046 423,704 (137) 0 (137) 0 423,567 0 XXX...
CommoniStocks(ilindustrialandiMiscell
049164 20 5| AtlaslAirWorldwidelHId..........ooovvveveeeverercicrescccae ‘ ....... 06/09/2005 | KnightiSecurities 52.000 1,765 | oo XXX 603 1,225 (621) (610 C T OSSR (S 1,162 | v IS A
256069 10 5| DobsoniCommsICOrpICOMIS........c.ccvevvvvvvervccrceeiens | wee | e 05/09/2005 | Instinet. 2,639.000 5326 | ..o XXX 3,167 4,539 (1,372) 3,167 2,159 2,159 [
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420781 30 4 |HayesiLemmerzintlinc.. ....06/08/2005 | Instinet 3,156.000 20,813 16,159 16,159 0 16,159 | coovvvveccrcrcrncenes | v 4,655 | ..ooooove 4,655 | oo
480767 10 2| JordaniTelecomiProdsIEs... . | ....04/27/2005 | CapitaliDistribution. 137 137 137 0 137 0
52171N 10 3 | Leadis(TechlInc. . | ....05/127/2005 | Direct 325.000 1,921 1,992 0 1,992 (71) (71)
552691 10 7 |MClinciComiStk ... | ....06/121/2005 | Instinet 8,893.000 227,524 150,470 179,283 (LK) SN IR DO (28,813) 150,470 | ovvvvvveveverivenes | cerenens 77,055 | oo 77,055 | .o 3,557
981402 10 0| WorkstreamiInciCommONIS..........cccoseusrvvrreeeeesennaae C |[....05/02/2005 | Direct. 727.000 2,726 3,597 0 3,597 (872) (872)
6899999. TotalniCommoniStocksililindustriali&Miscellaneous 260,212 176,125 201,342 | .......... (30,807) | .ovvverrrrrrrnand (O (] [ (30,807) 0 176,125 0 [ i 84,088 | ... 84,088 |....... 3,557
CommoniStocksiParent,[Subsidiariesland Affiliates
G2890# 10 8| EMISpeciallOPPICHIGrOU. .........vvevevevereveverevnecveneinns F.|....06/28/2005 | Direct. 503.000 0
G9042# 10 0| TribecalCitigrouplinves..........cccccevevsvevseivessiennenes F.|....05/01/2005 | Direct. 135.000 . 1,341,608 .(342,694) (342,694) 998,914
6999999. TotalIICommoniStocksIiParent,)SubsidiarieslandAffiliates. 998914 | . 1,341,608 .(342,694) 0 0 (342,694) 0 998,914 0
7299997. TotalIICOMMONISIOCKSIIPAMM. ......cocoooee s | ovssessssiens 1,560,212 1,175,039 | oo 1,542,950 | ....... (373,501) [ .oooorvvviiivieiiinned (O PO | I IR (373,501) [ oo [ i 1,175,039 0
7299999. TotallICommon(Stock: ...1,560,212 ...1,175,039 1,542,950 .(373,501) 0. (373,501) | .. 1,175,039 0
7399999. TotallIPreferrediandiCommoniStock cnn. 1,909,934 ...1,5699,085 | . .1,966,654 .(373,501) (137) |. (373,638) | .. .0 . 1,598,606 0]. — XXX. XXX.....
7499999. TotalliBonds,IPreferrediandiCOMMONISIOCKS.................c.cuumerirereereeiisisie e ieeeessis e seesess s seesessiss s ssesessssesss | ceeesennes 115,320,621 116,083,878 | ........ 116,352,982 | ........ (373,501) | e 131,887 0 (241,614) 0 | 116,116,958 7 |......(800,064) | ........(796,337) | ..2,661,969 |...XXX....... | .XXX.....
(a)JForiallicommonistockibearingitheINAICImarketindicator("U"lprovide:lthelnumberiofisuchlissues................ 0.
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PutiOptions(lHedging(Transactions

SI&IP15000IndexIOption ..05/22/2007... . 109/21/1999... [AIGIBANGUE........ccoevvrevrerericrcieinsieise e sesssessesesiens | cressesens 4,170,000 | .....co.....e 4,170,000 |...... 5,693,362 |............ 5,693,362

SI&IP15000IndexiOption. ..09/04/2007... |. . 109/29/1999... | AIGIBanque | ..4,120,000 | ... 4,120,000 |...... | ...... ..4,819,156 |. .4,819,156 |...

