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Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS. ..o | ereteenes 9,498,388,174 | ....ovvveereeerireriieerinens | v 9,498,388,174 | .......... 9,526,608,095
2. Stocks:
2.1 Preferred SIOCKS........cvveuriirriiecrieerie sttt | eenireneseenees 5,005,728 | ...oovvverieerinerinrinns | ceerinereieenes 5,005,728 | ...oevvvrerennne 5,005,728
2.2 COMMON SLOCKS. ..cvevuverereearisseriseeissessesese sttt ssntnnes | sessissessnens 58,145,450 | ......ccorvenens 4444431 | v 53,701,019 | oo 48,075,027
3. Mortgage loans on real estate:
31 FIESEIENS. oottt | neniiis 1,305,824,727 | ....ovvovveerireciinernnenens | v 1,305,824,727 | .......... 1,301,952,952
3.2 Other than firSEHIENS.........cvuurieecrireiciereereri e ssstenssenes | eessssessenees T211,226 | oo | cevvineneieenes 7,211,226 | oo 7,248,265
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).....vovovevereesresseris st seni st nisnsies | srsnesesencns 288,975,121 | .ooovcreerireeeerernenees | e 288,975,121 | ...ccccveene. 294,317,414
4.2 Properties held for the production of income (less §......... 0
ENCUMDIANCES)......covuiviveiiicieiie ettt sae sttt bbb s e bbb es et s s ssebnsebenans | ebessssesisanes 35,408,562 | ....cocovvveriririreriieieiieen | e 35,408,562 | ............... 35,692,726
4.3  Properties held for sale (less $.......... 0 ENCUMDBTANCES)......cvvevererieisieesiesetesiess s ssssssens | seessssssessessssessessssssessens | sesssessssssssessssssessessnsons | svessssssssessssssessesssenes (01 T
5. Cash ($.....(154,809,109)), cash equivalents ($.....179,376,515)
and short-term investments ($.....84,132,881)........c.uieremrrrineemierrinsesesessesssseseses | svsssesesens 108,700,267 | ..coouvverreererercrereeniens | cvereeeeens 108,700,267 | ....oooveene. 44,529,662
6. Contract loans (including §.......... 0 PrEMIUM NOLES)......oveeveercrereeserciseeeieeeeesestes e sessesssesssans | evesessersssenes 5,585,216 | ..oevveeeereceererereesennens | ceeverenienins 5,585,216 | ..ccvvvvrrnens 5,789,254
T DEIIVALIVES......coovvorceereeir sttt | sesesssneneeneees 367,946 | ..o | s 367,946 | ..o 678,438
8. Other iNVESIEA @SSELS.........cucurverrriieriireririireierese s essssesnnen | sesseseons 1,078,271,842 | ..o 571,073 | .......... 1,077,700,769 | .......... 1,104,352,625
9. RECEIVADIES fOr SECUMHES. ........uvvereeererirereirniiseresierieesisse st sesssesessessessssssssens | esersesesnns 72,867,325 | ..ooovvveccscnens | i 72,867,325 | ..ovvvrienn. 1,978,821
10.  Securities lending reinvested collateral @SSELS...........ouvvicreerieieiieiieeece e seseseseesns | ceveereseenes 527,139,085 | ..oeverereeirieseeeeiees | e 527,139,085 | ............. 580,723,013
11, Aggregate Write-inS fOr INVESLEA @SSBLS.........cevvierciciciesce ettt sessees | onssssesssssssessessssnsnens [ R (O [0 R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and aCCTUBM.............cccuiirirniiniisi s
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection.............cccoceevveees | cevverenne. 882,559,488 | .............. 54,362,152 | ....coccv.. 828,197,336 | ............. 624,089,506
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled Premiums)..........c.oeverrrernernrnne | coreeereneereennes 788,579 | oo | eeeeeiseensennnns 788,579 | oo 810,342
15.3 Accrued retroSpective PremilMS...........cccicvevrieciersreeeiee e esssssessssesensns | sessesessssenns 10,211,150 | oo | v, 10,211,150 | .ocevreeee 12,932,697
16. Reinsurance:
16.1 Amounts recoverable from BINSUIETS...............rweueemrrerirriresiesessssssesssenssessssessessses | ersesessnees 589,244,750 | .....ccoovirvirriiiriinienins | s 589,244,750 | ............. 804,061,563
16.2 Funds held by or deposited with reinSUred COMPEANIES.........c.euevrirrireirriiriirieieissseeiees | seeseesesseessesssssseessesssesss | sessessessessssessesssssssessessess | soessessssessesessssessesseen 0 [
16.3 Other amounts receivable under reinsSurance CoONtracts.............ccoovueeeveeververeecereeressseeiees | ceveererisnens 91,386,442 | ..o | e 91,386,442 | ............. 108,277,476
17.  Amounts receivable relating to UninsSured plans..............cccceerieeveeeeceee e sseessesens | seresinenns 111,910,810 | ovovvvereee 7441876 | ..cocooce. 104,468,934 | ............. 158,897,683
18.1 Current federal and foreign income tax recoverable and iNtEreSt tEIEON............c.cveveuivrieiee | et | errese s sesees | seesssessessesessssessesinsad (0 72,402,676
18.2 Net deferred taX @SSEL.........cociiveieiceeee sttt | seerenaesaens 785,112,615 | ............. 404,645,507 | ............. 380,467,108 | ............. 423,326,674
19.  Guaranty funds receivable or 0N BPOSIL............cccvuivrivereiicieeeese et sessans | everessinsesans 6,137,022 | ..o | e 6,137,022 | ....ccoeone. 6,158,165
20. Electronic data processing equipment and SOftWAre............ccceveveveurereieeriereeieieeeessseseessssenes | seevessssenes 17,595,110 | oot | cvevreeeiinnas 17,595,110 | coovverecee. 15,512,384
21, Furniture and equipment, including health care delivery assets ($.......... (0) JSSURSTT ISP 88,235,016 | ..coovernenne 88,235,016 | ..oovreeereeereirererrieenn [0
22.  Net adjustment in assets and liabilities due to foreign eXChange FAtES..........c.vvrrurririerinrrnines | ceereirrereesessiseesseiesineins | ressesessseessssssesssessessees | seeeesessssssessssesssseseees (0
23. Receivables from parent, subsidiaries and affiliates.............ccooueverveireveieriesieeceeeeee s | e 1,032,671,058 | .....cc0vvvee 2,750,000 | .......... 1,029,921,058 | ............. 644,328,151
24. Health care ($.....46,835,143) and other amounts reCeIVaDIE..............co..evveerverrveeneeeereeeseeeseeerins | ceerveenseennes 46,835,143 | ..o | e 46,835,143 | ..ccoveveee. 45,684,436
25.  Aggregate write-ins for other than invested assets...........ccovvvevecveieeeeeceese s | eeveians 1,273,809,321 | ............. 312477520 | ............. 961,331,801 | ............. 921,688,042
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)..........c.ureermerererieeeermessseesiessssesssesssssessssessesessnens | seeenes 18,043,749,866 | ............. 874,927,574 | ........ 17,168,822,292 | ....... 16,910,492,690
27. From Separate Accounts, Segregated Accounts and Protected Cell AcCounts.............ccevvveees | vovvrenes 5,072,595,613 | ...oveviereieeeieeeieen | e 5,072,595,613 | .......... 4,882,651,876
28.  Total (LINES 26 @NA 27)........cveumrrirreiicriiereissiesesiessseesssessssesseseses st sesssessssssssssssssesssnens | soseeeen 23,116,345,480 | ............. 874,927,574 | ........ 22,241,417,905 | ........ 21,793,144,566
DETAILS OF WRITE-INS
10T, et | Hbsee et | senetse sttt | eressenns et (U
1102, Rt | HEseet iRttt | seesbee sttt | eressennt st (U RN
1103, R
1198. Summary of remaining write-ins for Line 11 from overflow page.........c.ccocovveveerierieeereeceeeiennnns
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE).......cvcvruieeirsrrieiseieiseieeisressesssssnisnes | sesreressssssssssssssnssnens {0 ] (01 {01 I 0
2501. Health SAVINGS @CCOUNL.........c.cvcveviriieiietsete ettt b e se b s s snaenes | srebesnseans 694,099,908 |......coevirveieiieeieeen | e 694,099,908 | ............. 678,139,757
2502. CMS reinsurance payments and low-income subsidy receivables.............cc.ccveveeereeveerresreerenns | coveireiennns 212,763,247 | ..o | evveeiiinn 212,763,247 | ............. 189,840,319
2503. Goodwill and INtANGIDIE ASSELS...........c.cririmriirririeriierrireriseerie s sese s esssesesssnenes | sesreseressees 29,170,124 | oo 860,000 | ....ccocvvvneee 28,310,124 | ...ccoveveene. 31,120,215
2598. Summary of remaining write-ins for Line 25 from overflow page.........c.cccovvvveevereeeveereereesiens | coveireieinns 337,776,041 | ............. 311,617,520 | ..cocvevnee 26,158,521 | oovvvevrnen 22,587,751
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE).........rrrerriermrmrisreessesnssisssenmsssessssnenns | neveeenes 1,273,809,321 | ..ocoovveeee. 312,477,520 | ....cccco.... 961,331,801 | .ooovcveeene 921,688,042
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Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....4,841,405,042 less §......... 0
included in Line 6.3 (including $ 4,841,405,042 4,897,557,563
2. Aggregate reserve for accident and health contracts (including §......... 0 MOACO RESEIVE)......ocvirieirririssieieieiseisssssieisisstsssesesssens | sesssssssessessssnnees 954,038,531 ....903,402,661
3. Liability for deposit-type contracts (including §$.......... 0 MOACO RESEIVE)......cocvicviiecteieee ettt ssnaesnas | evsssesssnsesnns 1,070,183,059 | ...covvvrrrerrnnad 975,776,720
4.  Contract claims:
41
42  Accidentand health..........cccccovevvrereriirnnns
5. Policyholders' dividends $.....128,226 and coupons §......... 0 dUE AN UNPAIT.........coveiereceeeeeee et eser s
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts
6.1 Dividends apportioned for payment (including $
6.2  Dividends not yet apportioned (including §..........
6.3  Coupons and similar benefits (including $..........
7. Amount provisionally held for deferred dividend policies not included in Line 6
8.  Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.....17,256,031 accident and health premiums
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA COMMIACES...........veuiiiiiieieieieteie ettt
9.2  Provision for experience rating refunds, including the liability of $
refunds of which $.....26,390,410 is for medical loss ratio rebate per the Public Health Service Act...
9.3 Other amounts payable on reinsurance, including $
9.4 Interest MaiNteNANCE RESEIVE.......c.vuiiiirieieireie et snnns 186,877,305
10.  Commissions to agents due or accrued - life and annuity contracts $.....2,279,357, accident and health $.....60,170,670
and deposit-type contract funds §.......... .ttt bbb bbb bbbt s e bbbt b st et senae b nantens | saesesanbebenreresnaens 62,450,026 50,172,396
11.  Commissions and expense allowances payable on reiNSUranCe @SSUME............c.ccevvereiereieesesieseeessesssses s ssssesesessssssssssesssens | sessessesssssssesesssnss 1,264,014 | .. ....1,184,842
12, General EXPENSES QUE OF ACCTUBH. ........c.urvuivieereescreete ettt s ettt bt ss e sss st sse s b st s s b s st sss st sses e sasbenssssssasassessessesantenans | sensessessessesassones 543,478,984 | .....cccoevvvern 875,853,999
13. Transfers to Separate Accounts due or accrued (net) (including $.. 0 accrued for expense
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes...........cccoevvevvvrivines ..367,775,299 | ..
15.1  Current federal and foreign income taxes, including $.......... 0 on realized capital gains (losses)... 113,914,828 |...
15,2 NEt AEfErTEA taX HADIIILY...........cveveriieerieicteeie ettt et sttt b st s s ae bt e s st et n b s st n s s s s sstentes | senbanssssesssssnsasses e snsenseseesensaes
16, UNEAMEA INVESIMENT INCOME. ... .uvuiiiieiieieietieie ettt s ettt n st | Sesessessessnsensessesnntensesns 9,462
17.  Amounts withheld or retained by company as agent or trustee...................... 745,086,191
18.  Amounts held for agents' account, including §.......... 0 agents' Credit DAIANCES...........cocieveicrcereesee et bes | evsssae st ss e bbb nas
19.  Remittances and items not allocated 147,830,634
20. Net adjustment in assets and liabilities due to foreign EXChANGE TALES.........c.ccvveveevcvcieeeee ettt bsaesae s | ereesssssssesseseesnsnes 4,309,484
21.  Liability for benefits for employees and agents if NOtINCIUAEA ADOVE.............cvueviveieiciceis ettt s e | eevessesasssssssssssssess st es s senes .
22.  Borrowed money $.....156,180,284 and interest thereon §. ..156,180,284 |...
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 Asset valuation reServe..........oovvveieeneneneinsneeeeseesssennns ..266,482,673 | ..
24,02 Reinsurance in unauthorized and certified (§.......... 0) COMPANIES. .....vuverereirrerereiresiseiessessssssesssssss s sssssssssssesssssessesssssessessans | esssessassssssessessanens 8,203,091 | ..
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers. ..268,790,676 | ..
24.04 Payable to parent, subsidiaries and affiliates... ...15,507,271 |..
24,05 Drafts QUESANGING........cccveeveriieecectctccteee ettt ettt sttt bbb s st et s s s aesa st b st s santenaans | aveesessnsestes e sntenes 2,502,155 |..
24,06 Liability for amounts held under uninsured plans. .257,702,257 | ..
24.07 Funds held under coinsurance. 545,011,149 | ..
24,08 DEIIVALIVES. .....ovoeeeeieiieiseise et ses sttt s s s R8sttt nre e | Hesebneantent ettt enrenae 688,528 | ..
24,09 Payable for securities........... 95,113,417 ..
24.10 Payable for securities lending...................... 527,139,085 | ..
24.11 Capital notes §.......... 08N INErESE tNEIBON $......oo 0.ttt es et es s st ss e nesesensenas | eeesessessssesesessessssssenessesseneseea et
25.  Aggregate write-ins for iabilities.............cccvvvvevereeriereeece e ...1,093,890,658 | .. .1,282,546,718
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)... .14,014,450,137 |.. ...13,710,624,063
27.  From Separate Accounts statement...........cccccvvvevererecrreesieneerscrenenn. ...5,072,595,613 | .. 4,882,651,876
28. Total liabilities (Lines 26 and 27)..... .19,087,045,751 | .. ...18,593,275,939
29. Common capital stock..... ....62,765,560 | .. ..62,765,560
30, PrEfErred CAPItAl STOCK. ... . .vururerererresreireriesiessssesessessssssess st sssss sttt £ e8RSt n st | SEntnerenE et s sttt
31.  Aggregate write-ins for other than special surplus funds. 0
32, SUMIUS NOES. ..o reurerereeneesreseieeeseeseeseesseasseseessesseesese e ses st eesees e sees e s e84 E eS8 428842 E A4 2 £ R8s EE e E s e n st sns st | HEntsnssestansnssessant e s sessent s s et
33.  Gross paid in and contributed surplus......... ...1,386,923,052 | .. .1,386,923,052
34.  Aggregate write-inS for SPECIAl SUMPIUS FUNGS..........vuruurireeireiri ettt ettt ettt nsses | sessessessnssessassanes 90,426,000 | ....cvoevererrrrrrirrieenns 750,000
35, UN@SSIGNEA FUNAS (SUMPIUS)......ceoveveviieieeiecict ettt ettt st st b e b ss st ss ettt es st assessssnsnsans | svessssssssssesans 1,614,257,542 | ..o 1,749,430,015
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... (1) OO PSSR
362 .. 0.000 shares preferred (value included in LiNE 30 $..........0)..e.vueveeeeeeeeereeeeeeeeeseeseeeesieesseesssesss s ssessssssssssssssssssns | erssesssssssssssenssessssnssnssesssnnes
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $... ...3,091,606,594 | .. .3,137,103,067
38.  Totals of Lines 29, 30 @nd 37...........ccveurvererereieiieierese e ...3,154,372,154 | .. .3,199,868,627
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COL. 3).......cueuiuiireieiieiiieieieiei ettt sessenas | cvesseseesaesanes 22,241,417,905 | ................. 21,793,144,566
DETAILS OF WRITE-INS
2501. Ceded reinsurance premiums PAYADIE. ...........c.cueieevecieuieeieciesetes ettt bt ss e sttt b bbb st ss et sstessesansns | sessssessessesansnes 754,210,920 | ...ocveverernn 963,776,737
2502. Rate StabiliZation fUNG.............ccoeveiiviieiciciese ettt bbbt bbbttt nans | dnsessentes e snaenes 128,747,715 ....126,551,890
2503. .100,218,328 | .. ..86,015,198
2598. Summary of remaining write-ins for Line 25 from OVErflOW PAGE..........ccooueieiciiriiecie sttt ssssesteses | sessessessesissssenes 110,713,695 ....106,202,893
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).........c.vuiveireiiiiiiieieetieteis ettt ettt ettt sss st es s ssssenss s ssssssssnsensnes | sonsissessessasanes 1,093,890,658 |................... 1,282,546,718
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)
3401. Estimated 2015 health INSUIET fE8 ACCTUAL...........cvevcvieeieicieec ettt st b bbb sten e sans | sresessessessesassasens 89,676,000
3402. Separate Accounts special contingency reserve. 750,000 |..
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

SUMMARY

OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts.............cc.ccvvvveveveeiverrereiceice e | cevees 3,924928,704 | ......... 3,288,696,786 | ....... 12,141,999,759
2. Considerations for supplementary contracts with life CONINGENCIES............ccovuevciiieicecese e ssstenes | eevesresisssssese s ssssssesees | srsessssssesesessessssaeseesaes s
3. NetinvestmentinCome..........ccevvveeirieeeieeece e ..150,174,284 158,821,317 | ... .600,546,174
4. Amortization of Interest Maintenance Reserve (IMR)..........ccccoevecveeenieveeiennns ....14,539,739 12,080,381 | ... ...54,166,273
5. Separate Accounts net gain from operations excluding Unrealized gaiNs OF IOSSES..........cvururerrerererneeriineereenesnseressesseees | sevseessssssssessssssssssssnssans | sesessessssssessessnnssessns (1<) 3)
6. Commissions and expense allowances on reinsurance ceded..............cccocvvurnne. ..155,686,772 149,338,245 | ... 627,657,870
7. Reserve adjustments 0N reiNSUTANCE CEABM. .........cvuiuiuriieiiieierecte ettt et b st s s s s st sensnsesans | snsssessssesessnsesnssssesensnses | sesessssesessnsesns 418,560 |....ccoeen.... 2,991,746
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
TTOM SEPATAtE ACCOUNLS.........vvieciiitiieie ettt bbbt bbb s st saes b bessesensans | sbsesesseseesens 3,049,650 |....ccoouee. 3,506,998 |.............. 10,224,595
8.2 Charges and fees for depoSit-type COMIACES..........ccviiiviiieieiciesie ettt ssees | eebessesseseesnsaes (82,223) ..(222,925) | ..o (138,305)
8.3 Aggregate write-ins for miscellaneous income.. ....26,521,462 LL22811791 [ 142,417,727
9. Totals (Lines 110 8.3).....corueruerrerirrieriieriseies .4,274,818,388 ...3,635,451,150 | .......13,579,865,836
10. Death DENETILS..........c.eveerececeee e ..148,013,990 141,019,044 | ... .588,003,763
11. Matured endowments (excluding guaranteed annual PUre ENAOWMENTS)..........c.wururirrerrerrirneireeeeeneessseeseesseeeesssesssessesss | sreesesssssssesessesssessessessns | ressessasssessessassssssessassns | sressasssesssssassnsssessassnens
12, ANNUILY DENEFIES........ooveeceeeeceeeee e .177,030,636 180,470,444 | ............ 712,909,736
13. Disability benefits and benefits under accident and health CONtracts.............cccevevevirircieiieicreee e | erieieas 2,848,787,747 ..2,435,810,649 .9,137,179,752
14. Coupons, guaranteed annual pure endowments and SIMIAr DENEFILS............ccuiuriiunriiniire et steeeseises | reesessessseessssesessessesins | cestessssssessessassssessesins | sreesassssessssasssssessessanens
15. Surrender benefits and withdrawals for life contracts..................... 2,071,510 | .. ..2,656,641 | ... ...40,875,702
16, GIOUD CONMVETSIONS. .....vuoeeueereseesneeseeseessssessesseessesseesessassseesessesssessessesssessessessssssessossosssessasssssessessasssessessassssssestasssssessassnssnssasss | sesssessesssssssssessasenns (78)]. 49T | e (5,634)
17. Interest and adjustments on contract or deposit-type contract funds.. ..3,079,951 .(21,233,572)|... ..(16,255,962)
18. Payments on supplementary contracts with life CONtINGENCIES............cccveieiciiiieieicecse et sens | eevessess e 864 | ..o 864 | ..o 3,648
19. Increase in aggregate reserves for life and accident and health CONracts.............ccccvvveveiciiieieeccseeceeee s | e (5,307,351) | oo 124,673 |...........(232,955,539)
20. Totals (LINES 1010 19).....u.ceeceeeieeeeeeieeeee ettt a s ettt sansas ..3,173,677,270 | .........2,738,848,245 | .......10,229,755,467
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)...........ccccoeeeeeres | cevvrrennes 125,692,635 | ..covveenee 112,887,417 | ........... 466,496,621
22. Commissions and expense allowances on reiNSUraNCe @SSUMEM..........c..cucuireieverieeieeieieseie et sssse s s sessessssessens | sresssssssesans 4,309,327 | ..covrurnnn 3,592,082 | ....cocouu. 12,599,348
23. General insurance expenses ..266,966,582 | .. ..212,920,487 | .........1,079,987,043
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES...........ccvuiveerciiviiieiecieee e sesnes | eeresaesanes 379,965,546 | ............ 126,094,363 | ............ 512,849,427
25. Increase in loading on deferred and UNCOIECIEA PIEMIUMS............ccvueieiiiviiieieie ettt bt bnas | ssbessesssssssssessessssessesas | esessssessessesssssssessesinsas | sebessessessssssssessesnsaneas
26. Net transfers to or (from) Separate Accounts net of reinsurance .(21,026,412) | ... ..(96,694,061)
27. Aggregate WIite-iNS fOr AEAUCHIONS..........c.cviviviieeicictece ettt bbb bbb stenas | ebsesssssnsenssssneas 19,719 | 3,831,969 |..ccovverenae 133,927
28. TOtAlS (LINES 20 0 27).....ueeeceeieeeeeeeeeie sttt ettt bbb bbb s et s st s st st ss st sssentnsannes | ensneas 3,930,509,883 |......... 3,177,148,152 | ....... 12,205,127,772
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. ..344,308,505 .458,302,998 | ......... 1,374,738,064
30. Dividends t0 POICYNOIAETS..........c.cveiveieiciicc sttt bbbt bbbt s st entesens | essstansessessnsanes 20,949 | .o 13,608 | 137,903
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | coccevuene. 344,287,555 | ...........458,289,390 | ......... 1,374,600,161
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNS)..........c.ccueveveiereieieieiseeiee s | srasienans 186,437,827 |...........168,791,949 | ............ 489,178,190
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (105ses) (LINE 31 MINUS LINE 32).........ceuiurieieieieisis ettt sss st sssssessesseses | essessesas 157,849,728 |...........289,497 441 | ............ 885,421,971
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(4,622,904) (excluding taxes of $.....4,676,036 transferred to the IMR).........c.c..coverreoeeeoerieceeceeeee e | eeveersasssienns 4,906,248 |................ 8,267,324 | ... 25,726,309
35. NetinCome (LiNE 33 PIUS LINE 34)........cvuieeeeieeeeeeee ettt saes sttt b sttt se s s ssesssssanssans | svessseseens 162,755,976 | ............ 297,764,766 |............ 911,148,280
CAPITAL AND SURPLUS ACCOUNT
36. Capital and sUrplus, DECEMDET 31, PHIOE YEAI..........ccrvviieereeierereesee et s s es s sssessessesssses s ssssssessssssassessnsans | essesees 3,199,868,627 | ......... 3,332,340,698 | ......... 3,332,340,698
37. NetinCome (LINE 35).....c.vvererieierinsieiesiesiseiessssssssss st ssessesssssessns ..162,755,976 | .. ..297,764,766 | ............ 911,148,280
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....(4,559,458). .(6,631,839) | .. ...(7,139,378)
39. Change in net unrealized foreign exchange capital gain (I0SS).........c.covrreernrrrinrnrenes .(210,407) | ... ...(2,682,501)
40. Change in net deferred income taX...........cccvvveverecrrcveecrennne, ...49,724 247 | .. 109,929,479
41. Change in nonadmitted @SSetS.........ccvverrerrrrrrenrernirnrneieeessseeeesssseeenes .(143,789,139)| ... .(49,498,790)
42. Change in liability for reinsurance in unauthorized and certified COMPEANIES............ocevevevcriereie e seesens | eeressessesesinees 138,823 |... 40,908,470
43. Change in reserve on account of change in valuation basis, (INCrEASE) OF JECTEASE. .........urwrrrererirreeirnesneieeseesssesssssens | sessssessnsssssssssesssssssssesss | sesssessessnssssssssessnssnses 17,817,346
44, Change in asset valuation reserve.. 16,759,739)
45, CHANGE IN TTBASUNY SIOCK.......vurvuresresisrereseiresssresessessssssessssssesesssssssssessesssss e ssessessses st st s sessessssssessensnssessanssnssnssassnssnssessasss | sesessossasssessassanssnssessanes | sssessassssssessasssnssnssessanes | sesessnssessessnsnnssessansnnes
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate Accounts Statement....
48. Change in SUPIUS NOES.........vvurvererreieneereeeeeeeeseeseeeneeees
49. Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend
50.3 Transferred t0 SUMPIUS.......cc.rvrrveererrireernrereenesseeesesseseseeessesesesnees
51. Surplus adjustment:
51.1 Paidin
51.2 Transferred to capital (Stock Dividend).
51.3 TranSfErred from CAPIAL.........ovruriereiriees ettt sttt ettt s st essessenssnes | sesestssssssessensnssessassnes | sesessessssssnssansnssnssestnes | sesmssssssssessansnnssessansnnes
51.4 Change in surplus as a reSuUlt Of FBINSUIANCE..............c.cocuriveveeicicieie ettt ettt s bs s sesssns | ersessessssssesssseesssssnsesens
52. Dividends to stockholders...........cccceveveervreeerivnnenns ,000,000) |........ (1,132,000,000)
53. Aggregate write-ins for gains and 10SSES iN SUMPIUS..........cvurerrerienrerrirriineieieessseeessesesesesesesssssssessessssssessesssssssssssessssssessensns | ssssssssssssssssssesssnssnssesd | conesssssssssssssansssssnssn {01 0
54. Net change in capital and surplus (Lines 37 through 53).... . 207,592,761 ....(132,472,071)
55. Capital and surplus as of statement date (LINES 36 + 54)...........ccceueicrirrieiieieiereeete et sssenaens | oraesains 3,154,372154 | ......... 3,539,933,459 3,199,868,627
08.301.  SUDIEASE rENTAI INCOME. ......uveieriiieisrieiseie ettt ettt b sttt ns s ssnnns | sessnsessesses 16,396,429 | .............. 14,170,740 | ...coovveve 51,155,481
08.302. Miscellaneous receipts 4,025,475 | ... ...16,626,761
08.303.  Administrative SEIVICE fEE TEVENUE.........ccuvieieieiree et ssssssse s sessessssssensessens | sessssensessess 3y B0, 283 | wrrerserrernnsndy 110,299 | covivriinnns 14,638,141
08.398.  Summary of remaining write-ins for Line 8.3 from oVerflow PAge..........ccccvieviiieeiiieiceeeeeese e | eveieeaesnns 1472117 | e 905,278 | ....ccccouu. 59,997,344
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... 142,417,727
2707, SUNGINY.civciiieriseeiesseie sttt ettt en st enssssessenssssesssssenssssessenssnssesssnssnsens | srsessessenssnssesses 103 T 1D | tervssssssiesessssssesessensins | sessesssesessessssssessasssnsns
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page
2799. Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)..........cccovruivieireriiieiiiisieisicteresieiesssie s ssssesssasaensssesnssaas
5301.
5302.
5303.
5398.  Summary of remaining write-ins for Line 53 from overflow page..
5399. Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above)
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Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

CASH FLOW
Currerlt Year PriorZYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUIANGCE.............rvirrririirieieriesis s esess s ssess s essssesssesnssans | svessenees 3,516,629,426 | .......... 3,310,246,515 |........ 12,220,822,530
2. NEtiNVESIMENTINCOME. ... ..vvoreeeeeireeeiecise ittt ent s | eeetsensnns 150,429,997 |......ccc.... 159,409,491 | ............ 623,520,770
3. MISCEllANEOUS INCOME........cuuiiuiiiiiiiiiiiii s nsenes | enrnsssieas 197,964,518 | ............. 156,902,753 | ............. 699,630,376
4. Total (Lines 1 through 3).. ..3,865,023,941 ..3,626,558,760 |........ 13,543,973,676
5. Benefit and [0SS related PAYMENLS........ccovivveicirieiecceee et ettt b s b st es st ssesasssbessesnsas | eventenes 2,744,053,083 |.......... 2,718,982,474 | ........ 10,515,463,059
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS.........cceveeveievrevereiieieiieiieeens | e (20,121,195)( ....coocvuvee (21,026,412)| ....ovvnve (96,694,061)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........c.cvcvcveieieieieeeee e [ ervernineens 861,273,710 | ............. 623,817,182 |.......... 1,808,931,521
8.  Dividends paid t0 POIICYNOIAELS..........cuuiuriiieeireieiiseie ettt sttt sestestensns | sesesssssssesssensenns 20,058 | .ooveveereriireieinne 1,250 | o 156,963
9.  Federal and foreign income taxes paid (recovered) net of $.......... 0 tax on capital gains (I0SSES)........cccceveveerrerrerererriins | cverieriiressrens 172,000 | oo, 111,895 | ............. 562,181,726
10, Total (LINES 5 HIOUGN 9).....ceuuriiceercriieiiiesieeise sttt sntas | cbieninns 3,585,397,655 |......... 3,321,886,390 |........ 12,790,039,208
11.  Net cash from operations (Line 4 MiNUS LINE 10).........ccciverericriesieeessesie et ssssssssssessssssessesssssssssssssssssessesss | veveesessenns 279,626,286 | ............. 304,672,370 | .coevecee 753,934,468
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS..eoeeerceeeeeeseeesee ettt 8RRt n et | eevieninens 938,588,534 | .......... 1,147,674,422 | .......... 4,739,050,299
12.2 ...5,499 ...21,513,150
12,3 MOTEGAGE I0BNS........oiiiieiieieicte ettt bbbt s bbbt ns st entenas | sresnsensenea 28,140,137 246,101,820
124 REAIESIAIE....vuuveveceece st | rrene ettt et | sests et et | st
12.5  Other INVESIE @SSELS........rvvuirircriiriiceiesriecsi sttt sttt snnsnes | criseentsnenes 32214444 | ............. 19,121,409 | ............ 200,543,455
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVeStMENts...........cc.ccveeevereveeveeeeeceeeeeseens | e 969 | .o 829 | e 3,478
12.7  MISCEIIANEOUS PrOCEEAS. .....covvvicveiiiiiseieisstssie ettt sa s bt es e es e b s ssesses st antensesnsnts | sressssssseseas 95,263,672 | ..ovivirnnnn 3,060,781 | .oovcvnnee. 50,804,975
12.8 Total investment proceeds (LINES 12.110 12.7).......cveviveieiierreeee ettt sse st besse s sssssssssnsnnes | evesinees 1,094,213,255 | .......... 1,198,060,759 |.......... 5,258,017,177
13.  Cost of investments acquired (long-term only):
131 BOMAS . eveveeurersseireesseeeseees e eesseeesse sttt nnnts | srssnessnes 895,204,236 | .......... 1,043,794,215 | .......... 4,560,869,460
1312 SHOCKS. .cvvuerereceieesieetee sttt | cebnere e 5,000,000 | .....ccorverenn. 5,025,508 | ......ccocon.. 29,792,703
13.3 MOMGAGE 08NS, ...eooeereercereese ettt ettt eess e essssensnnens | cesnmesssseens 31,974,873 | .cocovvvennne 39,831,500 | ..ovveernne 156,409,769
13.4 Real estate 1,790,415 4,036,559 ...22,590,697
13.5  OthEr INVESIEA @SSELS.......cocvvevecicriceie ettt bbbt et s st s sntenes | sresssessesens 18,862,164 | ............... 20,236,117 | cocvvreeeee 109,233,925
13.6  MisSCEllaNEOUS APPIICALIONS.........cccviviieiiiiciiisie ettt sb st en s sss st nsensntes | sresssssseseas 73,370,383 | ... 174,635,700 | ............. 543,570,431
13.7 Total investments acquired (LINES 13.1 10 13.6).....c.crvurreenrrrrereeinreeseresseesseessssessesssssssssseesssssssssesssssssssssnnes | nssesnes 1,026,202,072 | .......... 1,287,559,600 | .......... 5,422,466,985
14.  Netincrease or (decrease) in contract [0ans and Premium NOLES...........c.cevcveeerevieieeseieiesee s sssessessessssas | ervesessessenes (204,038) [ ....ccoverrerrne. (151,424) ..o, (547,654)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LiNE 14)........cccovrrvrrnrnrnnrninsnrssessssissesssssessessssssssssnses | cvnesessesnnes 68,215,221 | ..vvvrene. (89,347,417 ... (163,902,154)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOLES........o.coviiricie ittt bt s st s ssentes | svsassssssestessssssessesssssesaas | esbsssessestassessesssssessenss | sussssessessnsssesestenssssestans
16.2 Capital and paid in SUPIUS, €SS TrEASUNY STOCK..........c.eruririirrieiecireieieesetescteess st sssesssssssesssssnssens | sesesesssssssessssssessessssssessns | sessssssessssssssssssessssnssseses | sossssmssessnsssessessessnssnssens
16.3 BOMOWE fUNGS.......ooouvirmiririiciiicriesi sttt ens st | ceniessenens 156,180,284 | .......ccoovvvvircirrirnrien | ceereiseireeeeane
16.4 Net deposits on deposit-type contracts and other insurance liabilities.............covrrurereerrereinenrreneneecsesesereees [ e 108,142,660 | ....ccverreneee 77,255,911 [ o 82,562,854
16.5 Dividends t0 StOCKNOIAETS. .........covuurieriricriiriiierii ettt esnssesssennins | cevinesssens 110,000,000 | .ooooeverrrercrerrereereieens | ceeveenes 1,132,000,000
16.6 Other cash provided (applied) ....(437,993,846)|............(196,229,436) .... 475,409,395
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)........... | cvovvueees (283,670,902)]............ (118,973,525)|............. (574,027,751)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cccoovvveevveens | ceveerevenann 64,170,605 | ............... 96,351,428 | .......c....... 16,004,564
19. Cash, cash equivalents and short-term investments:
191 BEGINNING OF YT ..ottt an st ennen | crenessesenenss 44,529,662 | ............... 28,525,098 | ...ccovvveenn. 28,525,098
19.2  End of period (LiNe 18 PIUS LINE 19.1)........ vt seesesenesssentsesssssesssseesssesssessssssnsnees | eenneeeonces 108,700,267 |............. 124,876,526 | .............. 44,529,662
Note: Supplemental disclosures of cash flow information for non-cash transactions:
| 20.0001  Non-cash capital contribution t0 @ffiliate..........cciiiiiiiiieiis s eb s nrnees | ................................... | ................................... | ............... 19,135,487 |