SI&IP15000IndexIOption ..02/15/2007... . 110/12/1999... | UBSIAGILONAONIBranCh...........cc.eeveverevieeierereeniens | coveireianns 4,095,800 | .............. 4,095,800 |...... | ccorrrernns 5,466,962 |............ 5,466,962

SI&IP15000IndexiOption ..06/05/2007... . 110/25/1999... | UBSIAGILONAONIBraNnCh...........ccoveveeveirerieeieriesieniens | coeierinns 4,380,000 | .............. 4,380,000 |...... | ..cco........6,166,744 | ........... 6,166,744

SI&IPI5000IndexiOption. ..07/16/2007... | . . 111/04/1999... |AIGIBanque................... . ..2,140,000 | ... ..2,140,000 |...... . 3,227,692 |...

SI&IP15000IndexiOption. ..07/16/2007... |. . [11/04/1999... | UBSIAGILondoniBranch ..2,140,000 |...... 3,227,692 |...

SI&IP15000IndexiOption. ..03/07/2007... | . . 112/06/1999... | UBSIAGILondoniBranch... ..2,930,000 |...... 4,571,712 ...

SI&IP15000IndexiOption. .12/24/2007... | . . 112/23/1999... | DeutschelBankIAGIFrankfurt. 4,174,700 ... 9,634,612 |...

SI&IP15000IndexiOption. ..01/22/2008... | . . 101/21/2000... | DeutscheliBankIAGIFrankfurt. ..1,810,000 |...... 4,188,443 | ...

SI&IPI5000IndexiOption. ..02/09/2008... | . . 102/09/2000... |AlGIBangue....................... 1,334,250 |...... ..2,995,267 |...

SI&IP15000IndexiOption. ..03/03/2008... |. . 103/01/2000... [AIGIBANGUE..........cevvererrrerreriericrresrsnisersersessssssessesiens | senrnnrneneennd19,000 | oo, 919,000 |...... 1,844,615 |...

SI&IP1500iIndexiOption. ..05/02/2008... | . . |05/02/2000... | DeutschelBank/AGIFrankfurt. 1,019,000 |...... .2,256,224 | ...

SI&IP15000IndexiOption. ..06/12/2008... | . . 106/12/2000... | DeutschelBankIAGIFrankfurt. 1,014,000 |...... 2,321,763 |...

SI&IPI5000IndexiOption. ..06/29/2008... | . . 106/29/2000... | AIGIBANGUE..........cooeverrerrierisrieeisesiesissssssssssssssins | ersessssnsens 936,800 |...... ..1,888,166 |...

SI&IP15000IndexiOption. ..07/17/2008... |. . [07/17/2000... [AIGIBANGUE........ccveveerrereceeieeiserssieesesesiessesiessessens | cressssesans .990,000 |...... 2,377,139 |...

SI&IP1500iIndexiOption. ..09/01/2008... |. . 108/02/2000... | FirstiBostoniCorp.. 3,869,800 |...... ..8,161,368 |...

SI&IPI5000IndexiOption. ..12/15/2008... | . . |108/22/2000... | BankiofiAmerica.................... 1,356,908 |...... ..3,162,600 | ...

SI&IP15000IndexiOption. ..07/14/2009... |. . 107/10/2001... | DeutschelBankIAGIFrankfurt. 1,880,400 |...... .2,204,335 | ...

SI&IP15000IndexiOption. ..08/17/2009... | . . 107/11/2001... | DeutschelBankIAGIFrankfurt. 1,830,000 |...... .

SI&IP15000IndexiOption. . 12/14/2011... | . . |07/13/2001... | DeutschelBankIAGIFrankfurt. 2,025,750 |......

SI&IP15000IndexiOption. ..12/01/2009... | . . [11/28/2001... | DeutschelBankIAGIFrankfurt. . 2,438,800 |......

SI&IP1500IndexiOption. .12/09/2011... |. . [12/10/2001... | BankIOfIAMETICA............coervererreeierreseeeiseisise e | cvevsesseians 828,522 | ..coovvvirene 828,522 |......

SI&IP1500iIndexiOption. ..02/12/12010... | . . 102/11/2002... | BankiofiAmerica 1,771,200 1,771,200 |......

SI&IPI5000IndexiOption. ..03/05/2010... | . . 103/01/2002... | Citibank...........ccccevvererrnnee. .. 1,194,120 |......

SI&IP15000IndexiOption. ..04/01/2010... | . . 103/27/2002... | DeutschelBankIAGIFrankfurt. 1,085,400 |......

SI&IP5000IndexiOption. ..05/13/2010... |. . 105/13/2002... | Citibank...........cccevvererrnnee. 1,000,800 |......

SI&IP15000IndexiOption. ..02/04/2013... |. . 102/04/2003... | AIGIBanque..........c..cccoene. 1,331,849 |......

SI&IP15000IndexiOption. ..03/11/2013... |. . 103/11/2003... | DeutschelBankIAGIFrankfurt.............ccoevevveveverries | covverrrerenns 819,780 |......

SI&IP15000IndexiOption. ..03/27/12013... |. . 103/27/2003... | DeutschelBankIAGIFrankfurt. weveereeneennn 170,640 | ..., 770,640 ...

SI&IP15000IndexiOption ..04/09/2013... . 104/08/2003... | BankIOfIAMENICA...........cooerrerereernrrerenesreesissseesseneens | eoereeeiennenns807,300 | ..c.........807,300 | ......

SI&IP15000IndexiOption ..04/17/2013... . [04/15/2003... |AIGIBANQUE.........coeveevreirererrrereiseieersseresvessssesensnens | conveeeenn 1,148,616 | ..., 1,148,616 | ......

SI&IP15000IndexiOption. ..05/08/2013... | . . |05/06/2003... | DeutschelBankIAGIFrankfurt............ccccceeovervevevnins | v 1,289,600 | ............1,289,600 |......

SI&IP15000IndexiOption. ..06/03/2013... |. . 105/29/2003... | JPIMOrganiSecurities. .......c.coureerrernrenrersereermeereeseeseens | eoneeneen 1,177,500 | e 1,177,500 e

SI&IP15000IndexiOption. ..06/14/2013... |. . 106/12/2003... | BNPIParibasiBank............cccceeveermernrernneneisrnninnns | wenreenenn 1,231,090 | ... 1,231,090 | ...

SI&IP15000IndexiOption. ..07/01/2013... |. . 106/27/2003... | JPIMOrganiSecuUrities. ......cocvrrrrerrernrerrereereermsereeseesnens | weneenenns 1,631,700 | ..........1,631,700 | ......

SI&IP15000IndexiOption. ..07/01/2013... |. . 107/15/2003... | BNPIParibasiBank.... reeerennnnn964,200 | ................964,200 |......

SI&IP15000IndexiOption ..08/01/2013... . 108/01/2003... [ CItIDANK........coveereeeerrceiereeeeeereeeerieeeeenseesessesssesensessnns | conrreeseenenns 184,650 | oo 784,650 | ...

SI&IPI5001IndexiOption ..09/05/2013... . 109/05/2003... [ CItIDANK........ccoeevereereeriereeeiecieeeeieeeeee e eeseenens | cerieeieenn 845,443 | ......845,443 | ...

SI&IP1500iIndexiOption. .10/01/2013... |. . [10/01/2003... | BNPIParibasiBank............cccceeveervrrnrernneneinnnnsnnes | wonrnereenesn 977,013 | i 977,013 |

SI&IP15000IndexiOption. .01/13/2014... | . 11/13/2003... | DeutschelBankIAGIFrankfurt...........cccccooveeververevcrens | v 1,049,204 | ..., 1,049,204 | ......

SI&IP15000IndexiOption. ..02/13/2014... | . 11/13/2003... | DeutschelBankIAGIFrankfurt..........c.cccovveeerverevcnrens | errenenn 1,042,072 | ............. 1,042,072 | ......

SI&IP15000IndexiOption. ..03/13/2014... | . 11/13/2003... | DeutschelBankIAGIFrankfurt...........cccccovveeevecrererens | eeeennnn 2,073,049 | .............2,073,049 |......