Qo5




Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer1lt Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSIALTITE. ... bbb | Hestebereb bbbt nes | etb et | sesb e
2. Ordinary life INSUIANCE...........cvuveeveeiieeieeicicteee ettt s s sse st saesaesas | stessessssssssessesessansaes 9,222,599 | oo 9,282,476 | ..o 39,557,763
3. Ordinary INAIVIAUAH ANNUILIES..........ccvevieereiiicieiee ettt es st senses | sesaebessssessssssesessetesessssesssssesessess | oetesessesessssesessssesessetesessnsesessteses | stesssesessesessssssesssaesesssesessssesasans
4. Credit life (Group @Nd INAIVIAUAL)..........covererrieerieiricieiecisseeise s sssessssssssesesesses | sesessessssssssssssesssssessessasssnssessassss | stessssssessossnssessasssssnssassenssnssnssns | oessessssssssessasssssnssessnssessessansns
5. GroUP life INSUMANCE. ........cueverecernirieeiieriseesiesss st sest st ssnsessssees | sorsesssesssnnesesasssnas 271,470,865 | ..ovovvvererircriine 262,089,128 | ...ooovrrrcrrirns 1,024,557,832
6. GrOUDP GNNUILIES........cviveieiecicisie ettt st bstenaess | sasssessesssestessesnsnes 43,932,557 | oovvereeeieieieian 42,664,676 | ...cocvevererirnns 194,174,015
7o ABH = GIOUD oot | st 3435,724,757 | oo 2,956,220,354 | ....cooovvvrrrerenne 12,093,447,346
8. A&H - credit (group @and INAIVIAUAL)..........cureiieeeieiiecireieeeeisee sttt sssstsseees | cesessesssssssesessesesesestesssebsessestantns | steetsessessassessessastasssessestenssnssesses | sressessssssssessasssessnssassanssessestnsnne
0. ABH = OtNBT ...ttt | eressens e eneeee 1,827,923,119 | oo 1,665,429,245 | ......cccovverrnn) 6,462,667,821
10.  Aggregate of all Other INES O DUSINESS...........curuuririeeieiieeire ettt st | sesssssesssns st sens st eees 0 [ oo 0 | o 0
11 SUBLOTAL ..ottt | eerienes e 5,688,273,897 | ...vvverrrrirriinan 4,935,685,880 | ....coovvrernennn 19,814,404,777
12, DEpPOSIt-tyPe COMTACES..........cvecveieieiecietete ettt ss bbb | esssssssessessessssnaas 207,990,749 | .o 209,544,021 | ..oooviieeen. 987,426,065
13, TRl et | cereenes e 5,796,264,646 | ......ccoovrreriinnns 5,145,229,901 | ...ccoovvvrrncrenn. 20,801,830,842
DETAILS OF WRITE-INS
00T, et eeseeee e est st R8s | SRR SRRt s et | HEeeR R Rt | Sebe ettt
1002, oo es et | SeeR sttt | HEeeR SRR | Seri et et
1003, oottt R R | SRR ARttt | HEee R R Rt | SeRe e
1098. Summary of remaining write-ins for Line 10 from overflow PAGE..........cceveverereveieiieieieeeies | creevieiseesesesssees s 0 | oo (0 U 0
1099. Total (Lines 1001 thru 1003 plus 1098) (Lin€ 10 @DOVE)........currrrererernrreieressnnssssresenssssesnns | ceesensssssssesessssnesssessssnsssesessn 0 | oo 0 | o 0
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Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A

Accounting Practices

The financial statements of Aetna Life Insurance Company (the "Company") are presented on the basis of accounting practices prescribed or
permitted by the State of Connecticut Insurance Department.

The State of Connecticut Insurance Department recognizes only statutory accounting practices prescribed or permitted by the State of Connecticut
for determining and reporting the financial condition and results of operations of an insurance company, for determining its solvency under the
Connecticut Insurance Law (“Connecticut Accounting Practices”). The National Association of Insurance Commissioners' ("NAIC") Accounting
Practices and Procedures manual ("NAIC SAP") has been adopted as a component of Connecticut Insurance Law. The Company currently does not
have any permitted practices.

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

State of

Domicile 2014 2013
1. Net Income Connecticut state basis $ 162,755,976 $ 911,148,280
2. State Prescribed Practices (Income) CT - -
3. State Permitted Practices (Income) CT - -
4. Net Income, NAIC SAP $ 162,755,976 $ 911,148,280
5. Statutory Surplus Connecticut basis $3,154,372,154 $3,199,868,627
6. State Prescribed Practices (Surplus) CT - -
7. State Permitted Practices (Surplus) CT - -
8. Statutory Surplus, NAIC SAP $3,154,372,154 $3,199,868,627

B.-C. No significant change.

Note 2 - Accounting Changes and Corrections of Errors

Effective January 1, 2014, Statement of Statutory Accounting Principles No. 35 — Revised, Guaranty Fund and Other Assessments (“SSAP No. 35R”)
was revised to adopt Financial Accounting Standards Board Accounting Standards Update 2011-06, Other Expenses — Fees Paid to the Federal
Government by Health Insurers (“ASU 2011-06") with modifications. ASU 2011-06 provides specific guidance related to the assessment of the
annual fee (“health insurer fee”) mandated to be paid to the federal government by health insurers under Section 9010 of the Affordable Care Act
(“ACA”). Beginning January 1, 2014, the revisions to SSAP No. 35R required (1) that the health insurer fee be recognized in full on January 1 of the
fee year (the calendar year in which the assessment must be paid to the federal government), in the operating expense category of insurance taxes,
licenses and fees, excluding federal income taxes and (2) that in each data year preceding a fee year a reporting entity pro-ratably accrue by
reclassifying from unassigned funds (surplus) to aggregate write-ins for special surplus funds an amount equal to its estimated subsequent fee year
assessment. This reclassification has no impact on total capital and surplus and is reversed in full on January 1 of the fee year beginning with fee
years starting on January 1, 2015 and after. As of March 31, 2014, the Company estimates its portion of the health insurer fee payable on September
30, 2014 to be $253,950,000 and the amount reclassified from unassigned funds (surplus) to aggregate write-ins for special surplus was estimated to
be $89,676,000.

Accounting for the Patient Protection and Affordable Care Act and the Health Care and Education Reconciliation Act of 2010’s (collectively, “Health
Care Reform”) Reinsurance, Risk Adjustment and Risk Corridor (the “3Rs”) pursuant to guidance adopted in March 2014 by Interpretation 2013-04:
Accounting for the Risk Sharing Provisions of the Affordable Care Act (“INT 13-04")

Reinsurance

Health Care Reform established a temporary three-year reinsurance program, whereby all issuers of major medical commercial insurance products
and self-insured plan sponsors are required to contribute funding in amounts set by the U.S. Department of Health and Human Services (“HHS”).
Funds collected will be utilized to reimburse issuers' high claims costs incurred for qualified individual members. The expense related to this required
funding will be reflected in insurance, taxes, licenses and fees for all of the Company’s insurance products with the exception of products associated
with qualified individual members; this expense for qualified individual members will be reflected as a reduction of premium revenue. When annual
claim costs incurred by the Company’s qualified individual members exceed a specified attachment point, the Company is entitled to certain
reimbursements from this program. The Company will record amounts recoverable from reinsurers and ceded claim benefit recoveries to reflect its
estimate of these recoveries.

Risk Adjustment

Health Care Reform established a permanent risk adjustment program to transfer funds from qualified individual and small group insurance plans with
below average risk scores to those respective plans with above average risk scores. Based on the risk of the Company’s qualified plan members
compared to the risk of members of other qualified plans in comparable markets, the Company will estimate its ultimate 2014 risk adjustment
receivable or payable and reflect the pro-rata year-to-date impact as an adjustment to its premium revenue.

Risk Corridor

Health Care Reform established a temporary three-year risk sharing program. Under this program the Company will make (or receive) a payment to
(or from) HHS based on the ratio of allowable costs to target costs (as defined by Health Care Reform). Risk corridor payments from HHS will be
limited to the extent of the risk corridor collections received by HHS over the duration of the program. The Company will record a risk corridor
receivable or payable as an adjustment to premium revenue on a pro-rata year-to-date basis based on the Company’s estimate of the ultimate 2014
risk sharing amount.

The Company will perform a final reconciliation and settlement with HHS of the 3Rs in 2015. See Note 21.J. for disclosure of amounts related to the
3Rs for the Company for the period ending March 31, 2014.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

A.-C.

No significant change.

D. Loan—-Backed Securities

1.

Prepayment assumptions for mortgage-backed/loan-backed and structured securities were obtained from industry market sources.
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2. The Company’s did not recognize any other-than temporary impairments (“OTTI”) on loan-backed and structured securities in accordance with
Statement of Statutory Accounting Principles 43R, Loan-Backed and Structured Securities (“SSAP 43R”) for the quarter ended March 31, 2014.

3. The Company’s had no recognized OTTI on loan-backed and structured securities, for which the present value of cash flows expected to be
collected is less than the amortized cost basis, at March 31, 2014.

4. The Company’s unrealized loss position on loan-backed and structured securities held by the Company at March 31, 2014 is as follows:

a. Aggregate amount of unrealized losses:

1. Less than 12 Months $ (1,569,580)
2. 12 Months or Longer (168,645)
Total unrealized loss $ (1,738,225)

b. Aggregate fair value of securities with unrealized losses:

1. Less than 12 Months $ 112,415,983
2. 12 Months or Longer 4,141,969
Total fair value $ (1,569,580)

5. The Company has reviewed the loaned-backed and structured securities in accordance with SSAP 43R in the table above and have concluded that
these are performing assets generating investment income to support the needs of the business. Furthermore, the Company has no intention to
sell the securities at March 31, 2014 before their cost can be recovered or does have the intent and ability to retain the securities for the time
sufficient to recover the amortized cost basis; therefore, no OTTI write-down to fair value was determined to have occurred on these securities.

E. Repurchase Agreements and/or Securities Lending Transactions
1. On March 28, 2014, the Company entered into a repurchase agreement with Barclays Capital, Inc. for approximately $153,000,000 par value, a
maturity date of April 4, 2014 with an interest rate of 0.14%. The carry value at March 31, 2014 was approximately $156,200,000. The primary use
of the proceeds of the repurchase agreement was for capital and liquidity needs of the Company. The Company was required under the terms of
the repurchase agreement to pledge $156,200,000 in securities consisting primarily of long and short term US Treasury Notes.
2. No significant change

3. Neither the Company nor its agent has accepted collateral that is permitted by contract or custom to sell or repledge as of either March 31, 2014 or
December 31, 2013.

4.-7. No significant change
F.-H. No significant change.
I.  Not applicable.
Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
No significant change.
Note 7 - Investment Income
No significant change.
Note 8 - Derivative Instruments
No significant change.
Note 9 - Income Taxes
No significant change.
Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A.—E. No significant change.

F. Effective March 1, 2014, the Company entered into an administrative services agreement (the “iTriage Agreement”) with iTriage LLC, a Delaware
limited liability company (“iTriage”). Under the iTriage Agreement, iTriage provides the Company with certain administrative services including
customer service, marketing and data processing services. The iTriage Agreement obligates the Company to pay iTriage a fee for such services. This
iTriage Agreement was approved by the Connecticut Insurance Department on February 18, 2014. For the three months ended March 31, 2014, the
Company incurred $ $1,187,651 in expenses pursuant to the iTriage Agreement.

Effective January 1, 2014, the Company entered into an administrative services agreement (the “GDS Agreement”) with Group Dental Service, Inc., a
Maryland corporation (“GDS”). Under the GDS Agreement, GDS provides the Company with certain administrative services including advertising,
sales, claims processing, regulatory compliance and service center services. The GDS Agreement obligates the Company to pay GDS a fee for such
services. This GDS Agreement was approved by the Connecticut Insurance Department on January 15, 2014. For the three months ended March 31,
2014, the Company did not incur any expenses pursuant to the GDS Agreement as no services were rendered.

Note 11 - Debt
See Note 5.E.1.

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

A. The Company participates in a tax-qualified noncontributory defined benefit pension plan and non-qualified supplemental pension plan sponsored by
Aetna and has no direct legal obligation for benefits under these plans.

B.-F. No significant change.

1.-2. No significant change.
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3.-5. During the quarter ended March 31, 2014, the Company paid extraordinary dividends of $110,000,000 to Aetna.
6.-13. No significant change.
Note 14 - Contingencies
No significant change.
Note 15 - Leases
No significant change.
Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk
No significant change.
Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. No significant change.
B. Transfer and Servicing of Financial Assets
1. No significant change.
2. - 5. Not applicable.
6. No significant change.
7. Not applicable.
C. Wash Sales

1. In the course of the Company's asset management, securities are sold and reacquired within 30 days of the sale date to enhance the Company's
yield on its investment portfolio.

2. The details by NAIC designation 3 or below, or unrated of securities sold during the quarter ended March 31, 2014 and reacquired within 30 days
of the sale date are:

Cost of
NAIC Number of Book Value of Securities
Description Designation ~ Transactions Securities Sold Repurchased Gain/(Loss)
Bonds 3 2 $ 1,964,113 $ 1,960,000 $ (44,113)
Bonds 4 1 $ 1,744,559 $ 1,695,000 $ (264,559)

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
No significant change.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.
Note 20 - Fair Value

A.-B. The preparation of the Company’s statutory financial statements in accordance with Connecticut Accounting Practices requires certain of our assets and
liabilities to be reflected at their fair value, and others on another basis, such as an adjusted historical cost basis. In this note, the Company provides
details on the fair value of financial assets and liabilities and how fair value is determined.

The following are the levels of the hierarchy and a brief description of the type of valuation information (“inputs”) that qualifies a financial asset or liability
for each level of fair value measurements.

a. Level 1 — Unadjusted quoted prices for identical assets or liabilities in active markets.

b. Level 2 — Inputs other than Level 1 that are based on observable market data. These include: quoted prices for similar assets in active markets,
quoted prices for identical assets in inactive markets, inputs that are observable that are not prices (such as interest rates, credit risks, etc.) and
inputs that are derived from or corroborated by observable markets.

c. Level 3 — Developed from unobservable data, reflecting our own assumptions.

When quoted prices in active markets for identical assets and liabilities are available, the Company uses these quoted market prices to determine the
fair value of financial assets and liabilities and classify these assets and liabilities as Level 1. In other cases where a quoted market price for identical
assets and liabilities in an active market is either not available or not observable, we estimate fair values using valuation methodologies based on
available and observable market information or by using a matrix pricing model. These financial assets and liabilities would then be classified as Level
2. If quoted market prices are not available, the Company determines fair value using broker quotes or an internal analysis of each investment’s
financial performance and cash flow projections. In these instances, financial assets and liabilities will be classified based upon the lowest level of
input that is significant to the valuation. Thus, financial assets and liabilities may be classified in Level 3 even though there may be some significant
inputs that may be readily available.

C. March 31, 2014

Aggregate Fair Not Practicable

Type of Financial Instrument Value Admitted Assets Level 1 Level 2 Level 3 (Carrying Value)
Bonds, Short Term, and Cash
Equivalent $10,585,444,316  $9,761,897,549 $702,238,061  $9,778,255,184 $ 104,951,071 $ -
Preferred Stock 5,016,048 5,005,728 5,016,048
Common Stocks 61,636,710 53,701,018 15,513,617 46,123,093
Mortgage Loans 1,358,495,524 1,313,035,952 1,358,495,524
Real Estate 366,171,113 324,283,683 366,171,113
Derivatives 367,946 367,946 367,946
Separate Accounts (1) 4,726,520,563 4,726,520,563 942,742,766 3,780,285,695 3,492,102
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Grand Total $17,103,652,220 $16,184,812,439  $1,660,494,444 $13,558,908,825 $1,884,248,951 $ -
Liabilities:
Derivatives $ (859,815) $ (688,527) $ (29,188) $ (688,527) $ - $ -
Investment contract liabilities
With a fixed maturity 9,099,022 9,099,022
Without a fixed maturity 557,087,126 545,147,944
Grand Total $ 565,326,333 $ (688,527) $(29,188) $ (688,527) $ 554,246,966 $ -

(1) At March 31, 2014, the Company held investments in its separate accounts of $892,860,957 related to the conversion of an existing group annuity
contract from a participating to a non-participating contract. This excludes $346,075,050 of cash and cash equivalents and other receivables at

March 31, 2014.

December 31, 2013

Aggregate Fair

Not Practicable

Type of Financial Instrument Value Admitted Assets Level 1 Level 2 Level 3 (Carrying Value)
Bonds, Short Term, and Cash
Equivalent $10,382,555,945 $9,746,483,446 $722,412,963 $9,554,514,351 $105,628,631 $-
Preferred Stock 5,016,048 5,005,728 5,016,048
Common Stocks 52,458,325 48,075,026 16,662,221 35,796,104
Mortgage Loans 1,344,643,155 1,309,201,217 1,344,643,155
Real Estate 366,455,278 330,010,140 366,455,278
Derivatives 1,005,276 678,438 326,838 678,438
Separate Accounts (1) 4,650,636,329 4,650,636,329 914,818,896 3,732,381,351 3,436,082
Grand Total $16,802,770,356  $16,090,090,324  $1,654,220,918 $13,287,574,140 $1,860,975,298 $-

Liabilities:
Derivatives $1,865,090 $ - $ - $1,865,090 $- $ -
Investment contract liabilities

With a fixed maturity 9,121,506 9,121,506

Without a fixed maturity 553,200,994 553,200,994

Grand Total $564,187,590 $ - $ - $1,865,090 $562,322,500 $ -

(1) At December 31, 2013, the Company held investments in its separate accounts of $910,194,497 related to the conversion of an existing group
annuity contract from a participating to a non-participating contract. This excludes $232,015,547 of cash and cash equivalents and other receivables

at December 31, 2013.

D. The Company had no fair value instruments or classes of financial instruments where it is not practicable to estimate the fair value at either March 31,

2014 or December 31, 2013.

Note 21 - Other Items
A.- B. No significant change.

C. Other Disclosures

Effective January 24, 2014, the Company entered into a quota share reinsurance agreement with Health Re, Inc. (“Health Re”), an affiliate of the
Company, whereby the Company will cede a quota share portion of its liabilities for certain group accident and health claims to Health Re. The
agreement is a quota share reinsurance agreement with funds withheld and has a risk period that commenced on January 1, 2014. As of March 31,
2014, total funds withheld attributable to this agreement was $84,103,799 and reinsurance premiums ceded was $250,000,000.

D.- G. No significant change

H. Offsetting and Netting of Assets and Liabilities

Financial assets and derivative assets subject to offsetting and enforceable master netting arrangements as of March 31, 2014 are as follows:

Gross Amounts Not Offset
In the Balance Sheet

Gross amounts  Gross amounts Net amounts of Cash
of Recognized Offset in the Assets Presented in Financial Collateral
Assets Balance Sheets the Balance Sheets Instruments Received Net Amount

Credit Default Swaps $ 400,000 $ - $ 400,000 $ - $(200,000) $ 200,000
Futures - - - 11,300,000 - 11,300,000
Derivatives - - - - - -
Interest Rate Swaps - - - - - -
Repurchase, securities
lending, and similar
arrangements - - - - - .
Total $ 400,000 $ - $ 400,000 $ 11,300,000 $(200,000) $ 11,500,000

Financial liabilities and derivative liabilities subject to offsetting and enforceable master netting arrangements as of March 31, 2014 are as follows:

Gross Amounts Not Offset
In the Balance Sheet

Gross amounts  Gross amounts Net amounts of Cash
of Recognized Offset in the Liabilities Presented Financial Collateral
Liabilities Balance Sheets in the Balance Sheets Instruments Paid Net Amount

Credit Default Swaps $700,000 $ - $700,000 $- $(700,000) $-
Derivatives - - - - - -
Interest Rate Swaps - - - - - -
Repurchase, securities
lending, and similar
arrangements 527,116,085 - 527,116,085 (527,116,085) - -
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Repurchase

156,184,531 - 156,184,531 (156,184,531) - -

Total

$684,000,616 $ - $684,000,616 _ $(683,300,616)  $(700,000) $ -

Financial assets and derivative assets subject to offsetting and enforceable master netting arrangements, presented by counterparty, as of March 31,
2014 are as follows:

Gross Amounts Not Offset
In the Balance Sheet

Net amounts of Assets

Presented in the Balance Sheets  Financial Instruments Cash Collateral Received Net Amount
Counterparty A $ - $ - $ - $ -
Counterparty B - 11,300,000 - 11,300,000
Counterparty C 400,000 - (200,000) 200,000
Counterparty D - - - -
Counterparty E - - - -
Other - - - -
Total $400,000 $11,300,000 $(200,000) $11,500,000

Financial liabilities and derivative liabilities subject to offsetting and enforceable master netting arrangements, presented by counterparty, as of March
31, 2014 are as follows:

Gross Amounts Not Offset
In the Balance Sheet

Net amounts of Liabilities

Presented in the Balance Sheets  Financial Instruments Cash Collateral Paid Net Amount
Counterparty A $ 500,000 $ - $ (700,000) $ (200,000)
Counterparty B - - - -
Counterparty C 200,000 - - 200,000
Counterparty D 156,184,531 (156,184,531) - -
Counterparty E 527,116,085 (527,116,085) - -
Other - - - -
Total $ 684,000,616 $ (683,300,616) $ (700,000) $ -
I.  Joint and Several Liabilities — Not applicable.
J.  Risk Sharing Provisions of the Affordable Care Act

(1) Permanent Risk Adjustment Program
Assets Amount
a. Premium adjustments receivable $0
Liabilities
b. Risk adjustment user fees payable $0
c. Premium adjustments payable $0
Operations (Revenue & Expense)
d. Premium for accident and health contracts (written/collected) $0

(2) Transitional Reinsurance Program
Assets
a. Amounts recoverable for claims paid $ 2,386,073
b.  Amounts recoverable for claims unpaid $ 13,884
c. Amounts receivable relating to uninsured plans $0
Liabilities
d. Claims unpaid-ceded $0
e. Contributions payable-not reported as ceded premium $ 41,972,657
f.  Ceded reinsurance premiums payable $ 616,735
g. Liability for amounts held under uninsured plans $0
Operations (Revenue & Expense)
h. Ceded reinsurance premiums $ 616,735
i. Reinsurance recoveries $ 2,399,957
j Contributions-not reported as ceded premium $ 41,972,657

(3) Temporary Risk Corridors Program
Assets
a. Accrued retrospective premium $0
Liabilities
b. Reserve for rate credits or policy experience rating refunds $0
Operations (Revenue & Expense)
c. Net premium income (paid/received) $0
d. Change in reserves for rate credits $0

(4) Have there been any material re-estimations and/or impairments for the reporting period No

Note 22 - Events Subsequent

Type I.

Recognized Subsequent Events:

Subsequent events have been considered through May 12, 2014 for the statutory statement issued on May 15, 2014.

Not applicable.

Type Il. Nonrecognized Subsequent Events:

Subsequent events have been considered through May 12, 2014 for the statutory statement issued on May 15, 2014.

On April 30, 2014, the Company’s Board of Directors declared an extraordinary dividend of not more than $275,000,000 to its parent,
Aetna, and payable no later than August 27, 2014. Payment of the distribution is subject to the approval of the State of Connecticut

Insurance Department.
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Note 23 - Reinsurance
No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

Reserves on accident and health contracts for incurred losses and loss adjustment expenses attributable to insured events of prior years developed
as anticipated during first quarter 2014. Original estimates are increased or decreased as additional information becomes known regarding individual
claims. However, no significant trends or unanticipated events were noted in first quarter 2014.

Note 26 - Intercompany Pooling Arrangements
No significant change.
Note 27 - Structured Settlements
No significant change.
Note 28 - Health Care Receivables
No significant change.
Note 29 - Participating Policies
No significant change.
Note 30 - Premium Deficiency Reserves
No significant change.
Note 31 - Reserves for Life Contracts and Annuity Contracts
No significant change.
Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics
No significant change.
Note 33 - Premiums and Annuity Considerations Deferred and Uncollected
No significant change.
Note 34 - Separate Accounts

No significant change.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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6.3

6.4
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71
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8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

If yes, has the report been filed with the domiciliary state?
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity?
If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

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

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

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

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

Yes[ 1]

Yes[ ] No[X]

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

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

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

By what department or departments?
STATE OF CONNECTICUT INSURANCE DEPARTMENT

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

Have all of the recommendations within the latest financial examination report been complied with?

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

If yes, give full information:

Yes[ ] No[ ]

Yes[ ] No[ ]

Yes[ ]

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

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

Yes[ |

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

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

Yes[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [o]e]6} FDIC SEC

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

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

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

(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

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

()  Accountability for adherence to the code.

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

9.2

Yes[X]

Has the code of ethics for senior managers been amended?

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).

9.3

Yes[ ]

Have any provisions of the code of ethics been waived for any of the specified officers?

Qo8

Yes[ ]

No[X]
No[ ]
No[X]

No[X]

No[X]

N/AT ]

NIA[X]
NA[X]

No[X]

No[X]

No[X]

No[ ]

No[X]

No[X]
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9.31

10.1
10.2

1.1

1.2

15.1
15.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

If the response to 9.3 is Yes, provide the nature of any waiver(s).

PART 1 - FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes [X] No [

If yes, indicate any amounts receivable from parent included in the Page 2 amount: B 72,473,405
PART 1 - INVESTMENT

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

for use by another person? (Exclude securities under securities lending agreements.) Yes[ 1] No[X]

If yes, give full and complete information relating thereto:

. Amount of real estate and mortgages held in other invested assets in Schedule BA: LI 225,326,415
. Amount of real estate and mortgages held in short-term investments: B 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21
14.22
14.23

14.24 Short-Term Investments....
14.25 Mortgage Loans on Real Estate
14.26 All Other.
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)...
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above

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

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

. For the reporting entity's security lending program, state the amount of the following as of current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
16.3 Total payable for securities lending reported on the liability page:

525,130,200
527,139,085
527,139,085

. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting

entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

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

1 2
Name of Custodian(s) Custodian Address
STATE STREET BANK AND TRUST COMPANY ONE LINCOLN STREET, BOSTON, MA 02111

17.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3  Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ 1] No[X]

17.4  If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

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

1 2 3
Central Registration Depository Name(s) Address
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions:
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3.1
3.2
33
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

Report the statement value of mortgage loans at the end of this reporting period for the following categories:

Long-term mortgages in good standing Amount

101 FAIM MOMGAGES. .....oveeceeeeieciecia ittt s s s s st b s bbb e e b e ettt s b e e e ettt s
1.12  Residential mortgages G e
1.13  Commercial mortgages...... oS ...1,313,035,953
1.14  Total mortgages in good standing E N 1,313,035,953

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With FESTUCUIEA tEIMNS...........c. ittt st nen e

Long-term mortgage loans upon which interest is overdue more than three months

1.31  Farm mortgages.....
1.32 Residential mortgages...
1,33 COMMEICIAl MOMGAGES. ... e eeurerereereereiseeeetseeseesseeseeseessesseesesseeesessees e e sseesese e e s b eb e £EeeE 4 b s e 828 4R s AR E R £ RS8R E bR b e b AR E bbbt een

1.34  Total mortgages with interest overdue more than three months

Long-term mortgage loans in process of foreclosure

TAT  FAMM MOMGAGES. ... .vvcvivececteitieiet ettt et s bbb bbb bbb st e s s b b s b b s b b e st b s R b s s et bbb bR bbb b bR b bR b bbbt bbbt s aebnne
1.42  Residential mortgages
1.43  Commercial mortgages..