SI&IP15000IndexiOption. ..03/17/12014... |. 03/15/2004... | BNPIParibasiBank................. 178912 | 1178912

SI&IP15000IndexiOption. ..04/14/2014... | . . |04/13/2004... | DeutschelBankIAGIFrankfurt. 1,063,321 | .............1,063,321 |......

SI&IP15000IndexiOption. ..05/12/12014... |. . 105/11/2004... [ JPIMOrganiSECUities...........evvrvereeercrererisereseesenes | cveevsrinaand 633,600 | .................633,600 |...... . .

SI&IP15000IndexiOption. ..06/01/2007... | . . |06/01/2004... | JPIMorganiSecurities.... 2,351,184 | 2,351,184 | | e, 775,066 |.

SI&IP15000IndexiOption. ..06/02/2007... | . 06/01/2004... | JPIMorganiSeCuUrities.............cceverereerererresersrerrenens | ceeenn 17,466,358 | ............ 17,466,358 |...... | ...... ..21,563,458 |.

SI&IP15000IndexiOption. ..06/23/2014... |. . 106/21/2004... | BNPIParbasiBank...........cccevvrvverimrrrsreeeessrisesesenss | coersssnenns 941,514 | .o 941,514 | | ....1,008,526 |.

SI&IPI5000IndexiOption. .07/02/2014... | . 07/02/2004... | Citibank................. 4,602,397 | .............4,602,397 |...... | ...... ....5,934,886 |.

SI&IP15000IndexiOption. ..07/28/2014... |. 07/27/2004... | FirstiBostonICorp.. 2,496,503 | ..............2,496,503 |...... | ...... ...2,637,196 |.

SI&IPI5000IndexiOption. ..07/28/2014... | . 07/27/2004... | Citibank................. . 1,236,833 | ..............1,236,833 |...... | ...... ...1,309,826 |.

SI&IP15000IndexIOption ..08/18/2014... 08/17/2004... | JPIMOrganiSECUNItIES.........c.cveeverrerrerrereereeeieereseses | eereevereianns 827,500 | .covrerreren827,500 | oovs | e 774,891
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Statementasioflune020050¢ THE TRAVELERS (LIFE'AND ANNUITY(COMPANY
SCHEDULEIDBIIPARTIATISECTION1

ShowinglAlllOptions,ICaps,iFloorsiandiinsurancelFuturesiOptionsiOwnediatiCurrentiStatementiDate
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

SI&IP15000IndexiOption .10/06/2014... | ............ 1,351.84 | 10/06/2004... | BarclaySIBankiIntl.........c.coorvvreerrernereeeirerireiernrnenes 873,016

SI&IP15000IndexiOption. ..10/28/2004... | . ...1,015.38 | 10/28/2004... | Citibank.............c....... . ..6,002,010

SI&IP15000IndexiOption. .12/15/2014... | . ..1,403.71 [12/14/2004... | JPIMorganiSecurities 1,014,935

SI&IP15000IndexIOption .01/12/12015... | ......... 1,383.876 |01/12/2005... | JPIMorganiSecurities 361,700

SI&IP15000IndexiOption ..01/26/12015... | ...occ.. 1,371.42 | 01/26/2005... | JPIMorganiSecurities 315,308

SI&IP15000IndexiOption. ..02/10/2010... | . ...1,087.15 [02/10/2005... | Citibank.................... 4,305,420

SI&IP15000IndexiOption. ..02/11/2010... |. .1,086.435 |02/11/2005... | SocietelGenerale............... . ..2,239,263

SI&IP15000IndexiOption. ..02/25/2015... | . ..1,415.06 |02/25/2005... | DeutschelBankIAGIFrankfurt. R 555,188

SI&IP15000IndexiOption. ..04/07/2015... | . ...1,389.26 |04/07/2005... | DeutschelBankIAGIFrankfurt. s 484,459

SI&IP15000IndexiOption. ..04/29/2010... |. ...1,044.66 |04/29/2005... | Citibank...........cccvvvrrrrrnnes . ..3,254,650

SI&IP15000IndexiOption.. ..02/22/2015... |. ...1,071.27 |05/23/2005... | BNPIParibasiBank.... . ..3,186,076