1.44  Total mortgages in process of foreclosure
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 4 3.2) w.vveoiiiicceeee ettt sae st G 1,313,035,953

Long-term mortgages foreclosed, properties transferred to real estate in current quarter

1.61 Farm mortgages s
1.62 Residential mortgages... s
1.83  COMMEICIAl MOMGAGES. .....cveeveveeeietcteee ettt st s bbb a e ba st s s e bbb s s b s b et s s s s e st et s st bt e s b s sttt et st bbb n s s b s tanes s
1.64  Total mortgages foreclosed and transferred t0 1Al ESTAE...........cccieiciiiiicccse bbb bbb G 0
Operating Percentages:

2.1 ABH IOSS PEICENT........oceureeeieeeiciseiseee et ees et se et s e s et £E e S E e s 84282 E 884282 e R84 E £ 2R 842842 E R 8 eEE 4R AR 82 E AR £ a8 eE b4 REeEEee bR R eeEenbee e AEEeEeEienEenEseientent st ent st st 81.9
2.2 A&H COSt CONTAINMENE PEICENL...........cvecviceeicieteie ettt sttt e e bt a e s st e s s e bbb s b e bt s e ss s s et e bbb es s b b s s s ss s a et ens | ebessesssssssssssssssnssstesssssntensesntanes 3.4
2.3 A&H expense percent eXCluding COSt CONTAINMENE EXPENSES........c.euiueiieiiiiieiie ettt sttt ettt b s s e s bbb s s bbb s s bbbt s bt s s b s s essess | ebsebsebstessesses et ansense st enten e naees 124
Do you act as a custodian for NEalth SAVINGS BCCOUNTS?...........cuuuueriueriueiesriiieiiieieesees bbb Yes[X] No[ ]
If yes, please provide the amount of custodial funds held as of the reporting AAte...........cccveveiiiriieiecs s G 694,099,908
Do you act as an administrator for NEalth SAVINGS BCCOUNES?...........ruiiuririirie ettt sttt Yes[ | No[X]
If yes, please provide the balance of the funds administered as of the reporting date.............cccveieiiiecce s s

Qo9



Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
NAIC Type of Certified Effective Date
Company D Effective Domiciliary | Reinsurance Type of Reinsurer Rating |  of Certified

Code Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) | Reinsuer Rating
A&H Affiliates
(13980...... | 27-2192415......... |01/01/2014 | Halth Re...ocoossscssss e e VT COFWG..... | Unauthorized....| ..o [
A&H Non-Affiliates
00000....... AA-1126382......... 01/01/2014 | LIoyds 0382 HDU............cvvereerreereerice et Authorized
00000....... AA-1126958......... 01/01/2014 | Lloyds 0958 CNP. Authorized
00000....... AA-1127084......... 01/01/2014 | LIOYdS 1084 CSL.......cveeeceereereeeeeieieeseee st sessessssssssessses s sessses s Authorized
00000....... AA-1120085......... 01/01/2014 | LIoyds 1274 AUL........coevrireiereeieiesiesie st ssesss s AUhONZEM........ | coeeeeeierecreeieies [
00000....... AA-1120071......... 01/01/2014 | LIoyds 2007 NVA..........oveeeeeereeereeseeeeeseesseesssssssessessesssssesseesssssessessens AUthONZEM........ | coeeeeeeeeeeeeiereeees [ e
00000....... AA-1120158......... 01/01/2014 | Lloyds 2014 ACA........cooooeiereeessse st AUhONZEM........ [ covereerereiseeieies [
00000....... AA-1128121......... 01/01/2014 | LIoyds 2121 ARG.........coeveeeeeeeeee et AUthONZEM........ | coeeeceeieceeeeeeee [ e
00000....... AA-1129000......... 01/01/2014 | Lloyds 3000 MKL..........ccoirerrreieriesireiesesisssssssssesssssssessessessssssesssens AUhONZEM........ | covereereiecseeieies [

00000....... 00-0000000.......... 01/01/2014 | U.S. Department of Health and Human Services - ACA Reinsurance... |DC............. OTHII........... AUtOMIZEA........ | coveeeeeeeeeeiieis | e
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Statement as of March 31,

audne AETNA LIFE INSURANCE COMPANY

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only
4

Life Contracts 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts

1. L 14,225,926 14,817,712
2. - ...22,818,548 | ... 23,255,013 |...
3. ANZONA....occeceeee s AL | Lo | 000005,228,044 | ool TA3 | 128,140,584 ....133,369,370
4. ATKANSAS........oeveiieeiieeeieece s Lo | e 173,558 | 384 | 12,624,393 | ..oooveveeeeveees | e 12,798,335
5. California.... S 443,440,918 | ... ....480,930,940
6.  Colorado.... o 182,802,704 | ..o | e 66,476,308
7. Connecticut o 193,761,110 ....253,275,153
8. Delaware............ . JR 29,222,438 | ..o | e 30,030,153
9.  District of Columbia .DC|.....L... 128,032,012 | .oveeeerreeinnes | e 33,636,443
10.  Florida.................... LFL|.Le 236,937,424 ....249,161,831
11.  Georgia.. S 149,415,543 ....164,224,100
12. ii weelvie | 138,913 | i (23,675) | 1,917,669 | ..o | e 2,032,906
13. weeeslcie | e BAATT | s [ e 5,310,963 | .o | v 5,395,441 | ...
14. o 195,930,520 ....206,756,047
15. o B7,773,650 | ..ovreeeeieines | e 68,999,868
16. Loveoores [ e 483,126 | e 719 | e 11,493,101 | oo | e 11,976,945
17. L 18,484,954 | ..o | e 19,270,874
18. S 136,891,858 | ..o | e 37,299,620
19. o 22,484,232 | | e 22,831,921
20. Lo [ e 2,854,069 | ...coovrvrririireinns 58,566,705 | ...coovvrrrrrrerrerneenes | curn 61,420,774
21. Lo | e 5,429,435 | oo 1,940 | 123,130,329 ....128,561,703
22. Massachusetts... WMA L | 6,803,924 | ............... 9,043 85,772,399 | | e 52,585,365
23.  Michigan......... WMl | 5,388,676 725,634 290,573,313 | oo | e 96,687,623
24.  Minnesota... MN|...L.. ..40,639 |... +..16,604,008 |....ovvoerrrireieines | e 17,009,436
25.  Mississippi.. .MS|...L.. 228,250 |... LA7,642,497 e | e 18,297,534
26. Missouri...... MO|.....L... 51,228984 | ..o | e 53,064,472 | ..
27.  Montana. MT L SRR U 3,623,041 | oo | e 3,650,864 |...
28. Nebraska.... NE b | e 1,491,972 |... B IO 8,331,669 |...ovverererriereens | e 9,823,641
29, NEVAAA.......ooveeiececieee ettt neen NV..... Lo | e 1,626,955 | ...ooeverineireininns | e 54,008,761 | ..coevvveerrrereireenes | cvens 55,635,716
30.  New Hampshire...........cc.eeueueveeeeecreieeeee e NH|...... Lo [ e 651 ,090 .................. 161 |, 9,955,254 | ...oooeveeereereieees | e 10,606,505
31.  New Jersey.... . o ..310,359,661 | ... ....323,093,350
32. i - s 7,185,607 | ooeeeereeeeecreens | e 7,312,050
33. Lo [ 25,447,211 | .......... 455,386 |................. 552,971,539 ...578,874,136
34, NOrth Carolina...........ccecueveerereieeieeeeeieescesees e sssesssensans NC|...... Leveoeeee [ 007,196,504 | e 1,253 | 89,047,589 | | e 96,245,345
35.  North Dakota.. ND L | 025,905 [ e e 1,829,073 | e [ e 1,854,978
36. Ohio........... o ....466,249,174
37.  Oklahoma... vl | 0000en837,886 | o937 [0 57,043,504 | | e 57,682,327
38.  Oregon....... vl | 0000000350,803 | 374 30,604,939 | | e 30,956,115
39.  Pennsylvania.. WPALLLL ....404,155,142 ,
40. Rhode Island.. Rl [ 000001,059,700 | e (65,504) | oo 4,493,992 | oo | v 5,488,187 | ........ 1,765,000
41.  South Carolina WSC il | e 1,376,892 | e | e 28147012 | s | e 29,523,904 | ............... 1,212
42.  South Dakota.. WDl | e cerveereerinsseesissienns | eveerienensiennen 1,803,931 [ | e 2,037,142 | ........ 3,381,536
43.  Tennessee.. SO0 NSO 3, 088 718 | i 116,250 | 80,488,170 | oo | e 63,693,138 | ........ 2,015,822
44, vl | e 20,606,285 | .. ...173,241,799
45, el [ 1473272 |...
48, VEIMONL......cccersecreeseeve s sesss s sessssssssssessesn VT | e L
A7, VIRGINI..oocvecveceeeseeesessese s sessssssiesssssssessessesssssens e VA | i [
48.  Washington
49.  West Virginia..
50.  Wisconsin...
51.  Wyoming....
52.  American Samoa
53.  Guam.............
54. Puerto Rico.....
55.  US Virgin Islands.......
56.  Northern Mariana Islands...
57. Canada........ccccoeeunrnn .
58.  Aggregate Other Alien LOT L XXX .0
59, SUBOAL......ucevci e (@) 54 207,990, 749
90. Reporting entity contributions for employee benefit plans............. e XXX s [ e | s | srresssssenenessnnns | cosvenesnnenennaQ [ e
91.  Dividends or refunds applied to purchase paid-up

additions and @NNUILIES...........ccvereiereieecesee s e XXX s [ oo BABATE | e [ e | e | oo 1EATE |,
92.  Dividends or refunds applied to shorten endowment or

premium paying PEHOG..........cceeeereerereeerereeiee e XXX s e [ e nnins | et senes | senereseeeresinennnins | oeeresisesesenresens (01
93.  Premium or annuity considerations waived under disability

or other contract Provisions............ccccceeeveesveeeeceeseeee e XXX
94.  Aggregate other amounts not allocable by State... XXX
95.  Totals (Direct Business)..... XXX
96. Plus Reinsurance Assumed... XXX
97. Totals (All Business)........... XXX 287 159 639 | ... . .5, 590 914, 418 207,990,749
98. Less Reinsurance Ceded...........cccoevrirrerenee. XXX ...131,355,561 | oo 38 401 ...1,566,596,110 |... .1,697,990,071 | .o
99. Totals (All Business) less Reinsurance Ceded.. XXX ....155,804,078 ...... 43,894,156 ...3,693,226,113 .3,892,924,346 207,990,749

DETAILS OF WRITE-INS

: Summary of remaining write-ins for line 58 from overflow page...
. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).........

........ 4,803,188

........ 0.

9403
9498,
9499,

Summary of remaining write-ins for line 94 from overflow page... | ....

Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)...............

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG ( ) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Insert the number of L responses except for Canada and Other Alien.

(a)
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Statement as of March 31, 2014 of the AETNA LlFE |NSURANCE COMPANY

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

(1) Insurers/THMO’s

International Inc.

()]

Percentages are rounded to the nearest whole percent and based on ownership of voting rights.
Double borders indicate entity has subsidiaries shown on the same page.
Bold borders indicate entity has subsidiaries shown on a separate page.

*55% is owned by AUSHC Holdings, Inc. and 45% is owned by third parties.

100%
Aetna Inc.
(1) (PA)
100% 100% 100% 100% 100% 100% 100% 100%
Aetna Aetna Aetna Life Aetna Health Aetna Aetna Health Aetna Health Health Re, Inc.
Health Holdings, Financial Holdings, Insurance Company and Risk Idemnity Insurance Insurance
LLC LLC Life Insurance Company, LTD Company Company of
Company New York
(DE) (DE) 06-6033492 06-0876836 (1) (BMU) 23-2710210 57-0805126 27-2192415
(1) (CT) 60054 (1) (CT) 78700 (1) (PA) 72052 (1) (NY) 84450 (1) (VT) 13980
100% 100% 100% 100% 100% 00% 100%
Healthagen LLC Luettgens Limited Active Health ASI Wings, AUSHC Continental Life Medicity, Inc.
Management, Inc. L.L.C. Holdings, Inc. Insurance Company of
Brentwood, Tennessee
(CT) (CT) (DE) (DE) (CTM) 62-1181209 (DE)
(1) (TN) 68500
100% 100% 55% 100% 100%
Health Data & Aetna Integrated PHPSNE American Continental Allviant
Management Informatics, Inc. Parent Insurance Company Corporation
Solutions, Corporation*
Inc.
20-2901054 (DE)
(DE) (PA) (DE) (1) (TN) 12321
T00%
Aetna

100%
Novo
Innovations,
LLC

(DE)




Statement as of March 31, 2014 of the AETNA LlFE |NSURANCE COMPANY

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

100%
Aetna
International Inc.

(CT)
100% 100% 100% 100% 100% 100%
Aetna Health Aetna Global Benefits Aetna Health Services Aetna Global Benefits Aetna (Shanghai) Aetna Insurance
Insurance Company (Bermuda) Limited (UK) Limited (Singapore) Pte. Ltd. Enterprise Services (Singapore) Pte. Ltd.
of Europe Limited Co. Ltd.
(1) (IRL) (BMU) (GBR) (SGP) (CHN) (1) (SGP)
99.98% 100%
Indian Health Organisation Aetna (Beijing) Enterprise
fO Private Limited*** Managment Services

49% 100% 00% Co., Ltd.
= Aetna Global Benefits Aetna Global Benefits Goodhealth Worldwide
[\3 (Middle East) LLC** (Europe) Limited (Asia) Limited (IND) (CHN)
=

(ARE) (GBR) (HKG)

80% 100% 100% 00% 100%
PT. Aetna Global Goodhealth Worldwide Aetna Global Benefits Aetna Global Aetna Life & Casualty
Benefit Indonesia* (Global) Limited (Asia Pacific) Limited Benefits Limited (Bermuda) Ltd.
(IDN) (BMU) (HKG) (ARE) (1) (BMU)
[
0.02%
Indian Health Organisation
Private Limited ***
(IND)

*Aetna Global Benefits (Bermuda) Limited owns 80% and 20% is owned by Suhatsyah Rivai, Aetna's Nominee.
** Aetna Global Benefits (Bermuda) Limited owns 49% and 51% is owned by Euro Gulf LLC, Aetna’s Nominee.
*** Aetna Global Benefits (Asia Pacific) Limited owns 0.019857% of Indian Health Organization Private Limited and Aetna Global Benefits (Singapore) Pte. Ltd. owns 99.980143%.
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Statement as of March 31, 2014 of the AETNA LlFE |NSURANCE COMPANY

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

100%
Aetna Health
Holdings, LLC

(DE)

0.2% 100% 100% 1009 100% 100% 100% 100%
Aetna ACO Aetna Health Aetna Health Aetna Health Aetna Health Aetna Health Prodigy Health iTriage, LLC
Holdings, Inc. * Inc. of California Inc. Inc. Inc. Group, Inc.
Inc.
(DE) 76-0189680 95-3402799 23-2442048 59-2411584 58-1649568 (DE) (DE)
(1) (TX) 95490 (1) CA (1) (CT) 95935 (1) (FL) 95088 (1) (GA) 95094
50% 39.5% 100% 100% 100% 100% % 100% 100%
Innovation Health Aetna ACO Aetna Health Aetna Health Aetna Health Aetna Student Aetna Health Aetna Health Aetna Better
Holdings, LLC ** Holdings, Inc * Inc. Inc. Inc. Health Agency Inc. Inc. Health Inc.
Inc.
45-5527797 (DE) 23-2169745 52-1270921 01-0504252 (MA) 23-2861565 22-2663623 45-2634734
(DE) (1) (PA) 95109 (1) (NJ) 95287 (1) (ME) 95517 (1) (M1) 95756 (1) (NY) 95234 (1) (NY) 14408
100% 100% 100% 100% 100% 100% 100% 100%
Aetna Dental Aetna Dental Aetna Dental Aetna RX Cofinity, Inc. Aetna Specialty Aetna Health Chickering Claims
00% Inc. of California Inc. Home Delivery, Pharmacy, Management, Administrators,
Innovation Inc. LLC LLC LLC Inc.
Health Insurance
Company
22-2990909 06-1160812 06-1177531 (DE) (DE) (DE) (DE) (MA)
46-0674828 (1) (NJ) 11183 1) (cA) (1) (TX) 95910
(1) (VA)15097
100% 100% 00% 100% 100% 100% 100% 100%
Aetna Better @ Credentials Inc. Strategic AET Health Aetna Ireland Inc. Aetna Better Aetna Better Aetna Better
Health Inc. Resource Company Care Plan, Inc. Health Inc. Health Inc. Health Inc.
100%
Innovation Health
20-2207534
(1) (GA) 12328 (DE) (SC) (TX) (DE) 26-2867560 27-0563973 46-3203088
(1) (CT) 13174 (1) (PA) 13735 (1) (NJ)
46-0682197
(1) (VA)15098
100% 100% 100% 100% 100% 100% 00% 100%
Aetna Better Aetna Better Aetna Better Aetna Better Aetna Medicaid Delaware Schaller Anderson Aetna Health
Health, Inc. Health Inc. Health Inc. Health Inc. Administrators LLC Physicians i Finance, Inc.
Care, Administrators,
Incorporated Incorporated
80-0629718 80-0671703 45-2764938 27-2512072 (AZ) 73-1702453 (DE) (DE)
@) (LA) (1) (FL) 14409 (1) (OH) 14229 (1) (IL) 14043 (1) (DE)

*Aetna ACO Holdings, Inc. is owned by Aetna Life Insurance Company(60%), Aetna Health Inc. (PA) (39%) and Aetna Health Holdings, LLC (1%).
** Innovation Health Holdings, LLC is 50% owned by Aetna ACO Holdings, Inc. and 50% owned by Inova Health System Foundation, an unaffiliated company.
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Statement as of March 31, 2014 of the AETNA LlFE |NSURANCE COMPANY

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

100%
Aetna Health
Holdings, LLC

(DE)

100% 100% 100% 100%
Coventry Financial Coventry Health Care Coventry Health Care Coventry
Management of Delaware, Inc. of Georgia, Inc. Transplant
Services, Inc. Network, Inc.

51-0406894
(DE)

51-0293139
(1) (DE) 96460

51-0353639
(1) (GA) 95282

01-0646056
(DE)

100% 100% 100%
Coventry Health Care Coventry Health Care Coventry Health Care
of Pennsylvania, Inc. of lowa, Inc. of Nebraska, Inc.
51-0353638 42-1244752 42-1308659

(1) (PA) 95283

(1) (1A) 95241

(1) (NE) 95925

100% 100% 100% 100%
Coventry Health Care HealthAmerica HealthAssurance Coventry
of Louisiana, Inc. Pennsylvania, Inc. Pennsylvania, Inc. Prescription
Management
Services, Inc.

74-2381406
(1) (LA) 95173

25-1264318
(1) (PA) 95060

23-2366731
(1) (PA) 11102

47-0854096
(NV)

100% 100% 100% 100%
Coventry Health Coventry Health Care Coventry Consumer Coventry Health
and Life Insurance of Virginia, Inc. Advantage, Inc. Care National
Company Network, Inc.
75-1296086 54-1576305

(1) (MO) 81973

(1) (VA) 96555

26-1293772
(DE)

20-5185442
(DE)

100% 100% 100%
Coventry Health Care HealthCare USA of Coventry Health Coventry Health Care
of Missouri, Inc. Missouri, LLC Care of Illinois, Inc. of West Virginia, Inc.
43-1372307 43-1702094 37-1241037 55-0712129

(1) (MO) 96377

(1) (MO) 95318

(1) (IL) 74160

(1) (WV) 95408

00% 100% 00%
Coventry Health Care WellPath of South Coventry
of the Carolinas, Inc. Carolina, Inc. HealthCare
Management
Corporation
20-0229117 20-4647469

(1) (NC) 95321

(1) (SC) 12604

62-1411933
(DE)

100% 100% 100% 100%
Coventry Health Care Coventry Health Coventry Health Care CoventryCares
of Kansas, Inc. Care National of Texas, Inc. of Michigan, Inc.
Accounts, Inc.
48-0840330 45-2493369 20-1052897

(1) (KS) 95489

20-8070994
(DE)

(1) (TX) 14348

(1) (M1) 12193

100% 100% 100%
Altius Health HealthAssurance Aetna Better
Plans Inc. Financial Services, Inc. Health Inc.

87-0345631

(1) (UT) 95407

51-0410308
(DE)

20-4416606
(TN)
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Statement as of March 31, 2014 of the AETNA LlFE |NSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURANCE MEMBERS OF A HOLDING COMPANY GROUF
PART 1- ORGANIZATIONAL CHART

100%
Mental Health
Network of New
York IPA, Inc.

37-1448790
(NY)

100%
Mental Health
Associates, Inc.

72-1106596
(LA)

100%
Aetna Health
Holdings, LLC
(DE)
100% 100% 100% 100%
MHNet Specialty Group Dental First Health Coventry Health Care
Services, LLC Service, Inc. Group Corp. Worker's
Compensation, Inc.
26-1582982 52-1801446 20-1736437 20-8376354
(MD) (MD) (DE) (DE)
[ ] [ 1
100% 100% 100% 100%
First Health Life & Coventry First Script Network FOCUS Healthcare
100% 100% Health Insurance Rehabilitation Service, Inc. Management, Inc.
MHNet Life and Group Dental Company Services, Inc.
Health Insurance Service of
Company Maryland, Inc. 38-2242132 87-0443226 20-4096903 62-1266888
(1) (TX) 90328 (1) (DE) (NV) (TN)
20-2516317 52-2056201
(1) (TX) 12509 (1) (MD) 95846 [ | ] |
100% 100% 100% 100%
Claims Cambridge Life MetraComp, Inc. Medical
Administration Insurance Examinations of
100% 100% Corp. Company New York, P.C.
MHNet of Florida Health Plan
Florida, Inc. Administrators, LLC 52-1320522 75-1431313 06-1095987 74-2879984
(MD) (1) (MO) 81000 (CcTm) (NY)
20-4276336 20-1130063
(FL) (FL) 100%

|
100%
Coventry Summit
Health Plan, Inc.

20-1976986
(1) (FL) 10771

100%
Coventry Health

Plan of Florida, Inc.

65-0453436
(1) (FL) 95266

[
100%
Coventry Health

Care of Florida, Inc.

65-0986441
(1) (FL) 95114

]
100%
Carefree Insurance
Services, Inc.

59-3750548
(FL)

Coventry Independent
Medical Exams of
Texas, PA

26-2516000
(PA)
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Statement as of March 31, 2014 of the AETNA LlFE |NSURANCE COMPANY

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

100%
Aetna Financial
Holdings, LLC
(DE)
100% 100% 100% 100% 100% 100%
Aetna U. S. Healthcare Aetna Workers’ Managed Care Aetna Behavioral Aetna Capital
Asset Advisors, Properties, Inc. Comp Access, LLC Coordinators, Inc. Health, LLC Management, LLC
LLC
(DE) (PA) (DE) (DE) (DE) (DE)
[ | [
100% 100% 100% 100%*
Horizon Behavioral Aetna Card PayFlex Aetna Partners
Services, LLC Solutions, LLC Holdings, Inc. Diversified Fund
(Cayman), Limited
(DE) (cm (DE) (CYM)
I
I I I I |
100% 100% 100% 100% 100% 100%
Health and Human Employee Resources Work and Family The Vasquez PayFlex
Resource Center, Assistance for Living, LLC Benefits, Inc. Group Inc. Systems USA, Inc.
Inc. Services, LLC
33-0052273 (KY) (TX) (NJ) (IL) (NE)
(1) (CA)

* Aetna Life Insurance Company owns the Class C participating shares of Aetna Partners Diversified Fund (Cayman), Limited.

** Aetna Life Insurance Company and Aetna Health and Life Insurance Company own substantially all of the non-managing member interests of Aetna Partners Diversified Fund, LLC.

1009%**
Aetna Partners
Diversified Fund,
LLC

(BE)




Statement as of March 31, 2014 of the AETNA LlFE |NSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURANCE MEMBERS OF A HOLDING COMPANY GROUP

PART 1- ORGANIZATIONAL CHART

100%
Aetna Life
Insurance Company

06-6033492
(1) (CT) 60054

100% 60.3% 100% 100% 100% 86%
AHP Holdings, Inc. Aetna ACO PE Holdings, LLC Phoenix Data Center Azalea Mall, Aetna
Holdings, Inc. * Hosting Services LLC L.L.C. Multi-Strategy
1099 Fund***
(DE) (DE) (DE)
(CT) (DE) (CT)
= [
N
o 100% 1009 1009 50%
Aetna Insurance Aetna Life AE Fourteen, Innovation Health
Company Assignment Incorporated Holdings, LLC **
of Connecticut Company
06-1286276 (o) (o) (DE) 100% 100% 100%
(1) (CT) 36153 Canal Place, LLC Aetna Ventures, Broadspire National
LLC Services, Inc.
100% 100%
Innovation Health Innovation Health (DE) (DE) (FL)
Plan, Inc. Insurance Company
46-0682197 46-0674828
(1) (VA) (1) (VA)

* Aetna Life Insurance Company owns 302 shares, Aetna Health Inc. (PA) owns 198 shares and Aetna Health Holdings, LLC owns 1 share.
** Innovation Health Holdings, LLC is 50% owned by Aetna ACO Holdings, Inc. and 50% owned by Inova Health System Foundation, an unaffiliated company.
***86% is invested and owned by Aetna Life Insurance Company and 14% is invested and owned by external accredited investors.
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100%
Prodigy Health
Group, Inc.
(DE)
100% 100% 100% 100% 100% 100%
Niagra Re, Inc. Performax, Inc. Scrip World, LLC Precision Benefit Meritain Health, American Health
Services, Inc. Inc. Holding, Inc.
(NY) (DE) um) (DE) (NY) (OH)
100% 100% 100% 100%
ADMINCO, Inc. Administrative U.S. Healthcare Prime Net, Inc.
Enterprises, Inc. Holdings, LLC
(AZ) (AZ) (OH) (OH)

100%
Professional Risk
Management, Inc.

(OH)
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1 2 3 4 5 6 7 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling

Mgr(‘)ﬁ; . Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0001...... AETNA INC 23-2229683 [ 3060706..... 0001122304 |N........ccovvvrirrenee ABINA INC..cooi s PA.....cco.. UDP ..ottt [ ottt sttt | nebssssessestssssensenies | setinsseeesians | fhebs sttt | eninerneas
0001...... AETNA INC 30-0123754 | .o | e [ Aetna Health Holdings, LLC..........cccoevvurivriririinnens DE........... NIA....ccco AN INC...oviiie e Ownership......... ...100.000 | AetNA INC...c.vviviriiciriiieseeceeseeseenes | v
0001...... AETNA INC 45-4901541 | ..o | e | e Aetna ACO Holdings, INC......c.ccovvervvrireriniireierinen. DE...cco. NIA .o Aetna Health Holdings, LLC.........cccocovcrrivrininnes Ownership........ | coe.... 0.200 |Aetna Inc. 4.
0001...... AETNA INC A5-5527797 | oo [ v | v Innovation Health Holdings, LLC..........cccoovivrvinenne DE............ DS Aetna ACO Holdings, INC........ccovvivrrrrinerririininns Ownership......... | ..... 50.000 [AEtNA INC.....covvvreirieiciseeeee e -
0001...... AETNA INC 95-3402799 | ....ovvvevrvrrens | v [ Aetna Health of California Inc Aetna Health Holdings, LLC Ownership......... ...100.000 |A€tN@ INC....cvuvvereeieereieiereeeeee e | seeeeeeneens
0001...... AETNA INC 23-2442048 | ... | e [ Aetna Health Inc Aetna Health Holdings, LLC Ownership......... ...100.000 |A€tN@ INC....couvvereirieiieereieeeee e | veeeeeeneens
0001...... AETNA INC 59-2411584 | ..o | e [ Aetna Health INC........coovveviicrieecs e Aetna Health Holdings, LLC...........cccccovovirieinnnns Ownership......... ...100.000 |AEtNA INC....ocvvireieiricieeiieeisee e | cerrinieienns
0001...... AETNA INC 58-1649568 | .....cvevveeeeeees | eveerieieiriieins [ v Aetna Health Inc Aetna Health Holdings, LLC Ownership......... ...100.000 | AetNA INC....ovveirieiiieeeeseereeeseeieienenes | cerireieieins
0001...... AETNA INC 01-0504252 | ..o | errerieieiniieins [ v Aetna Health Inc Aetna Health Holdings, LLC Ownership......... ...100.000 | AEtNA INC...covveirieiricieieieese s | v
0001...... AETNA INC 23-2861565 Aetna Health Inc Aetna Health Holdings, LLC Ownership ...100.000 | Aetna Inc.
0001...... AETNAINC.... 52-1270921 |... Aetna Health Inc.. . | Aetna Health Holdings, LLC.... . | Ownership ...100.000 | AetnaInc....
0001...... AETNA INC 22-2663623 Aetna Health Inc Aetna Health Holdings, LLC Ownership ...100.000 |Aetna Inc
0001...... AETNA INC 45-2634734 Aetna Better Health InC..........ccoovvuiuriniiniircicinns Aetna Health Inc. (NY) Ownership ...100.000 |Aetna Inc
0001...... AETNAINC.... 23-2169745 | ... Aetna Health Inc...... . | Aetna Health Holdings, LLC ... | Ownership ...100.000 |Aetna Inc....
0001...... AETNA INC 45-4901541 Aetna ACO Holdings, Inc Aetna Health Inc. (PA)......cocvviverirrercieeene Ownership......... | ..... 39.500 |Aetna Inc
0001...... AETNA INC 760189680 | .....covrevcren | verrerererreinees [ Aetna Health Inc Aetna Health Holdings, LLC Ownership......... ...100.000 |A€tN@ INC....couvvvriireireirereeeeeeeeeeenes | veeeeieeneens
0001...... AETNA INC T4-1844335 | ... e | e AET Health Care Plan, Inc . Aetna Health Holdings, LLC Ownership......... ...100.000 [AEtNA INC....cooiivieiiiicececeeeeeeeeeee s [ s
0001...... AETNA INC....covieirirerieeeireeis 20-2207534 | ..oooveiveeieiens | eeeirieieiniieies [ Aetna Better Health INC..........cccovevriiiniccininne Aetna Health Holdings, LLC...........cccccovevriiinnnns Ownership......... ...100.000 | AEtNA INC....oveviieieiricieieeeseeieesnsieeeens | v
0001...... AETNA INC 06-1160812 | ...vvvvererrern | cererrereirienes [ Aetna Dental of California Inc Aetna Health Holdings, LLC Ownership......... ...100.000 [AtNa INC....covvvriiiieieeeieeee s | crveieinnens
0001...... AETNA INC 22-2990909 | ...covvvvirerriens | e [ Aetna Dental Inc Aetna Health Holdings, LLC Ownership......... ...100.000 | AEtNA INC...covviririricieiseesese e | v
0001...... AETNA INC....ooovvrreereeieicins 06-T177531 | oo | veeererreinennes [ Aetna Dental INC......veveiveeeieeeseese s Aetna Health Holdings, LLC........cccocvvvirerrvinnnnns Ownership......... ...100.000 [AEtN@ INC...ocvuviirieieierere e | erreeeennens
0001...... AETNA INC 30-0123760 | ..o [ eererrererinriees | e Aetna Rx Home Delivery, LLC..........ccccovvvirriirerinne DE...cccon. NIA .o Aetna Health Holdings, LLC Ownership......... ...100.000 {AEtN@ INC.....oovvririiicirerieineieieesieeiseieriesines [ v
0001...... AETNA INC 13-3670795 | oo [ covereeeireiniens | v Aetna Health Management, LLC..........cccocvvvrrenenne DE............ NIA .o Aetna Health Holdings, LLC Ownership......... ...100.000 |A€tN@ INC....cvuvvirieireereireereeeeeeee e | veeeeeeneens
0001...... AETNA INC....ooirireireeeeis 22-3187443 | ... | e [ Aetna Ireland INC........c.oveveeriereerirrreerceees DE........... NIA .o Aetna Health Holdings, LLC........cccccvvvrirreininnes Ownership......... ...100.000 |A€tNA INC....couveereieecieereeeeeeee e | eeeeeeeneens
0001...... AETNA INC 04-3134551 | ..o | e [ Chickering Claims Administrators, Inc MA............ NIA .o Aetna Health Holdings, LLC Ownership......... ...100.000 |A€tN@ INC....couvvvreieiereirereieeeceeeiseeees | e
0001...... AETNA INC 57-1209768 | ..o | ereirieieiriieies [ v Aetna Specialty Pharmacy, LLC............cccccerieinnns DE........... NIA....cccoe. Aetna Health Holdings, LLC Ownership......... ...100.000 | AetNA INC....ocvvrireieiicieieeeseereee s | cerirnieieins
0001...... AETNA INC....covierirereeeeeis 20-1274723 | oo | e [ v Cofinity, INC...vvveeieiesiceece e Aetna Health Holdings, LLC...........cccccovovirieinnnns Ownership......... ...100.000 | AEtNA INC...covveirieiicieiieeseeeeeisneisieeenes | ceriinieinens
0001...... AETNA INC 23-2671370 | oo | e [ @Credentials Inc Aetna Health Holdings, LLC Ownership......... ...100.000 [AtNa INC....cvvvvriiiieiceeeeese s | e
0001...... AETNA INC 57-0640344 | ....oooovvvvers | ceerrerrerieies [ Strategic Resource Company. Aetna Health Holdings, LLC Ownership......... ...100.000 |AtN@ INC...ocviviriirieicieeie e | erreneennens
0001...... AETNA INC 27-0563973 Aetna Better Health Inc Aetna Health Holdings, LLC Ownership ...100.000 |Aetna Inc
0001...... AETNAINC.... 26-2867560 | ... Aetna Better Health Inc .... | Aetna Health Holdings, LLC.... . | Ownership ...100.000 |Aetna Inc....
0001...... AETNA INC 27-2512072 Aetna Better Health Inc RO 1 | ISP Aetna Health Holdings, LLC Ownership ...100.000 |Aetna Inc
0001...... AETNA INC 80-0629718 Aetna Better Health, Inc LA A Aetna Health Holdings, LLC Ownership ...100.000 |Aetna Inc
0001...... AETNAINC.... 80-0671703 | ... Aetna Better Health Inc . | Aetna Health Holdings, LLC.... . | Ownership ...100.000 |Aetna Inc....
0001...... AETNA INC 25-2764938 Aetna Better Health Inc Aetna Health Holdings, LLC Ownership......... ...100.000 |AetNA INC.....vovireieiirieeieesee e | ceriininienns
0001...... AETNA INC....oovieirierreeeeeis 46-3203088 | ....cooveveirrne | cerreireiiiee | e Aetna Better Health Inc Aetna Health Holdings, LLC...........cccccovcvniiinnnns Ownership......... ...100.000 | AEtNA INC....ovveirieirieieiese e | ceriinieinins
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0001...... AETNA INC 04-2708160 | ...eovvvreeceren | veerereeeirennees [ Aetna Student Health Agency InC.........cccccvvvvrenenne Aetna Health Holdings, LLC Ownership......... ...100.000 |Aetna Inc
0001...... AETNAINC.... 73-1702453 | ... Delaware Physicians Care, Incorporated. . | Aetna Health Holdings, LLC.... . | Ownership ...100.000 |Aetna Inc....
Schaller Anderson Medical Administrators,
0001...... AETNA INC 01-0826783 | ....ovoveeeveiees | cereerieieiriieins [ v Incorporated DE............ NIA....cccoe. Aetna Health Holdings, LLC Ownership......... ...100.000 | AetNA INC....ovvirveiricieeeesce e | cerireieieins
0001...... AETNA INC 86-0842559 | ...ocvvvvirrieinns | e [ Aetna Medicaid Adminstrators LLC.............ccccceunnne. AL NIA....cccoee. Aetna Health Holdings, LLC Ownership......... ...100.000 |AEtNA INC...coveirieiicieieiiesee e | v
0001...... AETNA INC.....oovvieierreeeiee 00000...... 45-2944270 | ..o v | e iTriage, LLC.....cvieieeeeee e Aetna Health Holdings, LLC.........cccccovovirerriirnnans Ownership......... ...100.000 [AtNa INC....cvuiviiiiieieeeie e | e
0001...... AETNA INC 1B-14T1176 | oo [ | v Prodigy Health Group, Inc Aetna Health Holdings, LLC Ownership......... ...100.000 [ AN INC....cvvviriirieieseee e | erreeeennens
0001...... AETNA INC 20-0438576 | ....cvoevererrenn | vererrerreirennns [ Niagara Re, Inc Prodigy Health Group, Inc Ownership......... ...100.000 |AtNa INC....cvvviriiieiereeee s | e
0001...... AETNA INC 52-2200070 | ...ovoverrreerens [ eorerrererinninees | e Performax, INC.........oceeeverrnerereinirereseenes Prodigy Health Group, INC.........cccovvvirereinrinen Ownership......... ...100.000 [ At INC.....coovvreriricrerierneieieesiseiseieresiees [ e
0001...... AETNA INC 87-0632355 | ....coovevvrern | reerereieineinees [ Scrip World, LLC Prodigy Health Group, Inc Ownership......... ...100.000 |AEtN@ INC....couvveriieereesee e | e
0001...... AETNA INC 271760756 | ..o | veererereinennenes [ corerieirereeeneins Precision Benefit Services, Inc . |DE............ NIA .o Prodigy Health Group, Inc Ownership......... ...100.000 |A€tNA INC....cvuvvireeieeereirieeieeeee e | eeeeeeeneens
0001...... AETNA INC 31-1368946 American Health Holding, Inc. Prodigy Health Group, Inc Ownership ...100.000 | Aetna Inc.
0001...... AETNAINC.... 16-1264154 | ... Meritain Health, Inc.. .| Prodigy Health Group, Inc... . | Ownership ...100.000 | AetnaInc....
0001...... AETNA INC 86-0537707 ADMINCO, Inc Meritain Health, Inc Ownership ...100.000 |AetnaInc
0001...... AETNA INC 86-0527428 | ... e | e Administrative Enterprises, INC..........ccccovievninnnns Meritain Health, Inc Ownership ...100.000 |AetnaInc
0001...... AETNAINC.... 16-1684061 | ... U.S. Healthcare Holdings, LLC.... . | Meritain Health, Inc.. . | Ownership ...100.000 |Aetnanc....
0001...... AETNA INC 34-1670299 Prime Net, INC.....cccvvveveeciecceeceeeecece e R Meritain Health, Inc Ownership ...100.000 |AetnaInc
0001...... AETNA INC....ooovrrrereveeecins 341348032 | ..vovveverrvrenn | v [ Professional Risk Management, Inc.............ccccevn... OH............ Meritain Health, INC......covvvieincnieccsnns Ownership......... ...100.000 [AEtN@ INC...ocvvviriieieirere e | erreeieennens
Continental Life Insurance Company of Brentwood,
0001...... AETNA INC....ooovrrrereeeeee 62-1181209 | ...evveveecves | e [ Tennessee TN A ALINA INC....oe e Ownership......... ...100.000 |A€tN@ INC....couvveriirierirereeee e | cereeeeneens
Continental Life Insurance Company of