0599999.1SubtotallIPUtIOPtONSIITHEAGINGITTANSACHONS. ... ...vcvveiecteiectetetet et et ettt e tteeteteseeetessesessssesesesseaessssesebessesessssssehes  sbsesesessesessssssesessesesesssesesensetesssansetessesesssnsetesentesssnnnsenes | essnnes 128,789,103

0899999.1SubtotalllPutiOptions [T 128,789,103

2599999.1TotalllHedginglTransactions ettt et bbbttt nb bttt ne b nntetetenntennnerenenns | arrerens 128,789,103

9999990 IITOAIS. .........vvereeveereereeesersee e seee e seessssssesse s ss s s s esessessss s s sessses s s s et s s s ess e sesssess e st ees s e essensaessessas s st s s sessensass e sess e snsnts  S4antieseeseast s eensees s s ee s et et ettt e st ers e seesees st ensaestentansans | srrerees 128,789,103

SCHEDULEIDBIIPARTIBIISECTIONI1

ShowinglAlllOptions,ICaps,iFloorsiandiinsurancelFuturesiOptionsiWritteniandiiniForcelatiCurrentiStatementiDate
4 5

1 2 3 6 7 8 9 10 11 12 13 14
Numberiof Datelof Strike Date YearitoiDate 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




Statementasioflune020050¢ THE TRAVELERS (LIFE'AND ANNUITY(COMPANY
SCHEDULEIDBIIPARTICIIISECTION1

ShowinglAlliCollar,)SwaplandiForwardsiOpeniatiCurrentiStatementiDate
6 7

03

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.................... (3.35)|09/03/2002... | BankioflAmericalCorp..........cccvevrvuerennes

InterestiRatelSwapl(RecIFixed)...........coeververees | coverrrrnnnns 50,000,000 |.09/06/2005.. | ............... 2.8975 [09/03/2002... |BankioflAmericalCorp...........c.ccvvvrrvnces
CurrencyISwapl(PaylEUuro).........ccccvveveveereviens | coereereernnnnns 3,414,250 |.10/30/2013.. 10/23/2002... | GoldmaniSachsiCaplMarkets................
CurrencyiSwapl(ReclUS)....... .3,414,250 |.10/30/2013.. ] .. 10/23/2002... | GoldmaniSachsiCapiMarkets.

CreditiDefaultiSwapl(PayFixed).... ....171,875 |.06/20/2008.. | .. 04/24/2003... | LehmaniBrothersiSpeciallFin.
CreditiDefaultiSwapl(RecIFloating ....171,875 |.06/20/2008.. | .. 0. 04/24/2003... | LehmaniBrothersiSpeciallFin.
CreditiDefaultiSwapl(PaylFixed).........coceeeeees | ovrrererrereran. 378,125 |.06/20/2013.. | ....ovvvvvvrnnee. (1.1)| 04/24/2003... | LehmaniBrothersiSpeciallFin.................
CreditiDefaultiSwapl(RecIFloating)..........cccovees | ovvreveerernran. 378,125 |.06/20/2013.. | ........... 0.000001 |04/24/2003... | LehmaniBrothersiSpeciallFin.................
CurrencylSwapi(PayICHF)............. . .08/18/2010.. | .. 07/25/2003... | DeutschelBankIAGINYIBranch..
CurrencyiSwapi(ReclUS)... .08/18/2010.. | .. 07/25/2003... | DeutschelBankIAGINYIBranch..
CurrencyiSwapl(PayICAD) .02/18/2014..1 .. 02/10/2004... | UBSIAGILondoniBranch....
CurrencylSwapl(ReclUS)..........cccevverererrivennnen. .02/18/2014.. 02/10/2004... | UBSIAGILondoniBranch...............cc.......
EquitylSwapl(VoliDepreciation .04/12/2010.. 04/13/2004... | BanquelNationallDelParis......................
EquitytSwapl(VollAppreciation).. .04/12/2010.. | .. 04/13/2004... | BanquelNationallDelParis..