0001...... AETNA INC 20-2901054 | ..o | ereerireieisiiees [ v American Continental Insurance Company............. L1\ A, Brentwood, Tennessee Ownership......... ...100.000 |AEtNA INC.....cvevirieeiririeeiieeseesee s | e
0001...... AETNA INC 06-6033492 Aetna Life Insurance Company.... Aetna Inc . | Ownership ...100.000 | Aetna Inc.
0001...... AETNA INC.... 45-4901541 |... Aetna ACO Holdings, Inc .| Aetna Life Insurance Company... .| Ownership......... | ..... 60.300 |Aetnalnc....
0001...... AETNA INC 06-1270755 AHP Holdings, Inc . Aetna Life Insurance Company Ownership ...100.000 |Aetna Inc
0001...... AETNA INC 061286276 | ....cvvvrevrrerne | cererrerrerrsrenes [ cvreieieisseieneis Aetna Insurance Company of Connecticut.............. CToven. DS.... AHP Holdings, Inc Ownership......... ...100.000 [AtN@ INC....cvvviriiiieicrere e | erreeeennens
0001...... AETNA INC 06-1028469 | ......oovvreens [ o | AE Fourteen, Incorporated............ccouirereiernnenne CTuiene DS... AHP Holdings, Inc Ownership......... ...100.000 [ A€t INC.....couvererirircirrieineieeerisriseieriesines [ e
0001...... AETNAINC.....ooierirerceienes 06-1373153 | ..o [ eorerereeineiens | v Aetna Life Assignment Company...........cccverernenne (O I (DS F AHP Holdings, INC.......covevvrieriiieierineireirereiies Ownership......... ...100.000 [ ALt INC.....coocvvieiricrerieineieeenissiseienesiees [ e
0001...... AETNA INC 20-3678339 | ..vovvvererrin | verrereeeirennees [ PE Holdings, LLC Aetna Life Insurance Company Ownership......... ...100.000 |AEtNA INC....cvuvviieieeereeiereiecee s | veeeeeeneens
0001...... AETNA INC 06-1423207 | ..eovoeveerereens | v [ Azalea Mall, L.L.C.... . Aetna Life Insurance Company Ownership......... ...100.000 |A€tNA INC....cvuivireieereeiereieee e | veeeeneeneens
0001...... AETNA INC.....ooevvveerieenreernineen [ 00000 | o [vreieiieenis [ e | e Canal Place, LLC........cccoovirirceeeerceecies Aetna Life Insurance Company...........ccccoevevnnnes Ownership......... ...100.000 |AEtNA INC....ocvvireieiirieeiieeisceiesseeisesieiennnes | ceriinieieins
0001...... AETNA INC 20-3180700 | ...cvvevrrereiens | ereerereieeriieees [ v Aetna Ventures, LLC........cccoovvviivniieneeees DE........... DS... Aetna Life Insurance Company Ownership......... ...100.000 | AetNA INC....ovvirieiieeeeseereeeiseeieienens | e
0001...... AETNA INC 81-0579372 | coovveveveeieiens | ereereeieinieies [ vt Phoenix Data Center Hosting Services LLC............ DE............ DS... Aetna Life Insurance Company Ownership......... ...100.000 |AEtNA INC...covviiieiicieieieesee e | ceviieieinens
0001...... AETNAINC.....ooovirerereeeeies 59-2108747 | ..eoveeveviers | e [ Broadspire National Services, INC...........ccoueverrenn [ [D1S TR Aetna Life Insurance Company............cccevevnen Ownership......... ...100.000 [AtNa INC....cvuvviriiieieeeeeee s | erreieennens
0001...... AETNA INC 41-2035961 [ ..cvvvvrereiriens | cvreinirinieinns | e Aetna Financial Holdings, LLC..........cccocvvivrerninnn. DE............ NIA....ccoo ACINA INC...ovii e Ownership......... ...100.000 | AEtNA INC...covveiririicirisieseeeeeiseesnenes | v
0001...... AETNA INC 26-2030792 | ..o oo | e Aetna Asset Advisors, LLC..........c.cccoveeeieieennne DE.......... NIA.............. Aetna Financial Holdings, LLC..........ccccccovvirnnee. Ownership......... ...100.000 |ABtNAINC.....oviirrreeeeeeeeeeeeeeeeeeer e | eeeieieienns
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0001...... AETNA INC 23-2354500 | ..evoevceirris | v [ U.S. Healthcare Properties, InC.........cccocvvverceneenes Aetna Financial Holdings, LLC Ownership......... ...100.000 |A€tN@ INC....couvveeirieiieereieeeeee s | e
0001...... AETNAINC.... 38-3704481 | ... Aetna Capital Management, LLC. .| Aetna Financial Holdings, LLC.... .| Ownership ...100.000 |Aetna Inc....
0001...... AETNA INC 11-3667142 | ..o 0001314522] .....covvevereieinns Aetna Partners Diversified Fund, LLC Aetna Capital Management, LLC . | Ownership ...100.000 | Aetna Inc.
0001...... AETNAINC.....ccoovrevenrireennneen [ 00000 | o [ 0001460020 .....ccvveverrrrreienas Aetna Partners Diversified Fund (Cayman), Limited | CYM......... NIA....cccoee. Aetna Capital Management, LLC............ccccco.... Ownership......... ..100.000 |AetNA INC.....vvviriiieieeicese e 2
0001...... AETNA INC 20-0448676 | ....c..coovverreres | cererrerrerrienies [ Aetna Workers' Comp Access, LLC..........cccovvvvnnes DE........... NIA ..o Aetna Financial Holdings, LLC..........ccccccoevinnen. Ownership......... ...100.000 [AtNa INC....cvuiviiiiieieeeie e | e
0001...... AETNA INC 200446713 | ..o [ | e Aetna Behavioral Health, LLC............ccccevvvvvevennnne DE............ NIA....cooen. Aetna Financial Holdings, LLC Ownership......... ...100.000 [AEtNA INC....coiivieiiiicicecececeece s [ s
0001...... AETNA INC 23-2670015 | ..o | veerrerreiseenns [ Managed Care Coordinators, INC...........cccreveenrenns DE........... NIA ..o Aetna Financial Holdings, LLC Ownership......... ...100.000 |AtNa INC....cvvviriiieiereeee s | e
0001...... AETNA INC 59-3269144 | ... [ | v Horizon Behavioral Services, LLC..........cccccocvvvunee. DE...ccooo. NIA .o Aetna Financial Holdings, LLC.........c.ccccveurevunen. Ownership......... ...100.000 [ At INC.....coovvreriricrerierneieieesiseiseieresiees [ e
0001...... AETNA INC 61-1193498 | ..o | e [ Employee Assistance Services, LLC...........cccocvene. [ S NIA..ooe Horizon Behavioral Services, LLC Ownership......... ...100.000 |AEtN@ INC....couvveriieereesee e | e
0001...... AETNA INC 330052273 | ..o [ erereieieieieieies | eeeeeeee e Health and Human Resource Center, Inc............... CA..... A Horizon Behavioral Services, LLC Ownership......... ...100.000 [AGtNAINC.....oviiieeeeeeeeeeeeeeeeeeeeeee e enenens | ereieieieans
0001...... AETNA INC 75-2420973 Resources for Living, LLC Horizon Behavioral Services, LLC Ownership ...100.000 |AetnaInc
0001...... AETNAINC.... 36-3681261 |... The Vasquez Group Inc....... . IL .| Horizon Behavioral Services, LLC... .| Ownership ...100.000 | AetnaInc....
0001...... AETNA INC 22-3178125 Work and Family Benefits, Inc Horizon Behavioral Services, LLC Ownership ...100.000 |AetnaInc
0001...... AETNA INC 271773021 [ oo e | e Aetna Card Solutions, LLC...........cccocevvvecrerennee. Aetna Financial Holdings, LLC Ownership ...100.000 |Aetna Inc
0001...... AETNAINC.... 20-5216478 |... PayFlex Holdings, Inc...... .| Aetna Financial Holdings, LLC.... .| Ownership ...100.000 | AetnaInc....
0001...... AETNA INC 91-1774434 PayFlex Systems USA, Inc. PayFlex Holdings, Inc .| Ownership ...100.000 |Aetna Inc
0001...... AETNA INC 06-0876836 | .....covrevrreree | vereererrerrirnnns [ cerernieireissniennens Aetna Health and Life Insurance Company............. CToven. A s Aetna Inc Ownership......... ...100.000 [AEtN@ INC...ocvvviriieieirere e | erreeieennens
0001...... AETNA INC 23-2710210 | ..ovveeveerereen | veerereeeinennees [ Aetna Health Insurance Company...........ccoeeeeene PA........... A s Aetna Inc Ownership......... ...100.000 |AEtN@ INC....cvuvviriereeereirie e | veeeeeeneens
0001...... AETNA INC....ooovrrrreereieins 570805126 | ...eovovreverren | veerereeerncinens [ Aetna Health Insurance Company of New York...... NY .o A s ALINA INC....oeec e Ownership......... ...100.000 |AEtNA INC....cvvvirieieeereriereeeeesene e | veeeeeeneens
0001...... AETNA INC 98-0166872 | ... | verrerererreiries [ Aetna Risk Indemnity Company, LTD...........cccceene. BMU......... A s Aetna Inc Ownership......... ...100.000 [A€tN@ INC....couvvvreiieieireieeereeeeeeeeeieieees | e
0001...... AETNA INC 06-1571642 | ..o | eveirieieiriiees [ v Aetna International INC...........cccovvvveieenniciiinne (O3 P NIA....cccone. Aetna Inc Ownership......... ...100.000 | AetN@ INC....ovvirieiiieeeeseereeeseeieenens | ceriieieieins
0001...... AETNAINC....covieirieeireeeeis 98-0211470 | ..o | ereereeieiriieies [ v Aetna Life & Casualty (Bermuda) Ltd................c..... BMU......... A, Aetna International INC..........ccovvrevniienicinnnns Ownership......... ...100.000 |AEtNA INC...coveveirieiricieieiee e | cerereieinens
0001...... AETNA INC......coovvveverererrerneriennns | 00000, | covieieieieies [ [ e | e Aetna Health Services (UK) Limited.............cccovveve. GBR.......... NIA ..o Aetna International INC...........ccoevvvviveierrcirirennes Ownership......... ...100.000 [AtNa INC....covvvriiieiceeieeese s | erveieisnens
0001...... AETNA INC......coovveerererrennenienees | 00000, | o [ [ e | e Aetna Insurance (Signapore) Pte. Ltd...........c.c....... SGP.......... NIA...coene Aetna International INC..........ccccveerieieircirirennns Ownership......... ...100.000 [AtN@ INC....cvvviriiiieieeee e | srreeeennens
0001...... AETNA INC......oovvevreerrenrerienees | 00000, | o [ [ e | e Aetna Global Benefits (Bermuda) Limited............... BMU......... NIA ..o Aetna International INC..........cccvverrrieirciriennns Ownership......... ...100.000 [AEtN@ INC....cvuiviriiieieerieeee e | e
0001...... AETNA INC......ooovvrrvrrrerrennnrinnees | 00000, | o [ [ e | v Goodhealth Worldwide (Global) Limited................. BMU......... NIA..coene Aetna Global Benefits (Bermuda) Limited........... Ownership......... ...100.000 [ AN INC....cvvviriirieieerie e | eereeeennens
0001...... AETNAINC.....ooovierernrnererenenn [ 00000, e | o [ v | e Aetna Global Benefits (Europe) Limited.................. BGR.......... NIA..co. Aetna Global Benefits (Bermuda) Limited........... Ownership......... ...100.000 [ ALt INC.....cooveieiiriciieineieeesiesiseeseninnes [ eeierinenies
0001...... AETNA INC......ooovvrerrereerrererrrenees | 00000, | coviieiciriins [ [ e | e Goodhealth Worldwide (Asia) Limited..........c.c.c...... HKG.......... NIA .o Aetna Global Benefits (Bermuda) Limited........... Ownership......... ...100.000 |AEtNA INC....couvveriieereirereeee e | veeeeeeneens
0001...... AETNA INC......oooverrenerrenenrienees | 00000, | ovieieicireies [ [ e | e Aetna Global Benefits Limited Aetna Global Benefits (Bermuda) Limited........... Ownership......... ...100.000 [A€tN@ INC....couvviriirieireieereeeeceeseieeees | seeeeeeneens
0001...... AETNAINC.....ooovieerieenireeininnen [ 00000 | oo [ [ e | s PT. Aetna Global Benefits Indonesia IDN........... NIA.......cc...... Aetna Global Benefits (Bermuda) Limited........... Ownership......... | ... 80.000 |Aetna Inc [T
0001...... AETNA INC.....ooocvvveervreenreernnneen [ 000001 | o [ [ v | v Aetna Global Benefits (Middle East) LLC................ ARE.......... NIA....cccone. Aetna Global Benefits (Bermuda) Limited........... Ownership......... | ... 49.000 [A€tN@ INC....cvivivicieirieeceeee e [T
0001...... AETNA INC......coovvveverererrenneriennns | 00000, | o [ [ e | e Aetna Global Benefits (Asia Pacific) Limited........... HKG.......... NIA ..o Aetna Global Benefits (Bermuda) Limited........... Ownership......... ...100.000 [AtN@ INC....covvviiiieieeeeese s | erveieinnens
0001...... AETNA INC......cooevvevereiverrernerienens | 00000, | o [eoveeieiieisiens [ e | e Indian Health Organisation Private Limited ............ IND........... NIA....cooinne Aetna Global Benefits (Asia Pacific) Limited....... Ownership......... | oo 0.020 |Aetna Inc KT
Aetna Health Insurance Company of Europe

0001...... AETNAINC.....cvoiiriirereriies 00000...... | orerrererrerinnen | errenereirerenen | eeereresinsinein | ceeeeeresesinsenennes Limited IR A i Aetna International INC............cccovvevvrinrirererinnen. Ownership......... ...100.000 [ A€t INC.....coovvieriricierieineieeeesissiseiesiesines | e
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1 2 3 4 5 6 7 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0001...... AETNA INC....ooiriirereeceeie 00000...... | eeeeerereereerens | ceerereeeereenenes [ eorerreeereeniees | v Aetna (Shanghai) Enterprise Services Co. Ltd........ CHN.......... NIA .o Aetna International INC..........cooveeerinencincnnns Ownership......... ...100.000 |A€tN@ INC....couvveeirieiieereieeeeee s | e
Aetna (Beijing) Enterprise Management Services

0001...... AETNA INC.....ooovvveerereenireernineen [ 00000 | oo [ e | v Co., Ltd. CHN.......... NIA.......cc.... Aetna (Shanghai) Enterprise Services Co. Ltd.... | Ownership......... ...100.000 |AEtNA INC.....cvvireieiicieeieseie e | e
0001...... AETNAINC.....covierrieenreeinineen [ 000001 | oo [ [ | e Aetna Global Benefits (Singapore) Pte. Ltd............ SGP.......... NIA....cccoe. Aetna International INC..........ccccovvrvvniieniiinnnn, Ownership......... ...100.000 | AetNA INC....ovvirveiricieeeesce e | cerireieieins
0001...... AETNA INC.....ooecvvveevrrennreennneen [ 000001 | o [ [ | ceeeseeeseennns Indian Health Organisation Private Limited ............ IND........... NIA....cccoee. Aetna Global Benefits (Singapore) Pte. Ltd......... Ownership......... | ... 99.980 |Aetna Inc K-
0001...... AETNA INC 22-2578985 | ....cvoevververns | v [ AUSHC Holdings, INC.......cccevrrirrieiiireeeireienns ABNA INC....ovee e Ownership......... ...100.000 [AtNa INC....cvuiviiiiieieeeie e | e
0001...... AETNA INC 06-1182176 | ...vovvvcrerrern | cererrereirienes [ PHPSNE Parent Corporation AUSHC Holdings, Inc Ownership......... | ..... 55.000 |Aetna Inc T
0001...... AETNA INC 52-2182411 | v | e [ Active Health Management, Inc... Aetna Inc Ownership......... ...100.000 |AtNa INC....cvvviriiieiereeee s | e
0001...... AETNA INC 23-3009341 | ..o v | e Health Data & Management Solutions, Inc............. DE...ccooo. NIA .o Active Health Management, InC..........ccccocvevninne Ownership......... ...100.000 [ At INC.....coovvreriricrerierneieieesiseiseieresiees [ e
0001...... AETNA INC 23-2604867 | ....ovoevevrvrerns | veerererreininins [ Aetna Integrated Informatics, INC........ccccocvvrrienens PA........... NIA..ooe Active Health Management, Inc..........ccccoccvvnnee. Ownership......... ...100.000 |AEtN@ INC....couvveriieereesee e | e
0001...... AETNA INC 27-2192415 | ..o e | e Health R, INC.....cvevveeeecececccccceee e VT A ABtNA NG Ownership......... ...100.000 [AGtNAINC.....oviiieeeeeeeeeeeeeeeeeeeeeee e enenens | ereieieieans
0001...... AETNA INC 51-0029326 ASIWINGS, L.L.C..ooveeeeeeee s DE........... NIA.......cco... Aetna Inc Ownership ...100.000 | Aetna Inc.
0001...... AETNAINC.... 06-0918924 |... Luettgens Limited. .| Aetna Inc.. Ownership ...100.000 | AetnaInc....
0001...... AETNA INC 33-0807547 Medicity, Inc Aetna Inc Ownership ...100.000 | Aetna Inc.
0001...... AETNA INC 27-0259978 Novo Innovations, LLC Medicity Inc. Ownership ...100.000 | Aetna Inc.
0001...... AETNAINC.... 27-1170966 | ... Allviant Corporation.............cc.ceeen .| Medicity Inc.........coue.... .... | Ownership ...100.000 | AetnaInc....
0001...... AETNA INC 46-0674828 Innovation Health Insurance Company.... Innovation Health Holdings, LLC Ownership ...100.000 |Aetna Inc
0001...... AETNA INC 4B-0682197 | .ooovvevveereienes [ evrrereiniens | v Innovation Health Plan, INC.........ccccocovuvvriiirriinnnns Innovation Health Insurance Company............... Ownership......... ...100.000 [AEtN@ INC...ocvvviriieieirere e | erreeieennens
0001...... AETNA INC......ovvvrevrerererrerenrrenees | 00000, | o [ [ e | e Aetna Multi-Strategy 1099 Fund..........ccocovvvrrvenennns Aetna Life Insurance Company...........ccoceveeneen Ownership......... | ..... 86.000 |Aetna Inc [
0001...... AETNA INC....ooovrrrreereieins 75-1296086 | .....covreverrene | veererereerernens [ Coventry Health and Life Insurance Company........ Aetna Health Holdings, LLC........cccccvvvirerriininnes Ownership......... ...100.000 |AEtNA INC....cvvvirieieeereriereeeeesene e | veeeeeeneens
0001...... AETNA INC 51-0406894 | .......covvvvvre | v [ Coventry Financial Management Services, Inc....... Aetna Health Holdings, LLC Ownership......... ...100.000 [A€tN@ INC....couvvvreiieieireieeereeeeeeeeeieieees | e
0001...... AETNA INC 5120293139 | oo [ e [ v Coventry Health Care of Delaware, Inc................... Aetna Health Holdings, LLC Ownership......... ...100.000 | AetN@ INC....ovvirieiiieeeeseereeeseeieenens | ceriieieieins
0001...... AETNAINC....covieirieeireeeeis 5120353639 | ...cvoverrireieiens [ e [ Coventry Health Care of Georgia, Inc.............c....... Aetna Health Holdings, LLC...........cccccovevrieinnnns Ownership......... ...100.000 |AEtNA INC...coveveirieiricieieiee e | cerereieinens
0001...... AETNA INC 52-1801446 | ....coovcvevers | cererereeieies [ Group Dental Service, INC........ccoveveeiirieieiriiennnn. Aetna Health Holdings, LLC Ownership......... ...100.000 [AtNa INC....covvvriiieiceeieeese s | erveieisnens
0001...... AETNA INC 510353638 | ....ovveverrrrern | vervrrerreisnenes [ Coventry Health Care of Pennsylvania, Inc............. Aetna Health Holdings, LLC Ownership......... ...100.000 [AtN@ INC....cvvviriiiieieeee e | srreeeennens
0001...... AETNA INC....ooovveeneeeeins 421244752 | oo [ | e Coventry Health Care of lowa, InC........cccoovvrrinnee. Aetna Health Holdings, LLC........ccccccovvirirriinnnnns Ownership......... ...100.000 [AEtN@ INC....cvuiviriiieieerieeee e | e
0001...... AETNA INC 42-1308659 | ... v | s Coventry Health Care of Nebraska, Inc................... Aetna Health Holdings, LLC Ownership......... ...100.000 [ AN INC....cvvviriirieieerie e | eereeeennens
0001...... AETNA INC T4-2381406 | ... [ e | e Coventry Health Care of Louisiana, Inc.................. Aetna Health Holdings, LLC Ownership......... ...100.000 [ ALt INC.....cooveieiiriciieineieeesiesiseeseninnes [ eeierinenies
0001...... AETNA INC....oovviirrerenreeins 25-1264318 | ..eoveeveeriees | veereeieincnees [ HealthAmerica Pennsylvania, INC.........c.cccocvinnnee. Aetna Health Holdings, LLC........cccccvvvirerriininnes Ownership......... ...100.000 |AEtNA INC....couvveriieereirereeee e | veeeeeeneens
0001...... AETNA INC 23-2366731 | .. | v [ HealthAssurance Pennsylvania, InC............cccoeuene Aetna Health Holdings, LLC Ownership......... ...100.000 [A€tN@ INC....couvviriirieireieereeeeceeseieeees | seeeeeeneens
0001...... AETNA INC 47-0854096 | ....coovveereeners [ e | v Coventry Prescription Management Services, Inc... Aetna Health Holdings, LLC Ownership......... ...100.000 |A€tNA INC....couvmrrieiirireireieereeeeieeeeeeees | e
0001...... AETNA INC....coovierirerieeeeeis 54-1576305 | ...coovevirririnns | errerieieiriieins [ vreieiseeeseeinne Coventry Health Care of Virginia, InC.............cccoe... Aetna Health Holdings, LLC...........cccccovovriiinnnns Ownership......... ...100.000 | AEtNA INC....ovveirieiriceieieese e | v
0001...... AETNA INC 0120646056 | ...ovveveveeens | ereerirereiniieees [ v Coventry Transplant Network, InC............cccccovuennn Aetna Health Holdings, LLC Ownership......... ...100.000 |AEtNA INC...covveirieiiceieieeseeee s | v
0001...... AETNA INC 431372307 | covvveerereienes [ evrenereeiens | e Coventry Health Care of Missouri, Inc.................... Aetna Health Holdings, LLC Ownership......... ...100.000 [AtNa INC....vvviriiiieiceeesese e | erreneennens
0001...... AETNA INC 43-1702094 HealthCare USA of Missouri, LLC............ccocvrnr.. Aetna Health Holdings, LLC Ownership ...100.000 |Aetna Inc
0001...... AETNAINC.... 55-0712129 | ... Coventry Health Care of West Virginia, Inc. . | Aetna Health Holdings, LLC.... . | Ownership ...100.000 |Aetna Inc....
0001...... AETNA INC 20-0229117 Coventry Health Care of the Carolinas, Inc............. Aetna Health Holdings, LLC Ownership......... ...100.000 [ A€t INC.....cooveieriiircicrieineieeesiseiseiesiesienes | e
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Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0001...... AETNA INC 20-464T4B9 | ... e | e WellPath of South Carolina, InC.........cccccevevevneeeee. Aetna Health Holdings, LLC Ownership......... ...100.000 |AtNAINC.....oieieieieeeeeeeeeeeeeeeeeeeeeeeeeeeeee e | e
0001...... AETNAINC.... 62-1411933 | ... Coventry HealthCare Management Corporation..... .| Aetna Health Holdings, LLC.... . | Ownership ...100.000 |Aetna Inc....
0001...... AETNA INC 45-2493369 Coventry Health Care of Texas, InC.........cccccoueunne. Aetna Health Holdings, LLC Ownership ...100.000 | Aetna Inc.
0001...... AETNA INC 48-0840330 [ ..vovvreveerines | eevreiriniiieiens | e Coventry Health Care of Kansas, InC...............ccu.... Aetna Health Holdings, LLC Ownership......... ...100.000 | AEtNA INC...coveeirieiricieieiieeseeeee e | ceviieieinens
0001...... AETNA INC 20-1736437 | ..o | e [ First Health Group COrp.........ccccoevevevnnrererrerniinnnes Aetna Health Holdings, LLC Ownership......... ...100.000 [AtNa INC....covvviiieiceeeeese s | erveieinnens
0001...... AETNA INC....ooovviresee e 26-1582982 | ....cvvevcverrerns | crerreireisienies [ MHNet Specialty Services, LLC.........cccvvvrrrrirnnne. Aetna Health Holdings, LLC.........cccccovvvrerriinnnans Ownership......... ...100.000 [AtNa INC....cvuvvvreiiieieeeeesee s | errenseinnens
0001...... AETNA INC 20-1052897 | ...eovvevevrrrerns | ceerrereissienes [ CoventryCares of Michigan, INC...........cccocvvvriunnnas 17| P A s Aetna Health Holdings, LLC Ownership......... ...100.000 [AtN@ INC...ocvvviriiieiceee e | erreneennens
0001...... AETNA INC 87-0345631 | ... e e Altius Health Plans INC..........ccccveuevereineieieienins UT.iene A i Aetna Health Holdings, LLC Ownership......... ...100.000 [ A€t INC.....covvvreriricirrieineieeerissiseieriesines [ s
0001...... AETNAINC.....c.cooveveveveveeeeeeerererere 510410308 [ ...ovevvevereies [ ererereiererereies | eeereeeeeeeeeeens HealthAssurance Financial Services, Inc................ DE........... NIA.............. Aetna Health Holdings, LLC........cccoccvvvrrerrvininns Ownership......... ...100.000 [AGtNAINC.....oieiieieeeeeeeeeeeeeeeeeeeeeee e enenens | evereieieans
0001...... AETNA INC 20-4416606 | .......oovvererens [ corerrererinnieens | e Aetna Better Health InC..........ccoovvucurininirciinns TN NIA .. Aetna Health Holdings, LLC Ownership......... ...100.000 {AEtNa INC.....oovereiricirieineieeeesieeseenienieees [ e
0001...... AETNA INC 37-1241037 | ..o | v [ Coventry Health Care of lllinois, Inc e [l A Aetna Health Holdings, LLC Ownership......... ...100.000 [A€tNA INC....couvveriirieireireeieeeeceeseieienes | e
0001...... AETNAINC....ooeveeercee e 20-8070994 | .....ovovireeiens | ereerreieiriinies [ v Coventry Health Care National Accounts, Inc......... DE........ NIA............... Aetna Health Holdings, LLC..........cccccoveirieuninns Ownership......... ...100.000 |AetNA INC.....vvirieiirieeieesseeereeeseieenens | e
0001...... AETNAINC....ooveivieereee e 20-5185442 | ...oveveeiens | e [ v Coventry Health Care National Network, Inc........... DE............ NIA.......cc.... Aetna Health Holdings, LLC.........cccccccovvirieinnnns Ownership......... ...100.000 |AetNA INC.....cvvrieieiririeeieessceesse e sssieieneies | ceriinieienns
0001...... AETNA INC 20-8376354 Coventry Health Care Workers' Compensation, Inc.|DE............ NIA ..o Aetna Health Holdings, LLC Ownership ...100.000 |Aetna Inc
0001...... AETNAINC.... 20-1130063 | ... Florida Health Plan Administrators, LLC .| Aetna Health Holdings, LLC.... . | Ownership ...100.000 |Aetnalnc....
0001...... AETNA INC 26-1293772 Coventry Consumer Advantage, Inc. Aetna Health Holdings, LLC Ownership ...100.000 |Aetna Inc
Coventry Health Care Workers' Compensation,
0001...... AETNAINC.....voiirrrercriines 00000...... 20-4096903 | ......vorrrrerens [ rorerrerierinninnes | e First Script Network Service, INC........c.cccccovrererinen. NV NIA oo Inc. Ownership......... ...100.000 {AEtN@ INC.....couveieriricrrerieineieeeesisriseieniesiees [ e
Coventry Health Care Workers' Compensation,
0001...... AETNA INC 06-1095987 | ...oovevrrreerens | eeveereeieiniinies [ v MetraComp, Inc Inc. Ownership......... ...100.000 |AetNA INC.....vovrreieiririeeiees e | ceriinieienns
Coventry Health Care Workers' Compensation,
0001...... AETNAINC......ooiiciieieiiecees 00000...... T4-2879984 | ... e | e Medical Examinations of New York, P.C................. NY..oon NIA.....cooi. Inc. Ownership......... ...100.000 [AEtNA INC....coiiiiiiicicicececcetce s [ s
Coventry Health Care Workers' Compensation,
0001...... AETNA INC.....oveierereseeeie 00000...... 62-1266888 |.......cvcverrerne | vererrereirnrenies [ FOCUS Healthcare Management, Inc.................... L1\ NIA....coine Inc. Ownership......... ...100.000 [AtN@ INC....cvuvvvreiiieiciiee et | erreneinnens
Coventry Health Care Workers' Compensation,
0001...... AETNA INC 26-2516000 | ..o e | e Coventry Independent Medical Exam of Texas, PA | TX............. NIA..coo. Inc. Ownership......... ...100.000 [ A€t INC.....ouvvreirircierieineieieesissiseieniesienes | v
0001...... AETNA INC 382242132 | oo s s First Health Life & Health Insurance Company....... [ S A s First Health Group Corp Ownership......... ...100.000 [ ALt INC.....couveieriricierierneieeenissiseieniesines | s
0001...... AETNA INC 87-0443226 | ... | v [ Coventry Rehabilitation Services, Inc..................... DE............ NIA ..o First Health Group Corp Ownership......... ...100.000 |AEtN@ INC....cvuviieeeeiereereeee s | veeeeeeneens
0001...... AETNA INC 521320522 | ...ovoeveereeis | v [ Claims Administration Corp............ccereereerirnreeneens MD........... NIA .o First Health Group COrp.........coeuveevernvrereeneenenenns Ownership......... ...100.000 |A€tNa INC....cvuvvireeieeireriereieeesee e | e
0001...... AETNA INC 751431313 | oo | e [ Cambridge Life Insurance Company..............ccc...e. MO........... A First Health Group Corp.........ccccvveuenieerireninnns Ownership......... ...100.000 |AetNA INC.....cvovireieiririeieeeseeereeeissieenens | ceriinieienns
0001...... AETNA INC 65-0986441 | ... oo | e Coventry Health Care of Florida, InC........cccccceunee FLoiiinns 7 N— Florida Health Plan Administrators, LLC............. Ownership......... ..100.000 [AEtNA INC....cviieieiiiciceceeeeee s [ e
0001...... AETNA INC 65-0453436 | ....oooveereverens e | e Coventry Health Plan of Florida, Inc. Florida Health Plan Administrators, LLC............. Ownership......... ...100.000 [AEtNA INC....cviiiiiiiiicicicecceer e [ e
0001...... AETNA INC 20-1976986 | ......ovveveeees [ erereiereiereeees | eeerreseeeeenens Coventry Summit Health Plan, Inc... Florida Health Plan Administrators, LLC............. Ownership......... ...100.000 [ACtNAINC.....oiiiireieeeeeeeeeeeeeereeeeereree e | e
0001...... AETNA INC 59-3750548 | .....vveeeeeeeies e | eeerresee s Carefree Insurance Services, Inc Florida Health Plan Administrators, LLC............. Ownership......... ...100.000 [ABtNAINC.....oiiiriereeeeeeeeereeeeee e | eveeeieienas
0001...... AETNA INC 52-2056201 | ..o | cererreireinienes [ Group Dental Services of Maryland, Inc.................. MD............ A Group Dental Service, INC.......cccvveurreieiriiriinnnns Ownership......... ...100.000 |AEtNa INC....cvuvviriiiiriceieeece e | e
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NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0001...... AETNA INC 37-1448790 Mental Health Network of New York IPA,Inc MHNet Specialty Services, LLC .| Ownership......... ...100.000 |A€tN@ INC....couvveeirieiieereieeeeee s | e

0001...... AETNAINC....
0001...... AETNA INC
0001...... AETNA INC
0001...... AETNA INC
0001...... AETNA INC

20-2516317 | ... MHNet Life and Health Insurance Company... . |MHNet Specialty Services, LLC..
72-1106596 Mental Health Associates, INC..........cccoeveveevivinennne MHNet Specialty Services, LLC .
46-2489464 | ..o | v | e Healthagen LLC..........cccooevviveiecnveenveiecnneieinnns | CTovvvnes [NIAL Aetna Inc ... | Ownership......... ...100.000 | Aetna Inc.
204276336 | ...oovvevererrern | cererrereisienes [ MHNet of Florida, Inc o |Fluvveveen [NIAL MHNet Specialty Services, LLC ... |Ownership......... ...100.000 |Aetna Inc
46-4325463 | ... | e [ Aetna Health Finance, Inc........c..ccccocecevvevvecevvccneee |DE e [NIALl Aetna Health Holdings, LLC.............cccoovvrirnnnn Ownership......... ...100.000 |AetnaInc

. | Ownership ...100.000 | AetnaInc....
. | Ownership ...100.000 | Aetna Inc.

Asterisk Explanation

Aetna Life Insurance Company and Aetna Health and Life Insurance Company own substantially all of the non-managing membership interests.

Aetna Life Insurance Company owns the Class C participating shares.

Aetna Global Benefits (Asia Pacific) Limited owns 0.019857% of Indian Health Organization Private Limited and Aetna Global Benefits (Singapore) Pte. Ltd. owns 99.980143%.
Aetna ACO Holdings, Inc. is owned by Aetna Life Insurance Company(60%), Aetna Health Inc. (PA) (39%) and Aetna Health Holdings, LLC (1%).

Aetna Global Benefits (Bermuda) Limited owns 80% and 20% is owned by Suhatsyah Rivai, Aetna's Nominee.

Aetna Global Benefits (Bermuda) Limited owns 49% and 51% is owned by Euro Gulf LLC, Aetna's Nominee.

Aetna ACO Holdings Inc. owns 50% and 50% is owned by Innovation Health System Foundation, an unaffiliated company.

55% is owned by AUSHC Holdings, Inc. The remaining 45% is owned by thirteen different hospitals (non-affiliates) which are shareholders with varying degrees of ownership.
86% is invested and owned by Aetna Life Insurance Company and 14% is invested and owned by external accredited investors.
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Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

with the NAIC? NO
4. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

and electronically with the NAIC? NO
5. Wil the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with

the state of domicile and electronically with the NAIC? NO
6. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)

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

with the state of domicile and electronically with the NAIC? NO

Explanations:
1.

N o ok owbd

Bar Code:

AR ARAER D R TR AL o VAL MRS AN MO

* 6 00542 0144 9000O0O0O0 1T =* * 6 00542 014447 00UO0OUO0 1 =*
VAR SRR IR MO
* 6 00542 01444800 UO0TUO0 1 *

AR A AR AL R AL VAL MARRSRATRIDAR N RN

* 6 00542 0144450000 1 =* * 6 00542 01444 900UO0O0 1 =*

AR AU IERH TR TRRDR AR O

* 6 00542 014446 00001 *
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Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, SUNGIY......vueveireiieeseiee ittt

2505. Deposit funds and other receivables.
2506. RX MFG discount receivable....
2507. Other prepaid expenses........
2508. Leasehold improvements..................
2509. Unbilled claim overpayment recovery.......
2597. Summary of remaining write-ins for Line 25.....

61,522,217

- 51.151.442

47,352,060
337,776,041

............... 42,954,367

............... 21,005,320
. .1,478,586
103,845

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year
2504. Payables associated With Claim OVEIrPAYMENE TECOVEIY..........ccovuiveieeiiieieic ettt bbb bbbt sse s entns | sesensessessesssssnsns 34,116,000 34,116,000
2505. Premium stabilization ...24,907,094 | .. ..25,561,957
2506. Deferred gain on investment in @ffiliAte............ccccccveicveiieiecc ettt bns | setenbens s s aenans 19,135,487
2507, ACCOUNES PAYADIE.........ocvuivieiiititeie ittt sttt a bbbt s bbb s sttt b s b s st s sntns | sietnbensessesensensns 14,879,413
2508. Deferred gain.........ccoceevennee.
2509. Federal contingency reserves.
2510. CMS coverage gap discount
2511. Liabilities for performance guarantee
2597. Summary of remaining WItE-INS fOr LINE 25........c.cviiiiiiiiietieiitesi ettt ettt ettt st es bbb bt sns st ses st ensesssbntensansensnns | sosssssessesssnsenss 110,713,695
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

08.304. Fees associated with investment management paid directly by policyholders...............ccceveeeivieiiicresecesceeiees | e 817,254

08.305. Premium stabilization 654,863 |...

08.306.

08.307.

08.397.  Summary of remaining Write-ins for LINE 8.3.........coviiiiiiiiiiieeeectese sttt en s anens
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Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDETr 31 Of PHOM YEAT.......c.vurrererirerirrisresssieesessseeessssss s ssesssssssssssssssssssesssssssssessessans | sesssssssssasssnssessessnens 330,010,140 | cooovveerrreininns 337,768,089
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIEION. ..........evvrereereierrieieees ettt snes
2.2 Additional investment made after acquisition
3. Current year change in encumbrances.
4. Total gain (I0SS) ON QISPOSAIS...........ccevevireiiiiietiicte ettt ettt s ettt s bbbt st s s s st ssssbessssetessssesssansass | sbessssssesessetessssstessssstebssesessssesesanses | sresessssstesssetessnesebesaebesnsesessnaetesans
5. Deduct amounts received on disposals............ccovreereerrnenennee
6. Total foreign exchange change in boOK/adjUSLEA CAMTYING VAIUE............ccoviueiicteiieceice sttt ettt saebesaeas | eeaebesssebessssesesessebess st et sesebessssebanas | sbessetessssesessssesesssebesnsesssensebanastenas
7. Deduct current year's other than temporary impairMeNnt FECOGNIZEM............owururirierririrerrseierire et sssssesessessssssesss | sressessssssssassssssssessasssessessesssssessans | sessesssssessesssssessessnssnssns 738,392
8. Deduct CUITENt YEAI'S ABPIECIALION...........cvcvevieereiicte ettt s bbb bbb ae st et s s b s s b b ssebessnses | ebessssebessnsesssnaebansntenas TA16,873 | oo 29,610,254
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). ..324,383,683 330,010,140
10.  Deduct total NONAAMILEEA MOUNES..........ccviiiiieieiiiceie ettt se st b st s s st s s s e b senne | oedestessesessnsasses et ansensessetentessesetenss | Hensessessnsansansessesantes et et ansenen et ansans
11. Statement value at end of current period (Line 9 MiINUS LiNE 10).......ovuiruirrareiseniesseisesarsssseesssessessessnesssssssssessssssssssssssssessans | sesssssssssssssssssssssssans 324,383,683 | ..o 330,010,140
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEaI...........c.cvuevevevevrieeieieeeseiseieiens | cvvvesesessesesenienns 1,309,201,217 | oo 1,398,760,690
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION.............coeviviiiiieicicteie ettt bbb nsenas | sestessesssessessesaessnsaneas 31,790,000 | oo 153,775,200
2.2 Additional investment made after acquisition 184,873 | oo, 2,634,569
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation INCTEASE (ABCTEASE)..........cvueiuereiiieiireiieisetesses sttt sttt bbb bbbt s st s s bbb s s ssebsns | nebssessesssbessesse b s s e s s ess s st entes e banbenss | Hebsessebassessesses e b st e s e s et s b s b s nsns
6. Total gain (I0SS) ON GISPOSAIS........c.cveieeveriireiresetsctes ettt s e ss bbbt ettt es s s st s st ss s b st es e sesbnsessass | nebssesssssssasssssessnsassessss st ensessesansanes | Hessessssasssssesssssnsastes et e b st es e bensansns
7. Deduct amounts received on diSPOSAIS...........ccccueveieveisireieieiseesese e ...246,101,820
8. Deduct amortization of premium and mortgage interest points and commitment fees..............
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other than temporary impairment recognized..........c.ccocveverieieiriniennnns
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 1,309,201,217
12, TOtAl VAIUGHON GIOWANCE........oveiricieiieieieisise et s sttt s st s b esesses s entesses | 4e8esEesseseteesansesesantensesnetantesesetenss | Hensessessnsassansessnssnsensessnsansenensnsansans
13. Subtotal (Line 11 plus Line 12)...... ...1,313,035,953 1,309,201,217
14, Deduct total NONAAMILEEA AMOUNES..........c.viiiieieicicse ettt ss et se s ss st enses e s seens | 1e8esEessessstsesansesessnsensessessntessessetenss | Hensessessnsansansessessnsensessesansensensnsansans
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......cuoiiviiieiiieiciisisiiesessisisssssiesssssssessessesssssasssssssassessnss | sessessessssessessessesses 1,313,035,953 | ..o, 1,309,201,217
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.........cciiiieieieiieeiieeeseie ettt sssessesens | sbessessesssssssessessnees 1,105,730,697 | coovvvverrreerinns 1,118,725,556
2. Cost of acquired:
2.1 Actual cost at time of acquisition 914,416 | oo 37,619,538
2.2 Additional investment made after CQUISIHION.............c.eveveuiieieeieiese ettt b s bbb s e sns | sevtesesssesssseessssnsenens 17,901,603 | ..o, 66,439,389
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) (12,899,841) | ..ovverrererrieiereienine 9,464,315
6. Total gain (loss) on disposals 600,697 | ovovereeeieeea 63,669,324
7. Deduct amounts reCeIVEA ON QISPOSAIS. ...ttt bbbttt es s s sssssssansessnns | sestessessssessessessssnnsanses 34,021,875 | oo 187,017,889
8. Deduct amortization of premium @Nd AEPECIALION. ..........cv. i et ees et ss e ssess e e e ss st ssessessensnes | Hreessssssessessasssessessessessessanssessessans | 4etssesessessessessessansssssessasssnssessessnnens
9. Total foreign exchange change in boOK/adjUSIEA CAIMYING VAIUE...........c.euiuiieireirieiieie ettt sssnss | setestessessssessessesssssssassesessssessessnssnss | essessesssssssessessessnsessesesssessassssnsns
10. Deduct current year's other than temporary impairment FECOGNIZEM.............cruruuiereueirriereireieesseeeee e ss s sess st ssassenes | sessssssssssssessssssssssssessssens (46,144) | covooviiriie s 3,169,535
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccevrverriienieeseeeseeeseieresens | eveereresisesesseseaenns 1,078,271,842 | ..o 1,105,730,697
12. Deduct total NONAdMIttEA GMOUNES.........cceveeeiieecteeceet sttt es ettt s et ae s st st seasbessstetnssaessnsssasans | aevevsssesensnsssinastesnseeesnans 571,073 | oo 1,378,072
13. Statement value at end of current period (Line 11 minus Line 12) 1,077,700,769 | ....ccovvvvierirnnnns 1,104,352,625
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PO YT ..........cvururrurirriereereieeireineieeeseseesesssessenees | sessessssissssssssensenns 9,584,072,147 | coovvereveeinenns 9,723,129,755
2. Cost of bonds and SLOCKS ACQUIMEM.............cuevieiieiiciciccte ettt bbb bbb s s s s st s tenenas | oesebessssesensssesssansesans 900,204,236 | ...covvererrrirernes 4,590,662,164
3. ACCIUAL OF GISCOUNL. ...ttt sttt ettt ettt n e s et s s s s eseeeseee et et etetetesesssssasstsssssesesssssssssssssssnsnens | ereesssesessssssssssssssensnenan 6,260,412 | wooveeveeeeceeenia 25,833,995
4. Unrealized valuation increase (decrease) 842,473 | o (12,512,367)
5. Total gain (I0SS) ON QISPOSAIS........c.cuveieiiitiieieicieie ettt ettt bbb s st es s ssess s bentens | bessessessssessessesssssnsenees 14,957,414 | oo, 73,908,687
6. Deduct consideration for bonds and stocks disposed of 938,594,033 | ..o 4,760,563,449
7. Deduct amortization Of PIEMIUML............ceiiuiiiicieicisie ettt ettt bbbt st s s b s es s s ssnts | oebestessesssssssssessssnsaneas 5,996,217 | oo 28,211,237
8. Total foreign exchange change in boOK/AdJUSIEA CAIMYING VAIUE...........c.cvevivereeicrecieice ettt sse e sssesaes | eesessessssssessessesssssssessesssssssessesassanes | essesssssssssssssesssssssessessssssessssesssnsns
9. Deduct current year's other than temporary impairment rECOGNIZET............cucveviuiieiriieiee et sssenes | eesiessssssssessessssssessesenan 207,080 | oovereieeceras 28,175,401
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)..........ccccovrrrrrrirererierneesieeeesee e ssssseesiens | evresessessesssssnenns 9,561,539,352 | ..ooeveverereieiinns 9,584,072,147
11, Deduct total NONadMIttEd AMOUNES...........ccvueieiiicicicic ettt b bbb ss st nsesens | biebessessesssssssensessstnsanas 4444431 | oo 4,383,298
12. Statement value at end of current period (Ling 10 MINUS LINE 11).......cviiieiveiiiiiiieieieciessssieisssseesesssssesesesssssnssssessssssessess | sessesssnsessessessnenns 9,557,094,921 | ...covviviriene, 9,579,688,849




Statement as of March 31, 2014 ofthe AETNA LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20ISO

Book/Adjus:ed Carrying Acquiiitions Dispo:iitions Non-Tradiig Activity Book/Adjus?ed Carrying Book/Adjus‘tSed Carrying Book/Adjus;led Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 () eererereseersreresieessseesessseess s st ssssssesnssn | setssenssssssssnnns 5,621,093,363 | ....ovvvrvrrennens 6,502,852,613 | ...ocovvvrrvrennnns 6,565,077,175 | ..ooovvvrrrreriiinienns 10,196,479 | .covvvrvvrerrerenns 5,569,085,280 | .....cvveuuerermareesnnerisseessinennns | seessssesss st sessssssenss | ssesssssesssssesses 5,621,093,363
2. NAIC 2 (8).eoruererreeieeniesesisess sttt st | chtnenss s 3,267,812,341 | .oooovrverrcrieinne 335,102,759 | ..ooevrvrrrireenns 274,250,077 | ..oocveererrirenenens (2,808,903) | ..ovvvvrvurriinas 3,325,856,120 | ....ccvvermerermrceireennsnsessnsennss | eeessssessssess s sssssnsnnes | seesssssesssssnes 3,267,812,341
30 NAIC 3 (@) ettt ess s ssssessesssss s ssessssssessessassnssens | nsssessessesssesnssens 646,400,290 | ....ccovvrerrrrrirnnnes 150,521,100 | .ovvvvvvreierrcirines 143,481,185 | ..o (18,973,212) | coveoveveerrrrrnenns 634,466,993 | ... | e nstessenes | rsreeeensien s 646,400,290
4. INAIC 4 (B)-ereeerrereeeeeeereeeiseess e seess st sess s ess s sess st ssssansns | svsssessssessssnssssees 207,261,994 | ..ooooovvereces 72,616,522 | ..ooveveceercrrerennne 53,002,076 | ...vveoererrrrerereennns 5,632,714 | oo 232,509,154 | ..veoeeeeeieneeeeiseenneesnessns | eeeseestsses st sssssesssenes | sessseesssesssssesines 207,261,994
B INAIC 5 (8).reuueeermeresieesssesessseesssse s eess s es st et | srssesssssnenss st 3,915,458 | ...cveeieeriseeriinnenniseesinnenins | sevesnneeninenesneens 10,284,570 | covvvvvvererrrririeend 8,389,112 | veerererireeeineeeiineenssnessstns [ rreesssnessssssesssssssssssessssesstes | soesessssssssss s sessss s sss s sessten | sesssssessss s ssseees 3,915,458
B, INAIC B (8)...uueversereersuensssesessseesssseesessse st es s ess e8| 088 4R R0 E £ E8 LR £ 10808805 | SE0EEE4EEEE 0L 4LER LR E8 115 | 4ELEEE1ELER LR ER LR ERE e | 4EEEEE LR LR LR LR | SELRE LR ER AR | SEEREE AR EE | SRRt | snenes e
7.
8. INAIC Tttt RS R e8| HEEE R RS RS R R R | HEERL R AR SRR SRR R R | SRR R RS R RS R | HEERR R RS R SRR | HEERE SRR R | SRR R R | SRR | SeeeRs e
0. NAIC 2.ttt ssentants | eesesteneesiess s s st et s s st st e ssestens | sesuessessessan st es s st et ks st entansans | Sessessantsesessest et st e s s st et s sents | astsesiestentnsestestentanssessententnsnn | Siestestnsestestantaessessent st et ententn | Sesessestensansesses s st et e s sentensanssens | estestntiestess st et et st st e ssestentans | aebsessessent et st nt ettt
L (O O OO OO OO DO OO DO OO OO PO ORP TP POTOT PO OT TR
11 NAIC 4ottt | e e R R bRt R ekt eees i | e ER R RS ReeRR R Rt | R e R AR R R R | R R R R R R R R R | eeRE R R R R R ent | R R R e Rt | e e RS R R bRt ennten | eee R
12.
13, NAIC Bt sss s | crnbsssne s 5,005,728 | ....cvvurirreennseinsnssssesnsssnssesees | eeossanessessssssans st ssenssssnens | esssnenssssssns s nenssessne | sensssssssene s 5,005,728 | ....cvruririeessiniissisesssnnsssins | cesssessssssssssssnssssssssssnsssssns | oosessessssssssssssesen 5,005,728
14, Total Preferred STOCK. ... .ottt sssssessensns | stssssssssssssssssssssssans 5,005,728 | ..o [0 SO 0 [ o [ 5,005,728 | ..o 0 | i [ 5,005,728
15, Total Bonds and Preferred SIOCK..........cvueurreerreeeereereeeesssecesneesessseessssnesessnes | seeessssesessseeeens 9,751,489,174 | ...oorvvvrvrreeenn 7,061,092,994 | ....coovvrvvrnrnnenn 7,046,095,083 | ..ooovoreerrreeerrrreine 416,190 | .ooveorrrrereeens 9,766,903,275 | ...oovueverrrrerireeeieeeesineeeend LU N (U T 9,751,489,174

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....263,509,373; NAIC28§.......... 0; NAIC3S........ 0; NAIC4S.... 0; NAIC5S........ 0; NAIC6S......... 0.




Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ‘ Actsual Interest ‘éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999........cuuiriririeri e | e 84,132,859 | ... XXX ovieevenerinnininns | ererieeeinennneniinenns 84,132,859 | ....ovvveecrriircnireniis 1435 |
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOM YEAI........c.rvvererirrireririeissreseis s essessess et ssesssssessessssssessessans | sessessssssessesssssessansanes 63,968,054 | ..o 28,169,943
2. Cost of short-term iNVESIMENES ACQUITET...........cueiiieiieie ettt nns | sessesssssstessesesssenans 102,935,807 | cocvvvirrriereieriins 597,715,507
3. ACCIUAI OF GISCOUNL......oveeeevircesierieees sttt nen s | Hesensssesssssees s nen s T2 | o 5,134
4. Unrealized valuation INCIEASE (HECIEASE)..........ccueuueicviieiseiseisissiesseiss st s bbbt b st s s bbb s s bbb s s s b st s s bsets | eesssessessssastesses s s s sesse b s s s s ansessesents | 4ebessesetantes e b s b s s s s b st en s bbb
5. Total gain (I0SS) ON GISPOSAIS.........crerririeririsrissiesseseisesesseessesssss e ssess st s st ss st s s st s et s s st st s s s ssessans | Hressstsssnssassanssnssessessanssessansanssessans | aesssssnssesssssnssessansssssessansnssessessanens
6. Deduct consideration reCeived ON dISPOSAIS............cuuriiiiieiieieiieisieieie sttt b s b s s essessesssenses | sestessesssssssessessesssanses 82,771,074 | oo, 561,922,530
7. Deduct amOrtiZation Of PIEIMIUM..........cviueirerireisesireesse s ss st s s s s s s sttt en s ssessensanses | Hressstnssnssessansnssessassnssessansnssnssans | sesssssnssessnssnssessanssnssessanssnssnssessanens
8. Total foreign exchange change in boOK/adjUSIEd CAMYING VAIUE...........c.cviiiierieieicieieie ettt snses | sebestessssssessessessssssesse s s s sstessesnsanss | essessesssssssessessesantes et e tessessessnssnsans
9. Deduct current year's other than temporary impairment FECOGNIZEM. ..o it sseesseen | setsssessssssssssssssesessssenssessssnsessessssanss | ossessesssssssessessnssnsessesssssssessesssssnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)...........ccceceuieriiieiiiereieeeeesee e eneies | eveeeesesisesssesseseseesenas 84,132,859 | ..o 63,968,054
11. Deduct total NONAAMIMEA @MOUNLS.............cviueriueririieeiiseisieesieesiees e eee e et | HfeeRf R Rttt sttt ens s | senbnesbnenbsent st bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11).....c.vcuiiieiiiieiiietciceessieiseeeieeseesesseesss s ssnesesesssaesenans | seressesessssessssssesensssenas 84,132,859 | ..oooooveririieie, 63,968,054

QsIo03




Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

10.
1.

3.1

32

3.3
4.1

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards
Book/adjusted carrying value, December 31, prior YEar (LINE 9, PHIOT YEAI).........ovuurrerererreerasreseseeessesssssessessesssssssssesssssssssessessessssssesssssessessssssssesssssssssassasssessesssens

Cost paid/(consideration reCEIVEA) ON AAAIIONS..........ccveiiiieriicieeice ettt bbb ae bbbt b st bbb s bbbt b st e bbb es st e b s s b et s b bnaebenas

Unrealized valuation increase (decrease)

Total gain (10SS) 0N tErMINAtION TECOGNIZE...........ccvivireieicieiei ettt bt bbbttt bbb s bbbt b s et b e s b s ae b b et et s s bt s et et n st sanaet b naebnas

Considerations received (paid) on terminations
AMOTHZALON. ...
Adjustment to the book/adjusted carrying Valug Of NEAGE IEIM.............ri ettt ettt
Total foreign exchange change in book/adjuSted CAITYING VAIUE............cc.ccviucvieiieiiecieice ettt sttt bbbt s e bt bes s s b aebenas
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 8+ 7+ 8)...cureriiirrirercnreecnese ettt sttt
DedUCE NONAAMILIE BSSELS..........couuiiiiiiiii bbb

Statement value at end of current period (LINE 9 MINUS LINE 10)..........ruruururerirerereiseeseeereeseesseeeesesseseessessesseessesseesesssssessessesssessessasssessessssssessssasssessessassnssnessessassnsans

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior year (LINE 6, PHOT YEAI)..........cvvueieieiriieiieieieisie ettt bbbttt bbb s bbbt nes

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column)

Add:
Change in variation margin on open contracts - Highly Effective Hedges:

3.11 Section 1, Column 15, current year to date minus..........cccocvverierrennes

3.12 Section 1, Column 15, PrOF YE&T..........vrrrerererrererrererreeesssssseeessseneeens 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..........cccceeeveereneen 2,066,208
3.14 Section 1, Column 18, PriOr YEAI.......covvevvirierrieieireiesiesesessssessesssssnens 3,020,309 (954,101) (954,101)

Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus..........cc.ccveveveereenen.

3.22 Section 1, ColumN 17, PrIOF YEAI.......cccvevrieerrieireiseiesseseseesssessesessnens 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus...........cccccveerrerennes 2,066,208
3.24 Section 1, Column 19, PriOr YEAI..........cvueeevrireeeiiereeesesessaeseesesnees 3,020,309 (954,101) (954,101)

SUDLOLAI (LINE 3.1 MINUS LINE 3.2).....vucvirieeieiiieiieiseiss ettt se s8R 8RRttt nn

Cumulative variation margin on terminated contracts during the Year..............couererrerrureeseneereerseeneeneens (3,306,263)

Less:
4.21 Amount used to adjust basis of hedged item.........c.cocovrvrrnncnernis
4.22 AMOUNt FECOGNIZEA.......c.cvieeviieereiicsie s (3,306,263) (3,306,263)

SUDEOAL (LINE 4.1 MINUS LINE 4.2).......eeieeereei ettt sttt s e85 £ 2585842 £ 8828582 E 82842 E R84 E e E bbb s bbb enbn b

Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terMINAtIONS IN PHOF YEAT...... ... ruriuereeereereeeeeseesseeeeessessseesess s ees e ssees st sseas e ss e s s s s s st es s ss e s s st en s e bses st nens

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrOr YEAI...........ccccvvieiiiiece et
Book/adjusted carrying value at end of current period (LINES 1 + 2+ 3.3 - 4.3 - 5.1 = 5.2) ..ottt
DEAUCE NONAAMIIEEA @SSEES......vurvirrereriireieiseise ettt s s8R R8s 828R s R bR s ettt

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

QsSi04

(1,186,652)

866,071

(1,216,186)

(1,216,186)

(320,581)

(320,581)

9,000,000

(750,000)

8,250,000

8,250,000
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Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4.......uoieieice ettt et bbb bbb bbb bbb e bt s s baes (320,581)

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccveuvivereiereciniereeeseesesee e 8,250,000

3. TOLAI (LINE 1 PIUS LINE 2)....euveieeieieeiieeieie sttt st sse st se £ s8££ 8885828558245 82 £ 12828828 E et s b e ren 7,929,419

4. PartD, SECHON 1, COIUMN B.....ooeeeete ettt et b bbbttt ansen 8,617,945

5. Part D, SECHON 1, COIUMN B........uvuierireiieieceeiseeae et sttt es et es et se s st ren (688,526)

6. Total (LINe 3 MINUS LINE 4 MINUS LINE 5).......cureriueeiieiseeireteieesssesee s e e ssees et ss e ee st ss s st s s8££ 8584888 e bR E bbb e bbbt 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 1B.........coueiiiiriicie ettt bbbt b bbb bbb st b bbbt aesaes s (320,581)

8. Part B, SECHON 1, COIUMN 13........uimiiiiicteiee ettt bbbt bbb a st an (29,188)

9. TOLAI (LINE 7 PIUS LINE 8)....vueuieeereieeieeeiei ettt ettt es et e et s £ s 84E 5828558424842 R 4288284284 n bbb en e sb e sreen (349,769)

10, Part D, SECHON 1, COIUMN B.........ovicereeeeeee ettt sttt ettt et st et s s e e s s ae e s s s s st es s s et st seastasasastessnansas et asanssnansanantanes 8,617,945

11, Part D, SECHON 1, COIUMN O.....oeviceiectetee ettt sttt sttt sttt sttt s st et s st s s st es s s et et e st e sasa et es s aetan et abanssnsessnnetanas (688,526)

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)......uevuuueerureeeseesmeesseeesseesesseesseesseesssesssseesseses st ss 8888888888888 (8,279,188)
Potential Exposure Check

13 Part A, SECHON 1, COIUMN 271.......oiiiieiiiiiirire ettt bbb

14, Part B, SECHON 1, COIUMN 20........c.iiiiiiiiriiriiriieeie ettt 6,064,225

15, Part D, SECHON 1, COIUMN 1. bbb bbb 6,064,225

16.  Total (LINE 13 PIUS LINE 14 MINUS LINE 15)......ouciiuieeiieiiiiteiieictse ettt sttt bbbttt s s s b bbb bbb s bbbt ns 0
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Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDETr 31 Of PHOM YEAI........vuuvererrirnrirrisrissseseseessssssesssessssssessesssssssssessessness | sessessssssessssssssessasssssssssansas 155,907,296 | .oovvoverrerereerereneeseireeennees 129,041,608
2. Cost of cash €qUIVAIENTS ACGUITEM.............c.evivireieeiciiiece et sae st snsens | evsessssissessesesssessssaesessand 6,062,952,951 | ...ooevieeieeeea 23,674,424,846
3. ACCIUAN OF QISCOUN.........eveeceecee ettt ettt a s a et ss et st et ss st esass st st snantsssssstessnaesansnsnsans | suetesesssssssssstesessssessnansasntesnaneens 359,002 | v 1,575,682
4. Unrealized valuation INCIEASE (ECTEASE). ... ... rureueererrereeeeeseeseessesseeseessssseesesessssesse s eesessseesessessssesessessessessassncs | seseesessasssessessassssssessassasssessesssssessessanssnssns | eessessessssssessessssssesessssnsssessassssssessssnnssnes
5. Total Gain (I0SS) ON QISPOSAIS........ccuuruurerieierereireeireiseisestsetseessssseessese st st ss s st ss sttt ss et bsessantas | essstasssessastassestess s bsessens s bses st anenns (198) | 1evereerererese e 1,764
6. Deduct consideration received on diSPOSAIS...........c.eeeerreernreneesieineieeeeeseieesssseessssesssssssssesssssssssesssssessssssesss | sessnessessssssssessesssesesenss:0,089,842,937 | ovoiiiirrirneireieineeneeens 23,649,136,604
7. Deduct amOrtiZation Of PIEIMIUM. .........cc.rurierieeireit ettt et a st s stk s st ses st ntsens | 4e4sesseeseebseesesEee s e s sesEeesaebseeseeb e bseesenbnsest | £4uebsessassaessee s s b e e e s es b e s b e bbb s s st
8. Total foreign exchange change in DOOk/ adUSEA CAMTYING VAIUE...........ccuiuririicirireereire ettt ssessstsesees | setseeseessssssesestessseesessesssebsessesssebsessastnssess | £esebsessassaessessaseseses st et s s s s st e ssessentsnenas
9. Deduct current year's other than temporary impairMENt FECOGNMIZEM............cuueuurerurrireereeeesreeeeeeeeeeseesessseessessssees | soeseessessssseesesssesseesemssesseeseesseesessessnsssesnsss | £hsstssesaessesseesanssessnssanssnssessenssssssssenssnsssssns
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccernrrnrnrrrnrneneenciiniines | et 179,376,514 | .o 155,907,296
11. Deduct total NONAAMItEA BMOUNIS.............cvuuiiiiiiiiiriireriiie bbb | 6L E oL bbbttt | ehbienbiee bt se bbbttt ettt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......veviiiiiieieieciiisisieicissiesieseesstesissessesssssns | evsesssssssssesssssssessesssssssaans 179,376,514 | v 155,907,296

QsI08
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Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