EquitylSwapl(VollDepreciation).. .09/27/2010.. | .. .)109/27/2004... | MerilllLynch............ccceuvne..
EquitylSwapl(VollAppreciation).. , .09/27/2010.. 1 .. . 109/27/2004... | MerilllLynch...
CurrencylSwapl(PaylUS).........cccoeveveeeeeverenes | cerreeireein. 1,200,000 |.10/28/2014.. 10/01/2004... | DeutschelBKIAG...........ccccocrererrrrereernen.
CurrencylSwapl(ReCICAD).........ooevevreeereereeereens | erveereerenen. 1,200,000 |.10/28/2014.. 10/01/2004... | DeutschelBKIAG...........cccoeeererrrrerernne.
Equity)Swapl(VollDepreciation)............ccceeeer | covrevreerrreernnns 12,000 |.10/04/2010..|.. 10/04/2004... | BarclaysiBkIPIc......
EquitylSwapli(VolIAppreciation)...........cccceveees | covveereerrierennns 12,000 |.10/04/2010..| .. 10/04/2004... | BarclaysiBkIPIc......
EquitylSwapl(VollDepreciation)............ccvveeers | covveereerrreerennnns 12,000 |.10/12/2010..|.. 10/12/2004... | DuetschelBKIAG....
EquitylSwapl(VolIAppreciation)...........cceceveeees | covreererirrerennns 12,000 |.10/12/2010..| .. 10/12/2004... | DuetschelBKIAG....
EquitylSwapl(VolIDepreciation)..........c..cccveeers | covveererrrrerennns 12,500 |.11/09/2010..|.. 11/09/2004... |BarclaysiBkIPIc......
EquitytlSwapl(VolIAppreciation)............cccvecvveeees | coveveverereeennns 12,500 |.11/09/2010.. | .. 11/09/2004... | BarclaysiBkiPlc......

CurrencylSwapl(PaylAUD).... .1,600,000 |.05/15/2015.. .. 03/23/2005... | CitibankINAINY......
CurrencyIlSwapl(ReclUS).........coorvvnivissivinnienns . .1,600,000 |.05/15/2015.. 03/23/2005... | CitibankINAINY ...

05999999.DDSubtotalﬂﬂﬂSwapsD]HedgingDTransactian ........................ ettt aen s

(08999990, IS UDIOLAITIISWADS. ...t veceitettiete ettt sitet bt etet st ees s eeaetetes st et sesstetes et sssesebes s et s e seb et s eAes e seteb s e bes e sesetessesehss e s et b e s b et seheh et es st ehseseh et st setehenseb et st nnetennstenas

ForwardsllHedging(Transactions

Long:0USIShort:IBritishIPOUNG..........ccvvveviiens | v 957 |.08/31/2005.. | ........... 0.527961 |02/24/2005... | CitibanK..........ccccovevvriirriiisniinisiieienns
Long:0USIShort:IEuro.......... ....964,764 |.09/09/2005.. | .. .0.812677 |06/07/2005... | Citibank............cccoevvveee.
Long:1USIShort:1Euro ..20,725 |.09/09/2005.. | .. .0.823419 |06/21/2005... | JPIMorganiSecuritieslinc

09999999.1SubtotallllForwardsliHedging(Transactions

12999999.1SubtotalllIForwards.........cccceeveveevecrresinees

25999999.1SubtotalllHedgingTransactions..

99999999 IITOMAL ...vvv.vvvoveirieri sttt

SCHEDULEIDBIIIPARTIDIISECTIONI

ShowinglAlllF uturesiContractslandiinsurancelF uturesiContractslatiCurrentiStatementiDate

1 2 3 4 5 6 7 8 9 VariationlMarginlinformation 13
10 11 12
Datelof Usedito
Numberlof Maturity Original Current Variation Opening Exchangelor Cash AdjustiBasis Potential
Description Contracts Date Value Value Margin Position Counterparty Deposit Recognized ofiHedgediltem Deferred Exposure
LonglFuturesiPositionsllIHedgingTransactions
SI&IPISO0MNAEX. .....ecvevereveieiereeisieieiere s | cevreresiesesesiesaens 259 |......... 09/30/2005.. | ............ 78,031,779 | ............ 77,408,625 |........c...... (623,154 ......... 06/02/2005.. | CME........c.coiiireireirereieee st ssssesseses | evsesessssssssessssesssssesns | sressesisssennns (B23,154) [ ..o | v | e 4,079,250
T00YHISWAPIFULUIE. ... | cveereieaeseessseenan 293 |........ 09/30/2005.. | ............ 33,151,375 | .coenne 33,072,375 | .o (79,000) | ......... 06/02/2005.. | CBT ...ttt ies st sssessns | eevsssessessssessessssesssssess | seesessesssssesnns (79,000) | ovoveveeveererreirereerenens e | ceveeseeseneenns 263,700
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StatementiasiofiJunei30/20050f THETRAVELERS LIFE/ANDIANNUITY COMPANY