Location

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
4 5

6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
Land & Building 151 Farmington Ave Hartford CT ....10/01/1921 | Current year additions 223,460,497 220,141
Land & Building 570 Pigeon Hill Road Windsor. CT. ....09/01/1972 | Current year additions 19,426,086 247,579
Land & Building 930-1000 Middle Street Middletown CT. ....05/01/1980 | Current year additions 28,818,402 921,937
Land & Building 1425 Union Meeting Road Blue Bell PA ....12/26/2001 | Current year additions. 9,987,773 54,856
Land & Building 980 Jolly Road. Blue Bell PA ....12/26/2001 | Current year additions 7,257,363 337,907
0199999. Totals 0 288,950,121 1,782,421
Acquired by Internal Transfer
REI 694000 OLYMPIC PLACE OFFICE BUILDING BLOOMINGTON MN ....03/25/2010 | Current year additions. 7,837,980 4,101
REI 694100 DOWNTOWN DANIEL ISLAND CHARLESTON SC ...07/07/2010 | Current year additions. 7,896,627 2,893
REI 694300 THE PLAZA AT LOUDOUN TECH Sterling VA ....05/02/2012 | Current year additions. 10,342,393 1,000
0299999. Totals 0 26,077,000 7,994
0399999. Totals 0 315,027,120 1,790,416
SCHEDULE A - PART 3
Showing all Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in BJ/A.C.V. Change in Encumbrances Received Gain (Loss) | Gain (Loss) | Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./AC.V. on Disposal During Year | on Disposal | onDisposal | on Disposal |Encumbrances Incurred

NONE
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Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
1004385 FARMINGTON HILLS.......oovooeeeieeeeeeeesee s ssssssssses s ssesssssssesnesnnes MU . |01/27/2014.... 4,000,000 5,800,000
1004390 PINELLAS PARK.... FL 03/17/2014.... 8,190,000 12,000,000
1004391 PLAINSBORO. ...ttt N .. [02/28/12014.... | cooooeverrirrerren5.000 | i 19,600,000 47,600,000
1004364 KING OF PRUSSIA PA . 102/28/2014.... 184,873 10,000,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All Ofher. ... snssssenes | asssssesssssssnsonssssansssssessssssessnsssssenssnssssanssennns | onnes XRRerneres | onenrerenrenee e XRKuranenserensnnens | wvenes 31,790,000 184,873 75,400,000
0899999. Total - MOrtgages in GO0 SEANGING. ........cerrereierieiieeiiei ittt ettt sttt ettt ansenser st sntenses | fensesssssssensensensnsessensessnssnsensensnsensensensnnsnsenensnes | seners KAKerrerne | sererersereenee XK ursmrerenneenns | veeas 31,790,000 184,873 75,400,000
3399999, TOLAl MOMGAGES........veveereereeeeetieeise sttt nsisensinsins nsnnessinsisssssssiinssnennsissssensssnssessesssssnsns | seenee XK Kurrirns | rrerrnerinec e KKK eriveriscins | e 31,790,000 184,873 75,400,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages Closed by Repayment
1003787 SAN FRANCISCO.......ccevverrierrinne CA o [ e 07/27/1998.... | 01/02/2014.... | coeevverrrrirne 3,062,238 .3,062,238 0
1004117 oo PICORIVERA........ccooovvmirrerincrienes [O7. U B 05/05/2004.... | 02/04/2014.... | ...covovvrerrrnnes 7,180,248 7,115,263 0
1004120.........covrvrrreeen EAGAN MN.ies [ 04/22/2004.... | 02/03/2014.... | .... ...6,762,662 6,722,148 0
0199999. Total - Mortgages Closed by Repayment 17,005,148 | oo [0 i) 16,899,650 0 0
Mortgages With Partial Repayments
1001757 . |MENLO PARK.... 03/01/1990. 112,089 0
1002867... . | EAST BRUNSWICK .| 08/31/1990.... 40,010 0
1003761... . | FORT WAYNE .110/01/1997.... 418,508 0
1003915 . |EARTH CITY 12/15/2000. 63,263 0
1003921... . | LOVELAND ..|02/28/2001.... 93,689 0
1003923... . | SANTA ANA. .105/04/2001.... 32,013 0
1003927 . | RANCHO CUCAMONGA. 05/09/2001. 81,278 0
1003941... .| GLEN BURNIE ..108/01/2001.... 20,565 0
1003942 LAUREL .| 08/01/2001.... 26,834 0
1003950... . | BELMONT. 03/27/2002. 45,771 0
1003952... . | ELDERSBURG ..103/28/2002.... 62,899 0
1003953... [ CORONA.......oooirrieirisirierienes ..103/19/2002.... 12,211 0
1003961... . | WARREN .| 11/26/2002.... X 366,695 0
1003968.........ccoomrrrerirns ST.LOUIS.....coorinerrerierieens 10/01/2002.... [ oo | errirerrenireen 2,788,424 | oo | et | v | e | e (V1 RN 59,084 0
1003972... . | Arlington ..|12/10/2002.... .19,393,607 218,550 0
1003974... | ONTARIO....oiiririirireeenis .111/12/2002.... ...3,139,617 22,249 0
1003975, ONTARIO. ..o 11/12/2002.... 27,161 0
1003984... . |LUTHERVILLE ..|01/31/2003.... 68,396 0
1003991... . | Owings Mills .107/10/2003.... 155,826 0




Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1'2030

Location 5 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total

Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

1003994........ocvmrirries Owings Mills MD..ovviveis [ v 10/114/2003.... [ ..oovereveeriineins | e 6,220,328 | ..o [ e [ e | s | s (V1 33,142 0
1003996.........ccovmrrrcrirns HOBOKEN............... NJ . 12/24/2003.... .14,098,932 .0 135,935 0
1004100 . | EAGAN MN 07/30/2003. .0 61,105 0
1004107...oovoevicerieines ROCHESTER........ocvvrnererniirinnine MN..coiriane weneeeer | 07/30/2003..... .0 80,658 0
1004102... . | BURNSVILLE MN .1 07/30/2008.... .0 122,210 0
1004105 . | Jackson Township NJ 10/30/2003. .0 144,862 0
1004111... . | COMMERCE TOWNSHIP................. Mo, weenneeer | 02/25/2004.... .0 47,638 0
1004112, ST. LOUIS MO .| 02/27/2004... | ..o .0 110,874 0
1004115 TOWSON. oot iseens MD....vvrnnee coneeene | 03/24/2004..... 0. 32,572 0
1004117 oo PICORIVERA........cccosvrmirerirerienns (67 U D 05/05/2004.... | covoevererenerrnnne | eerverirnrirnenenn T, 180,248 [ oo [ e [ s [ s | s (V1 64,984 0
1004120.....cccveiirernriiinns EAGAN MN ..| 04/22/2004.... 40,514 0
1004121 TaMP&. .o [ weeeneee | 03/09/2004.... 35,310 0
1004124.......oovvrcis Boynton Beach........ FLuiriiriiies [ 06/29/2004.... | cooocvevrriernns 32,505 0
1004125 Columbia MD .| 10/28/2004.... ..3,777,163 57,489 0
1004126........ccvverrcrins Woodlawn............ MD weeenene | 09/15/2004.... .11,565,922 61,623 0
1004128.......cvvieieriiinns CHARLESTOWN TOWNSHIP.......... PA oo | e 08/25/2004.... | cooovvveerieriaees | e 3,639,294 59,677 0
1004130... . | Ashburn, VA .| 08/30/2004.... 12,652,177 119,686 0
1004131... . | LAKELAND FL weennene | 10/27/2004.... ..2,279,027 36,935 0
1004132 FORT MEYERS.......cccccovvrmrniiiniin FLuiiiirrires [ 11/30/2005.... [ oo | e 5,540,853 78,303 0
1004133... . | Lawrenceville... NJ werneee | 09/29/2004.... ...8,322,041 78,288 0
1004134... . | WEST LOS ANGELES.........cccoevrnnnne CA.vve woneeee | 09/01/2004..... 22,224,728 0. 118,145 0
1004136 CHANHASSEN.........ccoovvemeriririerins MN.civir [ e 08/03/2005.... | covoueverererererees | werveererinennnes 9,145,574 | cooooeeeieinerienin [ e [ e | s | e (V1 158,148 0
1004138... . | MAITLAND FL .| 12/06/2004.... ...7,026,715 61,124 0
1004139... . | VALENCIA CA ceeene | 11/18/2004.... ...3,998,583 19,841 0
1004140 Exton PA. oo [ 01/19/2005.... | covoerverirerinees | woreereeineenn 8,525,020 137,931 0
1004141... . | Glen Bumni€. ..., MD....vvrrnee ceneene | 12/16/2004.... ..2,435,779 23,721 0
1004142... . | VARIOUS CT weenneee | 02/15/2005.... 12,692,523 0. 120,762 0
1004143 ORLANDO FLuirirriies [ 01/06/2005.... | cvvouvvvrerirerirnees | coreerneeirein 8,971,869 | ..ouevcireeinrinciienins [ et [ e | e | e (V1 O 57,337 0
1004145... . | Lake Worth. FL wenneee | 12/15/2004.... 5,987,100 .0 23,074 0
1004146... . | RANCHO CUCAMONGA.........cccouu (o7, W cerneens | 04112/2005.... [ oo 2,556,582 .0 16,174 0
1004147... . | FRAMINGHAM.....c..cvovriirririircrins MA ..o wveveeeer | 05/27/2005.... .16,952,912 .0 145,225 0
1004148 . | VALCENCIA ... |CA 03/17/2005. .0 19,376 0
1004150... . |HOUSTON X .| 05/27/2005.... .0 43,426 0
1004151... .| THE WOODLANDS.........ccocrvvrrrrrrrnns X .105/27/2005.... .0 65,392 0
1004152 . | San Antonio. X 07/28/2005. .0 63,182 0
1004163... . | ONTARIO. CA ..| 06/21/2005.... .0 54,899 0
1004164........ocvrvrrrerirs Sarasota FL .| 05/26/2005.... .0 48,580 0
1004165 ...... | Sarasota FL 05/05/2005.... 2,398,630 0 22,347 0
1004166.........ccovrrrcreres OWINGS MILLS......ovvorrercirrinirnnes MD...covvvrnnne cernees | 0712172005, [ oo 8,042,416 .0 73,854 0
1004168... . | FRAMINGHAM.......ovvrrrinrricrirens MA....cooon. <veeueeen | 08/04/20065.... ...5,270,294 .0 45,105 0
1004170 . | Overland Park KS. 02/28/2006. 3,920,277 .0 110,334 0
1004174... . [LONG BEACH........coconevieirrriniriens (o7, W weernene | 12101/2005.... .15,486,574 0. 140,530 0
1004175, Santa Fe Springs.........ccovvvivivineine CA.oovverenes | e 10/26/2005.... | ovovereeeieiereies | v 2,798,201 | coovevreeeeeeeeeiereces | ererieeireeeeesieeenens | et | e | v nneens {0 RO 42,253 0




Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

2’2030

Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 Book Value/ 8 9 10 1 13 Book Value/

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Foreign Investment Foreign

Excluding Valuation Year's Temporary Deferred Exchange Excluding Exchange Realized Total

Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other Book Value on Disposal Consideration on Disposal on Disposal on Disposal

1004182 Glen BUMIB.........ccoeeereeiniieeis 02/28/2008.... | ccvoovvererernrinnne | eerrrrinrirenenn 7,220,861 [ oo e [ | e | o0 | o 61,595 0
1004183... . | SANTA FE SPRINGS. .1 01/30/2006.... .0 18,785 0
1004184 . | Maple Grove.... 02/23/2006. .0 95,493 0
1004185... . |BRIDGETON .| 11/08/2006.... .0 86,709 0
1004187 PORTLAND......ovvvmremrrerienrieninenes .| 04/28/2006.... .0 65,582 0
1004189 . | Naples 04/20/2006. .0 50,736 0
1004191 EAGAN ..| 06/27/2006.... .0 21,744 0
1004196... . | DE PERE..... .| 07/24/2006.... .0 81,661 0
1004197... . |ROCKVILLE .110/03/2006.... .0 39,124 0
1004198 Morgan Hill 08/16/2008.... | ccvooererererneernns | werverrrerrnnnen@,004,297 [ Lo [ | reeiesssiesssssessies | oeersessess s (V1 69,166 0
1004199... . |ARBUTUS .| 08/17/2006.... .10,618,268 81,564 0
1004200... . | PONTIAC .| 08/06/2007.... ...9,919,820 112,068 0
1004201 CORONAL........evvrrirmrnererinneeiinnine | CAviiecins | v 11/03/2008.... | .cvovvrvererirnien | e 6,261,616 20,456 0
1004202... . | GARLAND ..|09/29/2006.... 16,202,505 113,237 0
1004203... . | PEARLAND .109/29/2006.... 17,778,965 124,254 0
1004204 DUNDALK......covvverrrrneieninneireenine | MDiviisiins [ 07/31/2006.... ....428,155 51,276 0
1004209 BEAVERTON .| 11/16/2006.... 35,313 0
1004210 Elkridge .1 12/21/2006.... X 52,654 0
1004211 ASDUM......covvrcriererinerennnens | VA | e 12/21/2008.... | c.oovvevrvirven | e 12,328,719 96,241 0
1004214... . | WESTWOOD ..|03/15/2007.... ...8,750,902 56,231 0
1004216... . |HANOVER.........ccocmirvrniines .105/29/2007.... .15,692,267 109,878 0
1004227 KANSAS CITY....ovvrrerrnerrirenerennns [MOiiiiinins e 07/2712007..... | covoeveerireeernees | werveereeisennne 2,607,677 30,796 0
1004230... . | BOCA RATON ..|08/01/2007.... ...2,724,009 13,158 0
1004238... . | Owings Mills .107/18/2007.... ...5,371,748 37,658 0
1004239 WEST LOS ANGELES.........cocooomeeee | CArirriciies | i 08/08/2007..... | cevouevererererirnees | werveerervseennas 3,595,362 20,008 0
1004240 Miami ..109/27/2007.... ...5,174,899 30,847 0
1004241 ESCONDIDO .109/07/2007.... 14,169,188 101,791 0
1004243 AUSTIN 09/13/2007..... | covorveerierirnees | eoveerneeiseenn 9,350,763 | cvouvrerrerreineinerienins | et | e [ e |0 | v 52,323 0
1004244 TaAMP&. .o ..|09/06/2007.... ...3,652,893 .0 17,031 0
1004245 SANTA ANA ..|10/16/2007.... .14,807,500 .0 59,620 0
1004247... . | Clinton Township. .103/05/2008.... ...6,119,636 .0 168,510 0
1004248 . | MISSION VIEJO 02/26/2008. .18,926,410 .0 78,543 0
1004252... . | FARMERS BRANCH.........cccovvvvrnnne ..|02/15/2008.... ...2,367,760 .0 48,266 0
1004253... . |HOUSTON .102/29/2008.... 2,288,482 .0 46,994 0
1004256 . | DANIA BEACH 05/12/2008. .11,093,693 .0 75,584 0
1004257... . | CHANDLER.... ..| 06/27/2008.... 10,675,248 .0 35,450 0
1004259... . | JOHNS CREEK.. .| 06/17/2008.... .10,413,662 .0 43,387 0
1004261 . | White Marsh.... 07/30/2008. 9,550,841 .0 58,983 0
1004264... . | ELK GROVE VILLAGE... ..|07/30/2008.... .13,594,539 .0 44,434 0
1004267 SEEKONK .1 12/18/2008.... ....823,491 .0 185,692 0
1004268 . | Medley 03/31/2009.... 3,254,922 .0 15,921 0
1004269 TORRANCE .| 06/15/2009.... | ...cvvrereriernnns 2,782,650 .0 14,546 0
1004270 EASTON 09/21/2009.... | cvvovvvrerirerieees | s 8,388,476 | ..o | i | s s |0 | v 41,161 0
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Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total

Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

1004271 oo BOUIET ... 11/02/2009.... [ coovervveriieeis | ey 232,609 [ oot | et | e | et | et (V1 19,706 0
1004276... . |HOUSTON .1 04/12/2010.... .0 31,397 0
1004279 . | MALDEN 09/02/2010. .0 71,454 0
1004280... . | Mission Viejo........ .. 09/08/2010.... .0 109,223 0
1004281... . | KEENESAW .109/08/2010.... .0 18,359 0
1004282 . |ARLINGTON... 10/15/2010. .0 21,904 0
1004283... . | FORT WORTH .| 08/31/2010.... .0 40,856 0
1004284... . | Fort Worth ..|10/01/2010.... .0 93,470 0
1004288... . |AUSTIN .112/20/2010.... ...2,271,759 .0 49,146 0
1004289........ccorvrrrrrirnns GILBERT 12/30/2010... [ cooeervrirerenen | v 16,881,430 | ovvuuircrreriineerneniiees | verremisneinerisssnessenes | seriessssisesssssnssenns | sereessensssesssssssnsnes | s (V1 89,506 0
1004290 TAMPA......oovitinrineieese i FL .. 12/28/2010.... 27,384 0
1004291......ooeviricris RALEIGH NC .112/22/2010.... 22,700 0
1004292........ovvrrirrines Hialeah Gardens............c.cccovevervennnes FLuiriiriiies [ 01/31/2011.... 20,394 0
1004294... . | SARASOTA......eviivirinriirerinerienes [ ..|02/17/2011..... ...1,755,857 24,291 0
1004295... . | LAKE FOREST....... CA .103/01/2011.... .18,824,568 68,995 0
1004297 SAN ANTONIO L ST 0310172011 [ e | e 15,097,983 83,456 0
1004298... . |HOUSTON X ..|03/31/2011.... .11,888,806 83,671 0
1004300... . | Colorado Springs...........ccceveveerennes (o]0 FUIIN .| 04/20/2011.... ...5,520,902 29,379 0
1004301, Itasca Il [ 04/28/2011... | covoeveerierinens | e 6,416,747 40,520 0
1004303......oervrirrrinnes Powdersville .| 11/16/2011.... ...2,892,420 14,401 0
1004304 AZUSA . .107/14/2011.... ...5,738,625 30,212 0
1004305........cereerrrerires LAS CRUCES........oocomerrrrnerireriens NM.ivier [ e 08/02/2011.... | covorevererererernees | eerveererieennne ,690,058 36,833 0
1004306... . | RICHARDSON.......oovorirrririierinns L S ..|05/11/2011.... .10,464,030 85,260 0
1004307... . | CHARLOTTE NC .| 05/17/2011..... ...9,616,886 41,006 0
1004308........ccrvererrrrnes DALLAS.....coomrieeirineinnerissieenieees L. T D 06/03/2011.... | covorevvrerirerirnees | coveereeisein 5,301,775 43,198 0
1004312... . |AUSTIN > ..|08/09/2011.... ..4,927,207 29,289 0
1004313... . |NORTH BROOK........cccoovurmrrirrerrnens | IR .1 07/26/2011.... .13,141,809 X 44,347 0
1004314 DALLAS.....cooviiirrineississiieeeieees 092112011 ... | oo | e 3,156,805 | ovoovvrniieirrinneiienins [ e [ e | e | e 0 54,475 0
1004315... . | FREDERICK ..|10/31/2011..... .12,328,366 .0 85,879 0
1004316... . |BOSTON ..|09/27/2011.... ...5,564,457 .0 333,076 0
1004319 Prior Lake. .1 10/06/2011.... 3,355,949 .0 18,419 0
1004321 . | MIAMI . 11/02/2011. 5,382,214 .0 46,759 0
1004322.......cvvvieieiniins LONG BEACH.........ocoeviiirniiiinnine .. 10/25/2011.... .15,361,339 .0 55,902 0
1004323.......oovverricrirs Louisville .| 11/30/2011..... .16,759,872 .0 97,818 0
1004326 . |PHOENIZ 12/22/2011. 8,150,000 .0 17,882 0
1004327 ... MINNETONKA ..|01112/2012.... 13,613,273 .0 55,530 0
1004331... . |DEER PARK......otvumerierirceririneiinns .103/15/2012.... ...7,981,502 .0 42,435 0
1004337 . |HOUSTON 07/19/2012. 10,781,788 .0 42,556 0
1004338... . | INDIALANTIC.....coovvercerrrierierirnns [ ..|07/20/2012.... .0 92,652 0
1004339 Golden co. . 08/29/2012.... .0 21,855 0
1004341... . |HOUSTON X 08/10/2012. .0 18,163 0
1004342... [ CONROE........covvviririrerinrierienes L S .1 08/10/2012.... .0 18,772 0
1004344........cocovvinrrs FORT WAYNE N [ e 08/29/2012.... | cevoereererneinnne | eervrrirnnirneennn8,008,765 | oo | e | s [ s | s (V1 653,483 0
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Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total

Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

1004346.........ccoomrvrrrinns Ann Arbor. Mo [ 10/M8/2012.... [ oo | s 3,958,859 | .vuuiiiiiieeinrineiienins [ e [ e | s | s (V1 20,863 0
1004347... . |LAS VEGAS .| 11/30/2012.... 3,637,976 .0 28,890 0
1004348 . | INDIAN LAND. 12/12/2012. .0 68,666 0
1004349... . | Mendota Heights. ..|12/20/2012.... .0 24,945 0
1004350... . | FORT WORTH .112/20/2012.... .0 39,168 0
1004351 . |HOUSTON 12/19/2012. .0 68,879 0
1004353 Sunrise. ..|02/14/2013.... .0 12,672 0
1004354... . | SAN ANTONIO. ..|02/15/2013.... .0 60,491 0
1004356... . | CENTENNIAL .103/01/2013.... .0 18,381 0
1004358 Bloomfield Hills..... Mo [ 03/08/2013.... | cevererererernerrnnne [ eerverirerrrnerennni 2,818,000 [ oo [ e [ e [ s | s (V1 31,460 0
1004360... . | Oldsmar... ..|03/01/2013.... 18,122 0
1004366... . | DALLAS.. .1 08/01/2013.... 43,609 0
1004367 DALLAS......ooiiiieiineiseriesieenieees 08/01/2013.... 28,529 0
1004368... . | BAKERSFIELD....... CA ..|08/15/2013.... 29,892 0
1004369... . | AUBURN HILLS MI .108/09/2013.... 46,809 0
1004375, DALLAS.....oooriieirineissiissieseieees 11/20/2013.... 15,404 0
1004378... . | OWINGS MILLS.. ..|12/10/2013.... 16,664 0
1004379... . | OWINGS MILLS.. .112/10/2013.... 21,527 0
1004380........oervmrricrirnes Owings Mills 12/10/2013.... 29,827 0
1004381... . | OWINGS MILLS ..|12/10/2013.... 43,638 0
1004385... . | FARMINGTON HILLS. MI .101/27/2014.... . ..9,410 0
0299999. Total - Mortgages With Partial Repayments... N 1,196, 111,719 |0 [0 |0 | (O P (O 0 0 11,240,487 0
0599999. Total MOMGAYES. ..........orvvrrireerrreeerieerierisseesseiieeias ) [ 1,213,116,867 | ..coovvevvvvcrveriinnn0 | o0 0 | e, (V] [ (V] 0 0 28,140,137 0
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Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUSIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
AETNA EMERGING MANAGER FUND L.P WILMINGTON LEHMAN BROTHERS EMERGING MANAGER FUND 06/11/2007.... 3 (268,650) 1,165,533 99.5
AURORA EQUITY PARTNERS IV LP LOS ANGELES AURORA CAPITAL PARTNERS IV LLC 06/22/2012.... 3 338,689 9,227,438 46
BRAZOS EQUITY FUND Il LP DALLAS ..| BRAZOS EQUITY FUND GP LP. 03/17/2006.... 3 6,195 792,427 139
BRAZOS EQUITY FUND Il LP DALLAS .| BRAZOS EQUITY FUND GP LP. 10/17/2008.... 3 72,462 3,305,104 78
CALERA CAPITAL IV LP SAN FRANCISCO. CALERA CAPITAL MANAGEMENT INC 01/06/2009.... 3 127,603 2,420,320 3.0
EDGESTONE CAPITAL EQUITY Il LP TORONTO..... EDGESTONE CAPITAL PARTNERS LP. 04/17/2006.... 3 65,143 6,657,953 115
EVERCORE CAPITAL PARTNERS Il LP NEW YORK... EVERCORE PARTNERS LLC 01/22/2002.... 3 2,658 280,328 49
FOX PAINE CAPITAL FUND Il INTERNATIONAL LP. FOSTERCITY... FOX PAINE CAPITAL FUND Il GP LLC. 07/07/2000.... 3 73,141 26
KOHLBERG INVESTORS IV LP. WILMINGTON KOHLBERG MANAGEMENT IV LLC 10/24/2001.... 3 156,238 1,250,446 74
MARATHON FUND V LP WILMINGTON.... GOLDNER HAWN JOHNSON & MARF 12/17/2004.... 3 30,324 156,994 53
RHONE PARTNERS IV LP. NEW YORK... RHONE GROUP 07/25/2011.... 3 87,929 24,870,844 17.0
SIRIS PARTNERS Il LP. NEW YORK SIRIS PARTNERS GP I LLC 07/30/2012.... 3 (1,328,851) 10,249,791 9.0
SNOW PHIPPS Il LP. NEW YORK SNOW PHIPPS CAPITAL PARTNERS Il LP 09/24/2010.... 3 247,839 10,159,000 73
STERLING Il LP WESTPORT.. .| STERLING PARTNERS MANAGEMENT LLC 12/30/2013.... 3 553,481 16,446,519 57
STERLING INVESTMENT PARTNERS Il LP WESTPOR STERLING PARTNERS MANAGEMENT LLC 11/01/2005.... 3 (44,312) 68,085 137
STERLING INVESTMENT PARTNERS LP WESTPORT.. .| STERLING PARTNERS MANAGEMENT LLC 03/09/2001.... 3 12,970 738,445 6.5
TPG HAMLET AIV LP. SAN FRANCISCO. TPG V GENERAL PARTNERS LP. 01/24/2008.... 3 531,026 0.8
TPG PARTNERS V LP SAN FRANCISCO! TPG V GENERAL PARTNERS LP. 10/10/2006.... 3 (492,881) 0.7
TRIDENT PRIVATE HOLDINGS | LLC WILMINGTON. ...coovvrrerrerresrenrennns TRIDENT GENERAL PARTNERS LLC 02/08/2013.... 3 2,000,000 4.0
VMG EQUITY PARTNERS LP SAN FRANCISCO.......oevrvvvrerrrirrenns CA......... VMG EQUITY PARTNERS LP 12/21/2006.... 3 3,186 731,718 11.9
WYNNCHURCH PARTNERS Il LP. ROSEMONT. Il WYNNCHURCH CAPITAL PARTNERS Il LP. 12/27/2010.... 3 1,647,338 10,154,194 10.0
YUCAIPA CORPORATE INITIATIVES FUND Il LP LOS ANGELES.........ccoommmmnnininiiinnes CA........ YUCAIPA JOHNSON Il GROWTH FUND LLC 06/23/2008.... 3 30,014 1,941,301 29
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated...........ccovinininiiiniisscisei s 0 3,851,542 0 100,616,439 |...... XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
REI 436900 B of A ALLIANT TAX CR FUND 28 HARTFORD.........ommrrrreerierreeseeeneenes [0 P ALLIANT CAPITAL LTD 09/15/2010.... 111,477 488,785 99.9
REI 437100 CENTERLINE CORP PTNRS XXXVIII HARTFORD... ..| CENTERLINE ASSET MANAGERS XXXVIII LLC 02/10/2011.... 222,618 756,008 17.0
REI 437800 HUNT CAP PTRS - TAX CR FUND 2012-2 HARTFORD... .|HCP GP 2012-2, LLC. 07/13/2012.... 4,775,364 13,949,071 99.0
REI 437900 WNC INST TAX CR FUND XXII LP HARTFORD WNC HOUSING TAX CREDITS MANAGER 22, LLC 08/15/2012.... 6,395,661 99.0
REI 438200 USA INST. TAX CR FUND 89 L.P HARTFORD... ..| RICHMAN USA TAX CREDIT 89, LLC 06/10/2013.... 611,992 18,290,742 99.0
REI 438400 BOSTON FINANCIAL ITC 40 LP. HARTFORD... .| WEST CEDAR, LP 01/14/2014.... 914,416 24,085,584 20.0
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 914,416 12,117,112 0 57,570,190 | ....... XXX
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
| REI 425700 FOSS VA 2008-2012 FUND | LLC | HARTFORD.......oocmimireeeserreesssnneees | [0 P | STATE CREDIT ACQUISITION & MGMT ASSOC., LLC | | 10/29/2008.... | 5,000 5,155,000 90.0
3799999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 0 5,000 0 5,155,000 |....... XXX
Any Other Class of Asset - Unaffiliated
22574 10 0] CRESCENT MEZZANINE PARTNERS VI LP. [ NEW YORK [NY....... | RHONE GROUP | [06/27/2013.... | 3 1,302,949 10,242,905 05
4299999. Total - Any Other Class of Asset - Unaffiliated 0 1,302,949 0 10,242,905 | ....... XXX.oee
Any Other Class of Asset - Affiliated
| AETNA VENTURES LLC [WILMINGTON. ..o [DE...... [DIRECT | [ 09/01/2005.... | 1 625,000 3,838,268 [ ..o 100.0
4399999. Total - Any Other Class of Asset - Affiliated 0 625,000 0 3,838,268 | ....... XXX.......
4499999. Subtotal - Unaffiliated 914,416 17,276,603 0 173,584,534 | ....... XXX ooreee
4599999. Subtotal - Affiliated. 0 625,000 0 3,838,268 |....... XXX
4699999. Totals. 914,416 17,901,603 0 177,422,802 | ....... XXX
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Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ | Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B.JA.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
AURORA EQUITY PARTNERS IV LP. LOS ANGELES CA... | Proceeds from operations...............ccceeeereeernnes 06/22/2012 | 03/14/2014 | ........ 10,942,451 (VI TP ISP 11,675,052 | .......... 113,657 0
BOSTON VENTURES LIMITED PARTNERSHIP V...... BOSTON......ovvormrrerirnnns MA... | Proceeds from operations 12/31/1996 | 03/31/2014 539,703 (55,984) (55,984) 91,263 0
BRAZOS EQUITY FUND Il LP DALLAS TX.... | Proceeds from operations. 03/17/2006 | 03/31/2014 | ........ 13,621,541 (VI ORI IO 13,621,541 | ....... 1,944,751 0
BRAZOS EQUITY FUND Il LP DALLAS TX.... | Proceeds from operations............cccc.oueeeeerernernnne 10/17/2008 |03/31/2014 | ........ 15,398,064 (01 OO I 15,398,064 859,164 0
CALERA CAPITAL IV LP. ..| SAN FRANCISCO............ | CA... | Proceeds from operations 01/06/2009 | 03/31/2014 | ........ 11,998,322 0 127,603 0
EDGESTONE CAPITAL EQUITY Il LP.. ... | ON... | Proceeds from operations. 04/17/2006 | 03/31/2014 | .......... 4,385,538 0 cevenenn. 16,087 0
EVERCORE CAPITAL PARTNERS Il LP NEW YORK... . |NY... | Proceeds from operations 01/22/2002 | 01/31/2014 | ..... .7,042918 | ........ (197,800) [ cvvovverrverrceerirns [ ermeeerrinsenrisnns | coeeersssssessisnnens | oveeneees (197,800) | ..ocvvvvrrcrreereens | cervvienne 7,042918 | ... 2,472,729 0
FARALLON CAPITAL PARTNERS LP.... ..| WILMINGTON DE... | Proceeds from operations. .| 02/15/2001 | 03/31/2014 |. 0 (9,558) 0
FOX PAINE CAPITAL FUND Il INTERNATIONAL LP.. | FOSTER CITY... ... | CA... | Proceeds from operations. 07/07/2000 | 03/31/2014 0 73,141 0
LINEAGE CAPITAL LP.... ..| WILMINGTON... ... | DE... | Proceeds from operations. 05/12/2004 | 03/31/2014 cereeee(B13,725) | v [ [ ovvenesrinnsenninene | conneee(513,725) | o [ e 8,922,190 ...735,699 0
MARATHON FUND V LP. . | WILMINGTON... . | DE... | Proceeds from operations. .| 12/17/2004 |03/31/2014 | ..........9,094,536 | ....... 1,310,211 cerennn(328,281) 0
OSTEOARTHRITIS SCIENCES TRUST LP. GRAFTON MA... | Proceeds from operations 10/25/2011 | 02/19/2014 0 (1) 0
RHONE PARTNERS IV LP. . |[NEW YORK... . |NY... | Proceeds from operations 07/25/2011 | 03/31/2014 0 0
SIRIS PARTNERS Il LP.. NEW YORK. NY... | Proceeds from operations. .107/30/2012 | 03/31/2014 | . 11,996,273 0 0
SNOW PHIPPS Il LP. NEW YORK... ... |NY... | Proceeds from operations. 09/24/2010 | 03/31/2014 | ..... 4,901,518 0 0
STERLING Il LP WESTPORT.. . | CT.... | Proceeds from operations 12/30/2013 | 03/31/2014 0 0
STERLING INVESTMENT PARTNERS Il LP.. WESTPOR CT.... | Proceeds from operations. .| 11/01/2005 | 03/26/2014 | . ....(6,564,527) | .. 26,072,479 0
STERLING INVESTMENT PARTNERS LP . | WESTPORT.. ... | CT....| Proceeds from operations. 03/09/2001 | 03/31/2014 | .........7,600,000 | ......(3,320,117) | cevvverrmrerrermererns | crremmrenririsnenninns [ rrnseeriissenniinns | o (3,320,117) 0
T3, SAN FRANCISCO . | CA... | Proceeds from operations. 01/13/2000 {03/31/2014 0
TPG BLUEGRASS V AIV II LP.... .| SAN FRANCISCO. CA... | Proceeds from operations. .| 06/27/2006 | 03/05/2014 | ..........1,209,448 ....1,209,448 0
TPG HAMLET AIV LP. SAN FRANCISCO ... | CA... | Proceeds from operations. 01/24/2008 | 03/31/2014 | .......... 1,143,201 | ....... 0
TPGLUNAV-AIV2LP.. .. | SAN FRANCISCO . | CA... | Proceeds from operations. 07/29/2010 | 03/26/2014 | .......... 1,855,259 | .......... 416,396 | ..ovoovevrvercnrin [ | e | e 16,396 | i [ 1,855,259 | .......... 128,127 0
TPG MEDIAV AIVILP... .. | SAN FRANCISCO. CA... | Proceeds from operations. .1 03/23/2007 | 03/31/2014 | .......... 1,113,206 35,137 35,137 10 0
TPG MIDWESTUS VLLC.. .. | SAN FRANCISCO ... | CA... | Proceeds from operations. 01/30/2008 | 03/31/2014 68,516 (5,777) (5,777) (912) 0
TPG PARTNERS Il LP. .. | SAN FRANCISCO . | CA... | Proceeds from operations 01/13/2000 | 03/31/2014 1,789,962 | ......... (570,029) | cvvovvvvveerrrevriies [ veereriieneeriiinns | e | oo (570,029) (82,360) 0
TPG PARTNERS IV - AIV LP.. .. | SAN FRANCISCO. CA... | Proceeds from operations. .| 12/28/2004 | 03/05/2014 | ..........1,319,226 0 ...1,319,226 64,801 0
TPG PARTNERS IV - BLUEGRASS AlV LI .. | SAN FRANCISCO ... | CA... | Proceeds from operations. 06/27/2006 | 03/31/2014 . (253,826) (253,826) 80,313 0
TPG PARTNERS IV - HATTRICK AIV LP... .| SAN FRANCISCO . | CA... | Proceeds from operations. 06/20/2012 | 03/31/2014 ....464,043 32,326 32,326 (9,337) 0
TPG PARTNERS IV - UMBRELLA AIV LP.. SAN FRANCISCO. CA... | Proceeds from operations. .103/23/2007 | 03/31/2014 | ..........1,347 146 36,141 36,141 19 0
TPG PARTNERS IV LP .. | SAN FRANCISCO ... | CA... | Proceeds from operations. 12/09/2003 | 03/05/2014 | ........ 12,557,382 | ...... (3,926,406) | ....cvvvvvveerrirrnins | cevrrrinnenriinnenns | cevvineessinnenninn | e (3,926,406) | ....ccvvvvvmerriiriens | cervrinnne 9,121,989 | ....... 1,741,567 0
TPG PARTNERS V AIV LP. .. | SAN FRANCISCO . | CA... | Proceeds from operations. 11/22/2006 |03/31/2014 811,219 (25,300) (25,300) 23 0
TPG PARTNERS V LP.... .. | SAN FRANCISCO. CA... | Proceeds from operations. .| 10/10/2006 |03/26/2014 | ........ 15,771,298 | ...... (1,420,744) | .ocvvverreririenns | cererrinsneerinienenns | e | e (1,420,744) | .. 11,583,499 | ....... 2,342,835 0
TPG PARTNERS V VE - AIV 2 LP.. .. | SAN FRANCISCO ... | CA... | Proceeds from operations. 07/29/2010 | 03/31/2014 421721 ...153,946 ..153,946 54 0
TPG VIKING AIV - 1 LP... .| SAN FRANCISCO. . | CA... | Proceeds from operations 08/08/2008 | 02/14/2014 11,319,340 25,854 25,854 | ..o | e 1,319,340 96,782 0
TRAILHEAD FUND LP. WILMINGTON DE... | Proceeds from operations. .| 06/05/2013 | 03/12/2014 | ..........2,604,887 ..(203,400) (203,400) 2,604,887 .10,168 0
TRIDENT PRIVATE HOLDINGS | LLC .. | WILMINGTON... . | DE... | Proceeds from operations 02/08/2013 | 02/28/2014 8,000,000 (V1N PRI ISP 10,000,000 0
TRILANTIC CAPITAL IV AIV (CAYMAN) LP... ..| CAYMAN ISLANDS .| Cl..... | Proceeds from operations 09/27/2011 | 03/31/2014 979,482 (25,749) (25,749) 0
TRILANTIC CAPITAL PARTNERS AIV | LP... .. | WILMINGTON ... | DE... | Proceeds from operations. 11/18/2004 [ 03/31/2014 | .......... 4978179 | ....... 1,598,277 | oo | oo [ e | oo 1,598,277 0
TRILANTIC CAPITAL PARTNERS AIV II-A LP............. WILMINGTON......cocvvvvrnnne DE... | Proceeds from operations.............c...ouveeeererrennns 05/10/2006 | 03/31/2014 | ............. 162,935 0 81 0
TRILANTIC CAPITAL PARTNERS CAYMAN AIV | LP. | CAYMAN ISLANDS .| Cl..... | Proceeds from operations. 10/17/2005 [03/31/2014 | .......... 1,789,637 (269) (269) 20,685 0
TRILANTIC IV AIV (C) LP...cveerrircrreiiserresisesneenes WILMINGTON ... | Proceeds from operations. 04/25/2011 | 03/31/2014 | .......... 1,891,231 | ......... (613,596) | .vvovvervvvrrcnnirns [ ererereinsennisinne | ceveersssssesnisnnens | oveeneens (613,596) (97,450) 0
VMG EQUITY PARTNERS LP......corerrrieerriirreeneinn SAN FRANCISCO............ CA... | Proceeds from operations...............coccceeereeennnes 12/21/2006 |03/27/2014 | .......... 3,593,293 | ......... (931,452) | cvvovncvvverererriins | ovmenrerissenninnns | ooseesssssessisnnens | oveeneens (931,452) 3,564,803 (634,099) 0
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Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ | Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B.JA.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
VMG TAXABLE LP SAN FRANCISCO............ CA... | Proceeds from operations...............cceceeereeernes 06/03/2008 | 03/26/2014 | .......... 1,981,160 | ......... (792,608) | .vvovvvvvverreerrirrs [ rvereerimseeriiiens | eeressisseesssnnens | oveeeeees (792,608) [ ..voovvvveerrrrrrirrs [ e 1,981,160 | ...cceveeee 75,442 0
WILLIAM BLAIR CAPITAL PARTNERS VI LP CHICAGO. IL... Proceeds from operations...............c..oueereernnennes 09/08/1998 | 03/11/2014 | ............. 126,352 | ......... (117,308) [ cvvovverreerrenriies [ vererrieneeniiiens | veevesressseenssssnens | coeeeeees (117,308) [ cvoovvevveerrrerirns [ oveeeereenns 126,352 9,045 0
WIND POINT PARTNERS IV LP.......cooovvvrrinrriiiininnns WILMINGTON... . | DE... | Proceeds from operations 06/28/2000 | 03/31/2014 26,587 0 18 0
YUCAIPA CORPORATE INITIATIVES FUND I LP...... LOS ANGELES.. ...| CA... | Proceeds from operations 06/23/2008 | 03/31/2014 5,997,141 0 30,014 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated...........ccuiriiinrinnisniseiissssissssissssessssssssesssssssesssssssssesssses | cevens 220,373,891 | ....(15,985,197) 0 0 0 |....(15,985,197) | .ovvovrrercrind 0 ... 127,418,208 | .....18,838,904 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
REI029200 KING | LLC.....ccvvvvrmrriererrernenrerseennenns ALEXANDRIA.......cocovvvvnne VA.... | Proceeds from operations..............coueceveereeennnes 02/18/2003 | 03/31/2014 | .......... 1,355,098 0 (8,759) 0
REI29700 ATRIUM BUILDING, LLC.. . | VA....| Proceeds from operations. 05/24/2004 | 03/31/2014 | ............. 126,892 (VI OOTTOOOPPOOUOPPRN IVPPPOOROPTOOPPOOOTN PPN 126,892 (VN 112,427
REI 30500 BRITANNIA CROSSING.. . CA... | Proceeds from operations. . 102/21/2006 | 03/31/2014 589,211 0 67,500 0
REI 031000 CORPORATE HILL INVESTMENTS LLC. .| MO... | Proceeds from operations 03/06/2012 | 03/31/2014 6,881,375 0 268,971 0
REI 031200 MINNEAPOLIS INDUSTRIAL PORT
(VIKING INDUSTRIAL) HARTFORD........ccoouurvveeres CT.... | Proceeds from operations.............couuwweessrieennes 09/12/2013 | 03/31/2014 8,627,436 0 537,658 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated. ..o sssessssessesssssesssssesssseessssssssssssssssssssssssssses | conneees 17,580,012 0 0 0 0 0 0 0 992,262 0 0 0 [ 112,427
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
REI 421600 BOSTON FIN INST TAX CR XV LP......... HARTFORD .| Proceeds from operations..............cccc.oveeveeererenens 02/09/1998 | 03/31/2014 56,257 (V1 OOPOORPPOOROPORN FSPPPOURPOOORRRPOOOTN IO 14,064 0
REI421700 USA INST TAX CR FUND XIV LP............ HARTFORD .| Proceeds from operations..............coccvmrviiinnnies 07/01/1998 | 03/31/2014 219,603 (V1 OOPOORPPOOROPORN SOOI IR 19,388 0
REI 422100 USA INST TAX CR FUND XVIII LP.......... HARTFORD... .| Proceeds from operations. 05/26/1999 | 03/31/2014 ...410,240 0 39,315 0
REI 422300 CENTERLINE CA CORP PTNRS IV LP...| HARTFORD... .| Proceeds from operations. 07/22/1999 | 03/31/2014 11,148,821 0 [ o | eevviinseessissssssies | oo 140,364 0
REI 422400 R JAMES TAX CR FUND XII LLC............ HARTFORD .| Proceeds from operations................cc.oueereennennes 10/01/1999 | 03/31/2014 57,623 0 0
REI 422500 BOSTON CAP CRP TAX CR FUND XIV. [HARTFORD... .| Proceeds from operations. 10/20/1999 | 03/31/2014 214177 (VI SPOPPOUUPPPOOROOPOR VOPPOUROPPOOROOPTOOROR INSOPOOPOON” Lo X' 2. A INOOPROORROPRORROON IOVOOOOR 418,665 |....... 418,665 | ....ovvevrrrennns
REI422800 R JAMES TAX CR FUND XV LLC............ HARTFORD... .| Proceeds from operations. 07/14/2000 | 03/31/2014 | ............. 426,981 0 0
REI422900 CENTERLINE CORP PTNRS XV LP....... HARTFORD .| Proceeds from operations...............cc.erveenecnnes 08/23/2000 | 03/31/2014 254,388 0 0
REI423000 BOSTON CAP CORP TX CR FUND XIl.. | HARTFORD... .| Proceeds from operations. 11/14/2002 | 03/31/2014 | ....ccooneeee 113,209 0 0
REI423100 BOSTON CAP CORP TX CR FUND VII.. [ HARTFORD... .| Proceeds from operations. 11/14/2002 | 03/31/2014 66,568 (VI POPPORPPOORROPORN VPPPOORRPPTORRPTOOTR INPPPTOON 16,642 0
REI423300 R JAMES SECONDARY TAX CRII......... HARTFORD .| Proceeds from operations...............cc.ueereernnenes 01/06/2003 | 03/31/2014 58,309 0 7,787 0
REI423400 CENTERLINE HOUSING PSHP VIII LP... | HARTFORD... .| Proceeds from operations. 01/02/2003 | 03/31/2014 1,522,434 0 26,778 0
REI 423500 R JAMES TAX CR FUND XXII LLC.......... HARTFORD... .| Proceeds from operations. 03/16/2004 | 03/31/2014 .1,037,108 0 0
REI 423600 LEHMAN HOUSING TAX CR FUND VII.. | HARTFORD .| Proceeds from operations..............cccc.oveevneerernenens 09/15/2004 | 03/31/2014 50,081 0 0
REI 423700 CENTERLINE CORP PTNRS VIII LP.......| HARTFORD... .| Proceeds from operations. 09/15/2004 | 03/31/2014 | ............. 417,917 0 0
REI 423800 BOSTON FINANCIAL FUND XVI .. |HARTFORD... .| Proceeds from operations. 09/15/2004 | 03/31/2014 0 [ o | eervnnenrennssnnsnne | oeeereenn 182,032 | o | v 182,032 | ........ 182,032 | oo
REI 424000 BOSTON FIN INST TAX CR XXIX LP...... HARTFORD .| Proceeds from operations..............c.cc.erreennennes 07/29/2005 | 03/31/2014 | .......... 7,030,412 0 0
REI 424300 CENTERLINE CORP PTNRS XVIII LP.... [ HARTFORD... .| Proceeds from operations. 01/03/2007 | 03/31/2014 | .......... 1,507,025 0 87,548 0
REI424400 CENTERLINE CORP PTNRS XXXIV LP. [ HARTFORD... .| Proceeds from operations. 01/03/2007 |03/31/2014 5,651,815 0 283,604 0
REI 424702 CENTERLINE VIII - F2 -COCHRAN.......... HARTFORD .| Proceeds from operations................ueereennnnnes 04/03/2008 | 03/31/2014 6,576,771 (VN OOPPOORPPOOPPORN IVPPPOORPRPPORSPPOOTN [RORPOPOON 373,956 0
REI425000 BOSTON CAP CORP TX CR FUND VII.. [ HARTFORD... .| Proceeds from operations. 04/14/2008 | 03/31/2014 33,910 0 4,348 0
REI425200 BOSTON CAP CORP TX CR FD XVIII.... | HARTFORD... .| Proceeds from operations. 04/14/2008 |03/31/2014 815,945 (V1 POOPPURPPRORSPORN VSPPOORRSPTORRRPTOOTS ISP 78,196 0
REI 425300 BOSTON FIN INST TAX CR XXVILP....... HARTFORD .| Proceeds from operations..............c..c.ovuevreennnnes 04/14/2008 | 03/31/2014 | .......... 1,785,149 0 [ o | e | e 192,390 0
REI 425400 COLUMBIA HOUS/PNC INST FND XIX... | HARTFORD... .| Proceeds from operations. 04/14/2008 | 03/31/2014 | .......... 1,260,121 0 [ covvvvcreeeeriiienenns | eevvvvsseessiessessiens | o 143,099 0
REI 425500 WNC INST TAX CR FUND XV LP............ HARTFORD... .| Proceeds from operations. 04/14/2008 | 03/31/2014 232,723 0 23,911 0
REI 425600 WNC INST TAX CR FUND XVII LP.......... HARTFORD .| Proceeds from operations..............cccc.overvneerirnenens 04/14/2008 | 03/31/2014 | .......... 1,052,557 0 [ o | eevvvieseessisssessiens | oo 100,454 0
REI 435900 AMERICAN TAX CR CORP FUND XIV.... |HARTFORD... .| Proceeds from operations, 01/07/2009 | 03/31/2014 3,827 0 957 0
REI 436100 MIDLAND CORP TAX CR XIV LP............. HARTFORD... .| Proceeds from operations. 01/07/2009 | 03/31/2014 270,798 0 21,318 0
REI 436200 MIDLAND CORP TAX CR XVI LP............. HARTFORD .| Proceeds from operations................cc.erreernnennes 01/07/2009 | 03/31/2014 | ............. 489,077 0 37,254 0
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SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ | Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B.JA.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income

REI436300 WNC INST TAX CR FUND XV LP............ HARTFORD .| Proceeds from operations...............c.eereernnnnnes 01/07/2009 | 03/31/2014 | .......... 1,114,513 0 0

REI436400 WNC INST TAX CR FUND XVIILP........... HARTFORD .| Proceeds from operations...............cc.veeereernnnnes 01/07/2009 | 03/31/2014 | .......... 1,776,896 0 0

REI 436500 WNC INST TAX CR FUND XXIII LLC....... HARTFORD... .| Proceeds from operations. 01/07/2009 | 03/31/2014 3,547,693 0 0

REI 436600 CENTERLINE HOUS PSHP VIII - F3........ HARTFORD... .| Proceeds from operations. 04/29/2009 | 03/31/2014 26,744,859 0 0

REI 436700 R JAMES TAXCR FUND 35 LLC............. HARTFORD .| Proceeds from operations..............ccccovervnverernenens 04/01/2010 | 03/31/2014 | .......... 7,459,406 0 0

REI 436800 WNC INST TAX CR FUND 32 LP............ |HARTFORD... .| Proceeds from operations, 06/09/2010 | 03/31/2014 | ........ 15,306,210 0 0

REI 436900 B of A ALLIANT TAX CR FUND 28........... |HARTFORD... .| Proceeds from operations. 09/15/2010 | 03/31/2014 | .......... 7,056,896 0 e 047,715 0

REI 437000 BOSTON CAP AMERICA TAX CR FUND [HARTFORD... .| Proceeds from operations. 09/15/2010 | 03/31/2014 | ........ 10,977,051 (0 SUOROTRUOTRN VSRRSO ISP 1,127,375 0

REI 437100 CENTERLINE CORP PTNRS XXXVIIL...... | HARTFORD, .| Proceeds from operations. .102/10/2011 | 03/31/2014 | ........19,821,665 0 694,451 0

REI 437200 ALLIANT TAX CR FUND 62 LTD.............. HARTFORD... .| Proceeds from operations. 03/04/2011 | 03/31/2014 | ........ 11,439,702 0 332,300 0

REI437300 WNC INST TAX CR FUND 34 LP.... HARTFORD... .| Proceeds from operations. 05/05/2011 | 03/31/2014 | ........ 14,002,527 (VI POOPPUORRPPPORPPPRN IVPPPTORSPTORRSPTOORTN [RPOOOON 424,391 0

REI437400 GARNET LIHTC FUND XXVII LLC.. HARTFORD .| Proceeds from operations. .| 06/10/2011 | 03/31/2014 | ........17,477,668 0 662,413 0

REI 437500 HUNT CAP PTRS FUND 2011-1. ..|HARTFORD... .| Proceeds from operations. 09/30/2011 | 03/31/2014 | ........ 11,378,677 0 0

REI 437600 HUNT CAP PTR FUND 2011-4 ALIC........ HARTFORD... .| Proceeds from operations. 01/04/2012 | 03/31/2014 5,742,404 0 0

REI 437800 HUNT CAP PTRS - LAMAR CROS HARTFORD .| Proceeds from operations. .107/13/2012 | 03/31/2014 87,873 0 0

REI 437900 WNC INST TAX CR FUND XXII LP. ..|HARTFORD... .| Proceeds from operations. 08/15/2012 | 03/31/2014 | ........ 12,710,076 0 0

REI 438200 USA INST. TAX CR FUND 89 L.P .|HARTFORD... .| Proceeds from operations. 06/10/2013 | 03/31/2014 622,294 0 0

REI 438400 BOSTON FINANCIAL ITC 40 LP. .. |HARTFORD... .| Proceeds from operations. 01/14/2014 | 03/31/2014 0 193,636 0
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - UNaffiliAted. ..ot | crnen 200,030,255 0 0 0 0 0 0 01...11,982356 |...... 0].... 600,697 | ........ 600,697 | .......ccc........ 0
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated

REI 424100 RCC BENT CRK/WYNCREST ASSOC..... | HARTFORD, .| Proceeds from operations. .| 12/05/2005 | 03/31/2014 | ..........1,937,516 0 0

REI 424500 CCL ARMOUR OWNERLLC........cccovernmnee HARTFORD... .| Proceeds from operations. 03/05/2007 | 03/31/2014 | .......... 1,137,523 0 0

REI 425700 FOSS VA 2008-2012 FUND | LLC............ HARTFORD . | Proceeds from operations...........ccouwenseriecnnnnnes 10/29/2008 | 03/31/2014 1,239,979 0 0 |....(1,285,000)
3799999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 4,315,018 0 0 0 0 0 0 0 0 0 0 |...(1,285,000)
Any Other Class of Asset - Unaffiliated

22574* 10 0| CRESCENT MEZZANINE PARTNERS VI LP............... NEW YORK......occousurvieenee | NY... | Proceeds from operations............ccoucuonnivieiinnnnnes 06/27/2013 | 03/31/2014 | .......... 3,454,146 ..149,673 550,646 0

4299999. Total - Any Other Class of Asset - Unaffiliated 3,454,146 ...149,673 0 0 0 .149,673 0 0 550,646 0 0 0 0
Any Other Class of Asset - Affiliated

AETNA GOVERNMENT HEALTH PLANS LLC............ WILMINGTON......oevvvvrnnne DE... | Proceeds from operations.............c...ouueeverscrrennns 12/31/2002 | 03/28/2014 815,333 (VI OOPTOOOPPOOPPPRN VOO OPTOOPPOOOTN OO 807,000 0

AETNA PARTNERS DIVERSIFIED FUND (CAYMAN)

LTD CAYMAN ISLANDS.......... Cl..... | Proceeds from operations...............ccccceereeennnes 01/01/2006 | 03/31/2014 | ...... 134,184,283 (VI PPN IO 137,186,670 | ...... (3,623,563) 0| 5,623,563

AETNA PARTNERS DIVERSIFIED LLC. .. | WEST HARTFORD .| CT.... | Proceeds from operations 01/02/2003 | 03/26/2014 | ....... 282,098,437 (VI PPN VOO 288,957,344 | .......5,725,449 0 {..12,274,551

AETNA VENTURES LLC. ..| WILMINGTON . | Proceeds from operations 09/01/2005 | 03/05/2014 | ......... 32,712,265 | ....... 2,935,683 | ..oovvviecnriinens | e | e | e 2,935,683 [ ..oocvveeerrrriinies | e 33,023,081 (V] 716,190

AMS 1099 FUND LLC WILMINGTON . | Proceeds from operations...............cccuceveeerrrvennes 08/01/2012 | 02/28/2014 | ........ 44,212,917 0 0. 1,672,773