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
0199999.1SubtotallllLongiFuturesiPositionslHedginglTransactions...........c.ccceeeeeresreens | covvrneas 111,183,154 |.......... 110,481,000
0499999.1SubtotallILongIFUtUrESIPOSIHIONS..........c et seses s ssasnsens | ceersneas 111,183,154 |.......... 110,481,000
ShortlFuturesiPositionslilHedging(Transactions
100YrISWAPIFULUFE. ....cvoveeci e [ 48 [........ 09/30/2005.. | ....coeveee 5,430,558
0599999.1SubtotalliShortiFuturesiPositionsliiHedgingiTransactions............cccccoccvevecnenae . ....5,430,558
0899999.11SubtotalliShortIF uturesIPOSItONS.........cccvierersiiesisnaans ....5,430,558
2599999.SubtotalllHedgingl Transactions. ....116,613,712
9999999.IITOAIS. ........ovvrececrecieeeteeec ettt et se st es st s st saessessnsans | evsensanes 116,613,712




Statementasiofuune301200506¢ THE TRAVELERS (LIFE/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 vee. NEWIYORKNY ..o | oo | eveeaes 1.355 ..2,878 XXX
JPIMORGANICHASE,INY............. . BROOKLYN,INY.....ooooieriisiieriens | orverisnineins | oovens 2.593 .(488,336) | .. XXX
0199999.0TotallOpeniDEPOSIONiES. ....v.vuvereerrsiecicisie e XXX XXX.. (485,459)| . XXX
0399999.[TotaliCashloniDeposit... XXX XXX... (485,459)] . XXX
0599999.0TOtAIICASN............cvrererreeietereteeete ettt XXX XXX... (485,459) XXX

EO8
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Statementasiofuune3020050f THE TRAVELERS LIFE/AND ANNUITY COMPANY
SCHEDULEIETNIPARTI2[IICASHIEQUIVALENTS

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
912795 RZ 6| USIOMIAMENITIEASUNYIBL. .......cvecveceictcieie ettt sttt bbb es s s sssbessesssesssssnsansannes | avsssens | severessssines 1112212004 | ..o | s ...02/10/2005 ...
912795 RZ 6| USIOfIAMEIITIBASUINYIBL.........cvecveeeeceeriese ettt ssess st s sssssssssnsssssssssessesssssssssnssessasssessessssssnsonnes | svesesens | oeveesesesenes 12/1412004 | ..o | e ....02/10/2005 ...
912795 SN 2| USIOfIAMEIITIEASUNYIBL. .......ocvecveceecteieie ettt s bbb ssses s s s ssssbessesssesssssnsansannes | svessens | eevesesessenss 02/15/2005 | c.ooevrevereererreereeieeeseiseeerenen | cev ...05/12/2005 ...
912795 SN 2| USIOMIAMENITIEASUNYIBL. .....vuvevseverrireriseiseiiseeseissssessssssessssssssssssssessessssssesssssssssessessssssssssssessessssssesssnssssssssessesssnssnssnsss | avvssssns | sesssessssnnes 05/02/2005 | c.vovvreverrerrerriereieeessessesesenes | cveens ...05/12/2005 | ...
912795 VL 2| USIOfIAMEIITIEASUNYIBL. .......evecvereeecteeieie ettt sttt s sttt sssessessssssssnssessesssssssssnsnsnnes | svesnsens | eeveeessssones 05/11/2005 | cooovvoeveereeeeeereeeeeeeieneeseenen | cvi 08/11/2005
912795 VL  2|USloflAmeriTreasuryiBL... ..05/24/2005 ] .. 08/11/2005
0199999. T OBBIS . 1ttt ettt seers et seeees s e s et es st et E e eeE e eRE R Rt R E et R eEE e R LR f A EeeE S e R4 RE e s st et eest s entses  EAeEtstestenssesieetessesitessessistintiretestertaesseeeetenEons e st eet e Rt et es e s oAt Rt et et s et st