PE HOLDINGS LLC WILMINGTON . | Proceeds from operations..............coouvennerieinnes 05/24/2004 |02/19/2014 (48144 [ s [ i 46,144 0
4399999. Total - Any Other Class Of ASSEE = AFIIBEEM. ... .. iuuruiiriiriseiiiess s e oeeesse Rttt | e 494,023,235 | ...... 2,935,683 | ..o 0 ..(46,144) 0 2,981,827 0 [ 459,167,096 0 0 |..20,287,077
4499999, SUDLOLAL = UNGMIIAEEA. ......veuooiiessiiessseiies s ssieis s S460EE 808ttt | e 445,753,321 | ....(15,835,524) 0 0 0 [...(15,835,524) | ..ccooovvurrannennl 0. 127,418,208 | ....32,840,235 | .....ccooeec0 | il 600,697 |........ 600,697 |....(1,172,573)
4599999, SUBLOLAL = AFIIALEA............ovvveeeeeeeeeeceeeeee e eee s ssssseessssss ssssessssssesssssssesssssssssssssssssassssessss s essssssesssssssessssssessnsssessssssnessnssesssnssnnsnnes | cerind 494,023,235 | ... 2,935,683 | ... ..(46,144) 0 2,981,827 0 459,167,096 0 0 |...20,287,077
4699999. Totals 939,776,556 | ....(12,899,841) | ... U] — 0 [....(12,853,697) | ..cooovrrrrrrarrennl 0. 586,585,303 | .....34,021,875 | ....cccoovrvnnecc 0 [ 600,697 | ........ 600,697 | ...19,114,504
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
912810 FG 8| US TREASURY NOTE/BOND 5.250% 02/15/29........ccvrveumreereeesereeseeesseessseeessesesssssessssssssssssesssssssssessssnsess | sessesesns ....01/31/2014 | MIZUHO SECURITIES USA 12,500,000 10,000,000 245,380 |1
912810 RD 2| US TREASURY NOTE/BOND 3.750% 11/15/43........conereerrrierieneeireriisssisesisssessessssesssessssssssessssesssnesses | covenessins ...01/31/2014 | MIZUHO SECURITIES USA 5,125,781 5,000,000 41,436 |1
912810 RE 0 |US TREASURY NOTE/BOND  3.625% 02/15/44...........covoourerveeieereeirerresssesssssssessssssseessssssessssssssssssssssssses | seevessanns ...03/31/2014 | DIRECT 68,649,367 68,000,000 252,148 |1
912828 B6 6 |US TREASURY NOTE/BOND  2.750% 02/15/24.........covvoouerreeireereiinsesseiseessssssesssssseesessssesssssseesssssnesseses | seesesssnns ...03/31/2014 | DIRECT 25,165,234 25,000,000 53,936 |1
912828 C2 4|US TREASURY NOTE/BOND  1.500% 02/28/19.......cccmmremmreimererneeimeriiseessesessseessesssssessssesssssessssesssssssssnesses | cessnessens ...03/19/2014 | Jeffries & Co 19,843,750 20,000,000 16,304 |1
912828 C5 7|US TREASURY NOTE/BOND  2.250% 03/31/21....ocouuuirviumsinimiissesrsissssssmesssssssssssesssssssessssssessssssssessssssessesss | seesessssns ...03/31/2014 | DIRECT 16,933,281 17,000,000 1,045 |1
0599999. Total Bonds - U.S Government 148,217,413 | oo 145,000,000 | ..ooovvierienriiinnniinennend 610,249 |.......... P —
Bonds - All Other Government
10553Y AF 2 |BRASKEM FINANCE LTD SR UNSECURED 6.450 |~ ...01/16/2014 | HSBC SEC INC. 2,000,000 2,000,000 2FE
105756 BV 1|BRAZIL REPUBLIC OF SR UNSECURED 4.250% |-~ ....02/06/2014 | Jeffries & Co 1,900,000 2,000,000 8,028 |2FE
195325 BM 6| COLOMBIA REPUBLIC OF SR UNSECURED 6.12 |S— ...03/21/2014 | JEFFRIES, 1,635,000 1,500,000 17,354 | 2FE
195325 BR 5| COLOMBIA REPUBLIC OF SR UNSECURED 5.62 |- ...01/21/2014 | FIRST BOSTON CORP. 4,983,850 5,000,000 2FE
212141 AA 3| BANCO CONTINENTAL SA JR SUBORDINATED 7 |S— ...01/17/2014 | Larrainvial 1,062,500 1,000,000 21,715 | 3FE
279158 AB 5|ECOPETROL SA SR UNSECURED 7.625% 07/23 |~ ...01/22/2014 | BANC AMERICA. 1,190,000 1,000,000 847 | 2FE
302154 BK 4|EXPORT-IMPORT BANK KOREA SR UNSECURED |- ...01/07/2014 | CITIGROUP. 4,971,500 5,000,000 1FE
445545 AL 0 |HUNGARY REPUBLIC OF SR UNSECURED 5.375. ....03/18/2014 | DEUTSCHE BANK-91255 2,959,890 3,000,000 3FE
455780 BQ 8 |INDONESIA REPUBLIC OF SR UNSECURED 5.8, .01/07/2014 | BANC AMERICA 2,983,230 3,000,000 2FE
698299 AD 6| PANAMA REPUBLIC OF SR UNSECURED 8.875% ....02/04/2014 | Larrainvial 2,680,000 2,000,000 62,618 | 2FE
71647N AF 6|PETROBRAS GLOBAL FINANCE SR UNSECURED |~ ...01/15/2014 | BARCLAYS INVEST 7254 2,686,440 3,000,000 22,240 | 2FE
71647N  AK 5[PETROBRAS GLOBAL FINANCE SR UNSECURED |- ...03/10/2014 | JPMICHASE 1,983,320 2,000,000 2FE
71647N AM 1| PETROBRAS GLOBAL FINANCE SR UNSECURED |-~ ...03/10/2014 | CITIGROUP. 1,995,440 2,000,000 2FE
71656L AX 9|PETROLEOS MEXICANOS UNSECURED 4.875% 0. |- ...01/15/2014 | DEUTSCHE BANK 994,530 1,000,000 677 | 2FE
71656L AY 7 |PETROLEOS MEXICANOS UNSECURED 6.375% 0 |S— ...01/16/2014 | Deutsche Bank - 2485 DTC. 992,520 1,000,000 2FE
718286 BY 2 |PHILIPPINES REPUBLIC OF SR UNSECURED S~ ...01/16/2014 | Various 4,583,250 4,541,000 303 |2FE
77586R AC 4 [ROMANIA SR UNSECURED 6.125% 01/22/44 ...01/15/2014 | BANC AMERICA 3,011,250 3,000,000 2FE
77586R AD 2|ROMANIA SR UNSECURED 4.875% 01/22/24 .01/14/2014 | CITIGROUP. 1,482,945 1,500,000 2FE
77586T AA 4|ROMANIA SR UNSECURED 6.750% 02/07/22 ...01/13/2014 | Banc of America 3,431,250 3,000,000 89,438 | 2FE
77586T AC 0|ROMANIA SR UNSECURED 4.375% 08/22/23 |S— ...01/31/2014 | BNP PARIBAS, 3,820,000 4,000,000 79,236 | 2FE
831594 AG 1|SLOVENIA REPUBLIC OF UNSECURED 5.250% |-~ ...02/10/2014 | GOLDMAN SACHS-90004 1,964,940 2,000,000 2FE
836205 AR 5|SOUTH AFRICA REPUBLIC OF UNSECURED 5.8 | S— ...02/06/2014 | BARCLAYS INVESTMENT DTC2196 4,205,200 4,000,000 94,653 | 2FE
84633P AB 9 |SPAIN KINGDOM OF SR UNSECURED 4.000% O. |-~ ...01/09/2014 | SUSQUEHANNA FINANCIAL GR 1,043,340 1,000,000 35,222 | 2FE
857524 AC 6|POLAND REPUBLIC OF UNSECURED 4.000% 01 |- ...01/16/2014 | CITIGROUP. 2,975,820 3,000,000 1FE
900123 BY 5|TURKEY REPUBLIC OF UNSECURED 5.125% 03 |S— ...01/29/2014 | BNP PARIBAS, 3,916,000 4,000,000 72,889 | 2FE
900123 CF 5| TURKEY REPUBLIC OF UNSECURED 5.750% 03 |-~ ....03/31/2014 | Various 7,480,020 7,500,000 3274 | 2FE
900123 CG 3| TURKEY REPUBLIC OF UNSECURED 6.625% 02 ...02/12/2014 | BANC AMERICA 2,475,650 2,500,000 2FE
91086Q BB 3| UNITED MEXICAN STATES SR UNSECURED 4.7 .02/04/2014 | NOMURA SECURITIES 4,496,950 5,000,000 98,299 | 2FE
91086Q BD 9| UNITED MEXICAN STATES SR UNSECURED 3.5 ...01/09/2014 | HSBC SEC INC 2,483,575 2,500,000 2FE
91086Q BE 7| UNITED MEXICAN STATES SR UNSECURED 5.5 |S— ...01/10/2014 | HSBC SEC INC. 5,378,451 5,407,000 2FE
EI8101 68 1|BANCO DE CREDITO DEL PERU SUBORDINATED |-~ ....02/28/2014 | Larrainvial 2,115,000 2,000,000 64,549 | 2FE
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EJ0977 93 8| TRANSPRTDRA DE GAS INTL SR UNSECURED 5. |S— ...03/04/2014 | Larrainvial 2,105,000 2,000,000 52,883 | 2FE
EJ1412 26 5|BANCO DE CREDITO DEL PERU SR SUBORDINATE |-~ ....02/20/2014 | Larrainvial 505,000 500,000 10,293 | 2FE
EJ3734 11 2|GRUPOAVALLTD SR UNSECURED 4.750% 09/. S ....02/10/2014 | Larrainvial 1,822,500 2,000,000 36,153 | 2FE
EJ4735 96 9|MAGYAR EXPORT-IMPORT BAN SR UNSECURED |S— ....03/05/2014 | CRT CAPITAL GROUP 919,485 882,000 3,773 | 3FE
EJ5916 51 9[HONDURAS GOVERNMENT SR UNSECURED 7.500 S ...02/12/2014 | NOMURA SECURITIES 978,000 1,000,000 31,875 | 4FE
EJ6116 88 7|CROATIA SR UNSECURED 5.500% 04/04/23 |- ...02/04/2014 | HSBC Securities - 94787, 977,500 1,000,000 18,792 |3FE
P01012 AS 5|REPUBLIC OF EL SALVADOR SR UNSECURED 5 |-~ ....01/30/2014 | OPPENHEIMER & CO 2,730,000 3,000,000 1,958 | 3FE
P17625 AE 7|REPUBLIC OF VENEZUELA SR UNSECURED 11.7 ....02/28/2014 | Jeffries & Co 2,437,500 3,000,000 131,208 [4FE.......ccooovrvirirerneens
P31442 AA 7|CORP LINDLEY SA SR UNSECURED 6.750% 11 .03/14/2014 | Larrainvial 2,031,500 1,900,000 30,450 | 3FE
P97475 AF 7|VENEZUELA REPUBLIC OF SR UNSECURED 5.7 ...03/13/2014 | BANC AMERICA. 1,695,000 2,000,000 7,028 |4FE
X77765 BK 4|SERBIA REPUBLIC OF SR UNSECURED 7.250% |- ...03/07/2014 | STANDARD BANK 3,360,000 3,000,000 99,083 | 4FE
Y20721 AE 9| INDONESIA REPUBLIC OF UNSECURED NOTE 8 | ...02/05/2014 | J P MORGAN - 95724 2,400,000 2,000,000 55,722 | 2FE
1099999. Total Bonds - All Other Government 111,843,346 | oo 111,730,000 | oo 1,150,560 |.......... XXX.ooovvirrin,
Bonds - U.S. States, Territories and Pc
452151 LF  8|ILLINOIS STATE TAXABLE PENSION 5.100% ........cvvvveerurrreermerrissmmesrsssmsessssssesssssmssssssnsessessssssssssessssnns | cosesnneees ....03/25/2014 | Mesirow Financial 2,860,125 2,900,000 48,068
452152 FA  4[ILLINOIS STATE BUILD AMERICA BONDS B.7.......cmmvrrvirmerresmsessssssssesssssssssssssssssssssssssssssssssssssssssnsenes | avsssnnenes ....02/28/2014 | Mesirow Financial 1,277,570 1,150,000 33,083
452152 KM 2| ILLINOIS STATE TXBL-SER B 5.350% 01/01.....coouiimmuemermmisssrsrisssssssssssssssssssessssssssssssssssssssssssssenseses. | cossssnsees ....02/27/2014 | Mesirow Financial 1,031,240 1,000,000 9,363
1799999. Total Bonds - U.S. States, Territories and Possession: 5,168,935 5,050,000 90,514
Bonds - U.S. Political Subdivisions of States, Territories and P
167486 MK 2| CHICAGO ILL BUILD AMERICA BONDS PROU SER.......cocuurreimmmerrimmeressiessssssesssssssessssssesssssesessssssesses | ooeeeeees ...02/20/2014 | WACHOVIA 1,301,705 1,190,000 13,418 [1FE
167486 PG 8| CHICAGO ILL TXBL-REF-PROJ-SER B 5.432%........ccrrreimmmrreinrsseiisssssssssssssssssssssssssssssssssssssssssssssssnnes | esssees ....03/20/2014 | Mesirow Financial 5,269,617 5,740,000 70,037 | 1FE
686053 BN 8| OREGON ST SCH BRDS ASSN PENSION SER B........vuuuuuriuisusnrmesssessssssssrsssssesssssssssssssssesssssssssssssssesssses | soevesssnns ....01/16/2014 | Mesirow Financial 2,806,350 2,500,000 8,479 |1FE
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession 9,377,672 9,430,000 91,934 |.......... XXX
Bonds - U.S. Special R and Special A t
3138XH ME 8 |FED NATL MTGE ASSN POOL NO  4.000% 01/0......ccouuuumrreeemmmcrmeesrmeressssmseessissmssssssssessssssssssssssessssssnssssssnns | seeesseenne ....01/09/2014 | Baird (Robert W), 15,496,875 15,000,000 20,000 |1
31417F L4 8| FED NATL MTGE ASSN POOL NO 2.500% 02/0 ....02/10/2014 | Baird (Robert W), 1,818,656 1,803,719 2,255 (1
64971W AB 6 |NEW YORK CITY NY TRANSITIONAL TXBL-SUB-F .02/07/2014 | US BANCORP. 2,480,950 2,500,000 1,111 |1FE
73358W RQ 9 |PORTAUTH NY & NJ TXBL-CONS SER 182 5. ...01/23/2014 | BANC AMERICA 2,500,000 2,500,000 1FE
79742G AF 8| SAN DIEGO CNTY CA REFL ARPT TXBL-SENIOR-.........cooiimmrrreimerrinnseressnessssssssssssssessesssssssssssesssssenss | vneeeenes ....02/06/2014 | SIEBERT,BRANDFORD & CO 7,025,260 7,000,000 1FE
91412G  DZ 5| UNIV OF CALIFORNIA CA REVENUES BUILD AME............osiiiiriianeesssissssessssissssssssssssssssssesssssssssssssssssssnss | sesesseees ....02/12/2014 | Mesirow Financial 4,626,622 3,975,000 61,058 | 1FE
3199999. Total Bonds - U.S. Special Revenue and Special Assessment 33,948,363 32,778,719 84,424 |..... XXX
Bonds - Industrial and Miscell
BRSME3 DB 2| JASPER MERGER SUB INC TL-B  4.750% 08/2........cccoerreimmerriiserresssesssssssssssssessssssssssssssssssssssssssssssnes | seesssssnne ...03/05/2014 | MORGAN STANLEY & CO 144,275 145,000 4FE
BRSMSH 9D 7 | ASSURED PARTNERS CAPITAL.......cervvuurmirerimmmrmeessisesssssasesssssssssssssssssssssssssssssssssssesssssssesssssssnsssssssnsesss. | soevsssenns ....03/31/2014 | DIRECT 248,750 250,000 4FE
BRSJEG 9A 6 [SPINHOLDCO INC TL-B 4.250% 11/14/19.....oocuurreeemerreiseereisssessesssessessssessssssesssssssessssssssssssssssssssssnes | cosessneees ....11/08/2013 | DEUTSCHE BANK SECURITIES (119,400) (120,000) 4FE
BRSMGC 5L 7|JASPER MERGER SUBINC TL 6.250% 12/05/. ...03/05/2014 | MORGAN STANLEY & CO 158,400 160,000 4FE
BRSLNH 2P 4 |MOXIE PATRIOT LLC TL-B1 6.750% 12/19/2 .01/15/2014 | GOLDMAN SACHS & CO 149,633 145,000 4FE
BRSLY5 53 4|SHIELD FINANCE CO SARL TL-B 5.000% 01/. ...01/17/2014 | DEUTSCHE BANK SECURITIES 134,325 135,000 4FE
BRSM8H 34 5|IQORUS INC TL-B 6.000% 02/19/271.......ocevveermrreermerresmneeressnesssssmssssssssssssssessssssessssssssssssssesssssssesssssen | soeesssenne ....02/20/2014 | MORGAN STANLEY & CO. 102,900 105,000 4FE
BRSMGH 3G 9| GRIFOLS WORLDWIDE OPERATIONS U TL-B' 3....uciiiieririicrrisneinissssissssessssssesssssssesssssssssssssnsessesss. | sosneeeses ....03/07/2014 | MORGAN STANLEY & CO. 955,350 965,000 3FE
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BRSLZG TO 9[JLL/DELTADUTCHNEWCO BV TL 4.250% 03/......ccoomereereremrereeerisereenesssesessessssessssessssessssessssesessesssnesess | sonesesnnee ...01/23/2014 | UBS SECURITIES LLC 309,225 310,000 4FE
BRSML3 0P 7| WME IMG LLC TL-B  5.250% 03/12/21........cerivieiiiriiieriisniiissiseisesissiississsss s esssssssssssssssssssssssssssnes | cosssssens | cond 03/21/2014 | JP MORGAN SECURITIES LLC. 549,450 555,000 4FE
BRSMMP 9T 0| TRANSUNION LLC TL-B 4.000% 03/17/21......ovvvurerirmrrieriesiisiissssisssissssissssesessssssssssssssssssesssssssssssssies | covenessens ...03/21/2014 | DEUTSCHE BANK SECURITIES 798,000 800,000 4FE
BRSMDH A3 3| MALLINCKRODT INTERNATIONAL FIN TL-B  3....vcovieirriiireriireerissessssssssssssessssssessssssssssssssessssseees | cossssnees ....03/06/2014 | DEUTSCHE BANK SECURITIES 399,000 400,000 3FE
BRSMK5 KM 8| ORIENT-EXPRESS HOTELS INTERFIN TL-B 4......coviicrriiinrriicsrisnssssissessssssessssssessssssssssssssessessnss | seeessesnne ...03/31/2014 | BARCLAYS CAPITAL INC 549,875 550,000 4FE
BRSJRL R2 0| DRILLSHIPS FINANCING HOLDING | TL-BT  B...ouuverurvrmrirreieriressieresessssesesesssesssessssesssssssssessssssssene | sevessnenes ...02/03/2014 | DEUTSCHE BANK SECURITIES 275,806 273,075 4FE
BRSMAT PX 5[ZIGGO BV TL-B1 3.500% 01/15/22.......ccmrverrrerreirreesneeesseesnesssssessssssssssssssssssassssssssssassssssssssassssssssssssssnnss. | onmeesnnee ...02/07/2014 | MERRILL LYNCH PEIRCE FENNER 489,043 490,269 3FE
00100U AE 2 [ADS WASTE HOLDINGS INC TL-B  3.750% 10/. ...02/14/2014 | Tax Free Exchange. 673,852 670,860 4FE
00101J AG 1|ADT CORP SR UNSECURED 4.875% 07/15/42 .03/31/2014 | Various. 5,825,938 7,250,000 51,018 | 3FE
00101J AH 9|ADT CORP SR UNSECURED 4.125% 06/15/23 ....02/21/2014 | Various 3,846,250 4,250,000 29,419 | 3FE
00130H BU 8|AES CORP SR UNSECURED 5.500% 03/15/24..........covvvermereriiririieiesrisssessssessessssssssesssssssssesssssssesssssnnse. | oneeesnes ...03/04/2014 | GOLDMAN SACHS & CO 1,500,000 1,500,000 3FE
00206R BH 4 [AT&T CORP SR UNSECURED 4.300% 12/15/42........oveerreeiereeseeerseresseeessseesssseessssssssssssssssssssssssssssessssness. | onseesnnee ....01/06/2014 | FIRST BOSTON CORP. 4,280,550 5,000,000 14,333 [1FE
00287Y AM 1| ABBVIE INC SR UNSECURED 4.400% 11/06/4...........ovvuereierieeeeiieriiessiiesiesssssesssssesssesssssesssessssssssenens | coveessins ...02/05/2014 | MORGAN STANLEY. 962,820 1,000,000 11,489 |2FE
00434N  AB  1[ACCESS MIDSTREAM PARTNER SR UNSECURED..........cevvvveummrreeimrrrrisseressssmsssssssssessssssssssssssessssnsenses | cossssneees ....03/05/2014 | WACHOVIA 3,013,750 3,000,000 813 | 3FE
00485C AM 9 [Acosta TL-C 4.250% 03/03/18..........cvuumriuiiiiiririiiisiiesiiissiiessis s ssssssssssssssssessnies | oersiies ...02/121/2014 | GOLDMAN SACHS & CO. 34,913 35,000 4FE
00828K AF 2| AFFINION GROUP INC TL-B  6.750% 10/09/1.........vvuumrrerrrrmereiremssesessessssessssssssssessssssssessssssssssssssssssessens | cessneesens ...01/02/2014 | Various. 128,242 130,000 4FE
00912X AM 6| AIR LEASE CORP SR UNSECURED 3.875% 04/. ...03/04/2014 | CHASE SECURITIES 2,994,060 3,000,000 2FE
01377B AD 0 |ALCATEL-LUCENT USAINC TL-C 4.500% 01/. .12/19/2013 | MORGAN STANLEY & CO. (977) (982) 4FE
01950E AP 2| ALLIED SECURITY HOLDINGS LLC TL 4.250% ...02/12/2014 | CREDIT SUISSE SECURITIES LLC 165,699 166,532 4FE
01950E AQ O |ALLIED SECURITY HOLDINGS LLC DD 1.344%........ocvveurriuiriinriiieniineiiisssiissssssssesesssssssssssssssssssssssnssens | coveesions ...02/12/12014 | O-LNP. 58,797 59,092 4FE
01973J AH 2| ALLISON TRANSMISSION INC TL-B3  3.750%.......cuvvermrermerereresmeseserssmesssnessssssssssesssssssssssssssssssesssssssenens | sevessnenes ...12/31/2013 | Tax Free Exchange 858,278 846,810 3FE
02005N AT 7 [ALLEY FINANCIAL INC SR UNSECUR  3.500%.......ccucuruuumrmiriiminiisesissiiesisssssssssssssssessssssssssssssssssesens | veresanes ...01/22/2014 | MORGAN STANLEY & CO 554,932 560,000 3FE
02503G AD 4| AMERICAN CAPITALLTD TL-B' 5.250% 08/22.........c.cvtvvemiriririieiiieiisiissssisssssessissssssssssssssssssssssssssnss | sevesenenns ....02/26/2014 | Corporate Action 20,075 20,000 3FE
02503G AE 2| AMERICAN CAPITAL LTD TL-B 3.500% 08/22...........cevvvvermmcrreererrisneesessnessissssssssssessssssssssssssesssssassenss | oneeeenes ....02/26/2014 | Tax Free Exchange 318,677 317,500 4FE
03027X AB 6| AMERICAN TOWER CORP SR UNSECURED  3.500.........cctvuuummrrreesmmerressssesessssnessssssseessssssessssssnessssssnesseses | seeessesnne ...03/11/2014 | CITIGROUP. 3,751,680 4,000,000 17,111 | 2FE
037833 AK 6|APPLE INC SR UNSECURED 2.400% 05/03/23 ...01/09/2014 | Various. 7,672,455 8,500,000 38,067 | 1FE
03827F AR 2|APPLIED SYSTEMS INC TL 4.250% 01/25/21 .01/15/2014 | CREDIT SUISSE SECURITIES LLC. 139,650 140,000 4FE
03852C AT 3| ARAMARK CORPORATION TL-E 3.250% 09/07/. ...02/24/2014 | Tax Free Exchange. 451,402 450,000 4FE
03938D AD 4 [ARCH COALINC. TL 6.250% 05/16/18.........ovverrerreerierressmneseesssessesssessssssssssssssesssssssessssssesssssssessssssnss | cvvsssneee | oo 03/04/2014 | Various 276,545 280,000 4FE
03938) AA 7| ARCH CAPITAL GRP US INC SRUNSECURED  5........coovvvuuumrreinmmmmerismnsssssssesssssssssssssssssssesssssssesssssnns. | ooneeseees ....03/28/2014 | MITSUBISHI 2,134,100 2,000,000 31,150 | 1FE
03968M AD 7 | ARDAGH HOLDINGS USA INC TL-B2  4.000% 1.....ccverrvermerrerremmcriireessesesssessesssseesssesssssesssesssssessssesssssenss | cevseseens ...01/30/2014 | CIT GROUP GLOBAL MARKETS 114,713 115,000 4FE
04010L AN 3| ARES CAPITAL CORP SR UNSECURED  4.875%........ccovueummrreermmerresmmesesssnesssssssssssssnsesssssssssssssnsesssssnseeses | seeeesssnns ...01/23/2014 | BANC AMERICA, 5,135,000 5,000,000 46,719 | 2FE
05542K AE 9 |BATS GLOBAL MARKETS HOLDINGS | TL-B  5....cooumrrivimmeriisnnesiisssssisnsssssssssssssssssssssssssssssssssssssssssses | soseesssnne ...01/17/2014 | MERRILL LYNCH PEIRCE FENNER 34,913 35,000 4FE
058498 AR 7 |BALL CORP SR UNSECURED 5.000% 03/15/22..........ovveeummrreiemereresnereessssessssssesssssssessssssnesssssssessssssenes | seeeessenns ...02/11/2014 | CITIGROUP. 2,022,500 2,000,000 41,389 | 3FE
05950X AH 9 |BANC OF AMERICA COMMERCIAL MTG SER 2008-...........cccvvuemmerreermmenresmmsensssmessissesessssssnesssssnessessseenes | seeeesesnne ....03/24/2014 | CITIGROUP. 5,364,063 5,000,000 19,673 [4AM
06051G EX 3|BANK OF AMERICA NA UNSECURED 2.600% 01 ...01/15/2014 | BANC AMERICA 2,005,580 2,000,000 867 |1FE
06051G FC 8|BANK OF AMERICA NA SR UNSECURED 5.000% .01/15/2014 | BANC AMERICA 4,989,200 5,000,000 1FE
06051G FD 6|BANK OF AMERICA NA SR UNSECURED 2.650% ...03/127/2014 | BANC AMERICA 1,999,440 2,000,000 2FE
06051G FG 9| BANK OF AMERICA NA SR UNSECURED  4.875%........cvvveruerrermmrressmmessessnsssssssasesssssssssssssasessssssssssssssnes | neeeenes ....03/27/2014 | BANC AMERICA 1,998,120 2,000,000 2FE
071813 BE 8|BAXTERINTL INC SR UNSECURED 3.650% 08.........cccovriimiiiiiiniinsiisiiissiissssisssssssssssssssssssssssssssssees | coveeneins ...03/127/2014 | GOLDMAN SACHS & CO. 2,633,280 3,000,000 13,992 |1FE
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071813 BL 2| BAXTERINTL INC SR UNSECURED  3.200% 0B.........cccormmrrerrmmerresmmmrresssaessssssssssesssaesssssssssssssssssssssssssssses | seseesssnns ...03/27/2014 | RBS US 2,934,000 3,000,000 28,267 | 1FE

08579J AJ 1|BERRY PLASTICS CORP TL-D  3.500% 02/08...........ccoocomrimeriiriiieiieeriiiesiiesessesissssssessssessssesssesessesses | cereisenes ....12/18/2013 | CREDIT SUISSE SECURITIES LLC. (378) (276) 4FE

086516 AL 5|BEST BUY CO SRUNSECURED 5.500% 03/15/.........cvveuirrirrnniisissiissinsssissinsssissssessssssssssssesssssssasnses | sosvvsssans ....02/28/2014 | Various 4,970,000 5,000,000 117,028 | 3FE.....ocoverererirrerinnn
086516 AM 3| BEST BUY CO SR UNSECURED  5.000% 08/01/......c..rrverrmmrreermmeeresmmeeressmesssssmesssssssessssssessssssssessssssenses | seevessenne ...01/16/2014 | JEFFRIES 1,537,500 1,500,000 38,750 | 3FE

090572 AP 3|BIO RAD LABS SR UNSECURED  4.875% 12/15.......coocmerriuererreiiesssisessesssesssssesssssssessssssesssssssesssssnns. | seesesssnns ...01/08/2014 | MORGAN STANLEY. 1,042,160 1,000,000 3,792 |2FE

09627H AA 4 [BLUELINE RENTAL FINANCE CORP 2ND LEIN.......cvvvvermrrirrerresmsssesssessessssssssssssssessssssssssssssssssssssssses. | sossssneees ...01/16/2014 | MERRILL LYNCH PEIRCE FENNER 44,000 44,000 4FE

10524M AK 3| BRAND ENERGY & INFRASTRUCTURE TL  4.750.........cvvvuuuuerreemmmerressmsssessesesssssssessssssnessesssnessssssnesssssnnes. | oneeeeees ...11/22/2013 | MORGAN STANLEY & CO. (1,609) (1,617) 4FE

1248EP AY 9|CCO HOLDINGS LLC CAP CORP SR UNSECURED. ....02/03/2014 | Various. 2,559,400 2,660,000 48,440 | 3FE

1248EP AZ 6|CCO HOLDINGS LLC CAP CORP SR UNSECURED .01/30/2014 | GOLDMAN SACHS & CO 2,381,250 2,500,000 60,148 | 3FE

1248EP BA 0|CCO HOLDINGS LLC CAP CORP SR UNSECURED ....02/18/2014 | MORGAN STANLEY. 1,000,000 1,000,000 22,750 | 3FE

1248EP BB 8| CCO HOLDINGS LLC CAP CORP SR UNSECURED.........cocourimreimerimresnesssesssssessessssssssessssssssssssssnens. | oveeesnes ...03/10/2014 | Tax Free Exchange 1,000,000 1,000,000 25,521 | 3FE

1248EP BC 6| CCO HOLDINGS LLC CAP CORP SR UNSECURED............oeevveuummrrrmirmmrreismsrsessssessssssesssssssssssssnsesssssssssenns | cossssneees ....02/19/2014 | FIRST BOSTON CORP. 1,005,000 1,000,000 27,632 | 3FE

1248EP BD 4 |CCO HOLDINGS LLC CAP CORP SR UNSECURED.........cocouirimriierieerienesisesissssseesssssssesesssssssssesssisens. | oneeesnnes ...03/10/2014 | Tax Free Exchange 1,004,970 1,000,000 1,438 |4FE

1248EP BE 2[CCO HOLDINGS LLC CAP CORP SR UNSECURED............ceevveueumrremimmrreismnreessssessssssesssssssssssssssessssessnsesss | cosssseees ...01/29/2014 | WARBURG 1,940,000 2,000,000 5,750 | 3FE

12505M AC 0| CBS OUTDOOR AMERICAS CAPITAL L TL 3.00......ccouucrveummmrreesmmereessmssssssnesssssssesssssssessssssessssssnesssssense | eeeenes ...01/17/2014 | CIT GROUP GLOBAL MARKETS 483,788 485,000 3FE

125063 9A 7| CCDC OpCo Holding Corporation SUDOTAINGL...............rveruereemreereriieriiseeriesiesessseesssesssesssesssessssesssessesee | sevessneees ...02/128/2014 | PRIVATE DIRECT 2,000,000 2,000,000 4z

12514A AG 6| CITIGROUP/DEUTSCHE BANK COM SERIES 2007- ....03/24/2014 | WACHOVIA 8,249,141 7,250,000 32,023 | 1FE

125430 AQ 3|CHS COMMUNITY HEALTH SYS SR UNSECURED .01/14/2014 | Various. 2,947,000 2,800,000 950 |4FE

12543D AS 9|CHS COMMUNITY HEALTH SYS SECURED 5.125 ...01/27/2014 | Tax Free Exchange 1,008,750 1,000,000 3FE

12543D AT 7| CHS COMMUNITY HEALTH SYS SR UNSECURED........ccovuuuerrermmerresmmesssssessessssessssssessssssssesssssnessessenss | eeseees ...01/27/2014 | Tax Free Exchange 6,190,000 6,000,000 4FE

12543K AK 0 [ CHS/ICOMMUNITY HEALTH SYSTEMS | TL-D 4. .cooioiicriierieceiserinessssesssessssessssessssesssssssssssssesssenens | vesesnnes ...01/22/2014 | CREDIT SUISSE SECURITIES LLC. 1,343,250 1,350,000 3FE

12623E AH 4| CNH CAPITAL LLC SR UNSECURED  3.250% 02........ccoummrreersnreressssssssssnsssssssssssssssssssssssssssssssssssssssssssssnes | sossssnees ...01/22/2014 | Tax Free Exchange 1,500,000 1,500,000 14,083 |3FE

13134N  AD 3| CALPINE CONSTRUCTION FINANCE C TL-B1 3....oiiiiiiiiieiieiiessisesisessisesisessssesssssssssesssessssesssnses | oevessenes ....12/06/2013 | DEUTSCHE BANK SECURITIES (659) (288) 3FE

140420 NG 1| CAPITAL ONE BANK USA NA SR UNSECURED  1.....cvuiurreermrressmeresseessssssessessssessssssesssssssssssssssessssss. | ooneeeeees ...02/10/2014 | BARCLAY INVESTMENTS 2,498,975 2,500,000 1FE

140420 NH 9| CAPITAL ONE BANK USA NA SR UNSECURED  2.......occmmerrvermerreimmerressmesssssmeessssssessssssesssssssesssssnsessssss. | eeseees ...02/10/2014 | BARCLAY INVESTMENTS 1,999,820 2,000,000 1FE

14068P AG 9 |CAPSUGEL HOLDINGS USINC TL 3.500% 08/, ...11/21/2013 | GOLDMAN SACHS & CO (11,394) (10,652) 4FE

15134N  AB 2| CENGAGE LEARNING ACQUISITIONS TL 7.000. .03/06/2014 | CREDIT SUISSE SECURITIES LLC. 1,019,875 1,025,000 4FE

156700 AM 8| CENTURYTEL INC SR UNSECURED 7.600% 09/. ....03/05/2014 | Various 5,643,750 6,000,000 212,800 | 3FE

156700 AT 3| CENTURYTEL INC SR UNSECURED  7.650% 03/.........cerrmreermrrerimmrrmesssmseesassesssssssesssssesssssssesssssssesssssnes. | eoneeveees ....03/20/2014 | Various 4,203,750 4,500,000 123,675 | 3FE....ooererrernenns
17121H AF 7| CHRYSLER GROUP LLC TL-B  3.250% 12/31/1 ... | eereienenes ...02/05/2014 | JP MORGAN SECURITIES LLC 144,275 145,000 3FE

17275R AN 2| CISCO SYSTEMS INC SR UNSECURED  3.825% .....ccuurvvvrrmmrreesmmnesissnssssssssssssssssssssssssssssssssssssssssssssnnes | nsesseees ....02/24/2014 | BANC AMERICA. 5,995,500 6,000,000 1FE

17275R AR 3| CISCO SYSTEMS INC SR UNSECURED  2.125% ......ccumrvvvermmrrresrmressismmesssssssssssssssesssssesssssssssssssssssssssnnnes | oneeeenes ....02/24/2014 | DEUTSCHE BANK. 5,995,740 6,000,000 1FE

172967 GT 2| CITIGROUP INC. SUBORDINATED  3.500% 05/........cvverrmuereermmmerressmaesessssessesssssssssssessessssssssssssessessssessssen | ooneeseees ....03/10/2014 | Jeffries & Co 3,758,800 4,000,000 45,889 | 2FE

174538 AJ 0| CITIZENS COM SRNOTE  9.000% 08/15/31......ccvvveummrreremsrrerssmerssssssesessssesssssssssssssnsssssssssssssssnessssssnesseses | cossssnees ....02/28/2014 | Various 5,607,500 5,500,000 166,625 | 3FE.......ccoovvvrrrrernenns
174538 AS 0| CITIZENS COM SR UNSECURED  7.875% 01/15.......ccooiiieiiieriiiceiieriiecsiiesessssiesessssssessssssssessssessins. | ovenesenes ....02/28/2014 | Various. 3,016,250 3,000,000 32,375 | 3FE

19416Q EG 1|COLGATE PALMOLIVE CO SR UNSECURED 3.25 ...02/26/2014 | CITIGROUP. 3,975,880 4,000,000 1FE

20030N BK 6[COMCAST CORP SR UNSECURED 4.750% 03/01 .02/19/2014 | WACHOVIA 4,955,700 5,000,000 1FE

20173V AE 0| GREENWICH CAPITAL COMMERCIAL SER 2007 - ...02/20/2014 | WACHOVIA 5,767,396 5,150,000 19,694 [1FM

205363 AL 8| COMPUTER SCIENCES CORP NOTES 6.500% 03........cooccumrreremmrmeismmrmesimmeresssssresssssessssssssssssssnessssssnees | seevessanns ....01/16/2014 | Jeffries & Co 2,914,050 2,500,000 57,326 |2FE

21036P AL 2| CONSTELLATION BRANDS INC SR UNSECURED.............comuerivermmmmrismmnrssssmessissmssessssessessssssssssessessnssssss. | seeeesisnns ...02/12/2014 | FIRST BOSTON CORP. 1,443,750 1,500,000 18,948 | 3FE
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22025Y AP 5| CORRECTIONS CORP OF AMER SR UNSECURED..........ccccostuumreeureimerisressenssessssesssesssssesssssssssessssessens. | cesseeeens ...02/13/2014 | FIRST BOSTON CORP 950,000 1,000,000 13,875 |3FE
22282E  AF 9| COVANTA HOLDING CORP SR UNSECURED  5.87........ccommerrvemmrrieimenrsssessessssssssssnessssssssssssssesssssnness | coneeseenns | ooed 03/04/2014 | Various 3,066,250 3,000,000 490 |4FE
22546B  AF 7| CREDIT SUISSE MTGE CAPITAL CTF CLASS 200........cc.eruererrirriiiierireisissiressssssissessssesssssessssssssssessisnens | coveessens ...02/18/2014 | CITIGROUP. 1,318,127 1,185,000 3,749 [1FM
22822T AT 3| CROWN CASTLE OPERATING CO TL-B2 3.250%.........rvvverrmrereermrerrismmessssssesssssssssssssessssssssssssssssessessene | orneeeenes ...01/21/2014 | Tax Free Exchange 836,778 836,168 3FE
23331A° BE 8|D.R.HORTON INC SR UNSECURED 4.375% 09.........cooeervuriiieriiniiieniinsiisessiasssssesssssssssesssssssssesssnssses. | soveersons ...02/03/2014 | BARCLAY INVESTMENTS 969,645 1,018,000 17,444 | 3FE
24231F AB 3| DEALERTRACK TECHNOLOGIES INC TL-B' 3.50.....c.cveuururmerermrrimerireresmerssnssssesssessssesssesssssesssesssenssses. | sevessnenes ...02/127/2014 | JP MORGAN SECURITIES LLC 134,663 135,000 3FE
247126 AJ 4| DELPHIAUTO SYSTEM SR UNSECURED  4.150%........ccurveuriiriiiciiinriiissiisssisesisssssssssssssssssssssssssssenses | covseseins ...02/24/2014 | CHASE SECURITIES 2,989,470 3,000,000 2FE
24736C AY O0|DELTAAIRLINES INC TL-B1 3.500% 10/18/ ...02/06/2014 | Tax Free Exchange. 414,164 416,842 3FE
24736V AA 0 |DELTA AIR LINES SERIES 2010-1 A EETC .01/09/2014 [ FTN FINANCIAL 800,554 710,814 1,469 |2FE
25260E AL 5|DIAMOND FOODS INC TL 4.250% 08/20/18 ...02/12/2014 | CREDIT SUISSE SECURITIES LLC 154,225 155,000 4FE
257867 BB 6 |DONNELLEY R.R. & SONS CONSUMER SERVICES...........cccccommiviririrrieriesssesinessssssessssssssssssssssns | ceveeeens ...03/07/2014 | BANC AMERICA 501,250 500,000 3FE
264411 AD 1| DUKE REALTY INV SR UNSECURED  3.875% 02........ccrmmrvvrrrrreesssnsssssssssssssssssssssssssssssssssssssnsssssssssssssses. | sesssssssns ....03/14/2014 | WACHOVIA 3,444,574 3,400,000 38,793 | 2FE
26550H AC 5|DUNKIN BRANDS INC TL-B4  3.250% 02/05/2.........c0vurmmmrreermerresmssssssssessissssssssssssssssssssssssssessessssesssssnes | seesssneees ...03/03/2014 | BARCLAYS CAPITAL INC 278,731 280,000 4FE
29336U AA  5[ENLINK MIDSTREAM PARTNER SR UNSECURED.........covvueurrreiamrreiisneressssessessssesssssssesssssssessssssnsssssssnns | cosssseees ...03/12/2014 | CITIGROUP. 1,997,000 2,000,000 2FE
29379V BB 8 |ENTERPRISE PRODUCTS OPER SR UNSECURED........coovuuurreiimerriiesssensssesssssnessssssessssssessssssnesssssnne. | seeeesssnne ....02/05/2014 | CITIGROUP. 4,990,550 5,000,000 2FE
29379V BC 6| ENTERPRISE PRODUCTS OPER SR UNSECURED..........ccoostuumreireeimriereessessssessssessssessssesssssssssessssessens. | ceveeeeens ....02/05/2014 | CITIGROUP. 4,992,250 5,000,000 2FE
29444U AM 8 [EQUINIXINC SR UNSECURED 5.375% 04/01/ ...02/07/2014 | MORGAN STANLEY. 1,977,500 2,000,000 39,118 | 3FE
30255F AD 7|FPCHOLDINGSINCTL 5.250% 11/19/19 .01/16/2014 | DEUTSCHE BANK SECURITIES 507,234 510,000 4FE
30283F AA 9|FWCT-2 ESCROW CORP SECURED 5.125% 08/0 ...01/16/2014 | PRESSPRICH 1,008,750 1,000,000 3FE
30283F AB 7|FWCT-2 ESCROW CORP SR UNSECURED  B.875%......ccccrruuuriiuriiriimeniinssiaessssssisessssssssesssssssssessans | cereiseses ...01/21/2014 | Various. 6,190,000 6,000,000 4FE
313551 AN 3| FEDERAL MOGUL CORP TL-B' 2.098% 12/29/1.......coereuirieriineriereiseeisessssesssessssessssesssssessssesssssesssnesses | cevenessens ...01/09/2014 | WELLS FARGO SECURITIES LLC 183,814 185,000 4FE
31428X AW 6| FEDEX CORP SR UNSECURED 5.100% O1/15/4..........covviimiiiiniiiriiniissiiississsisssssssssssssssssssssssssssees | coveenions ...01/06/2014 | MORGAN STANLEY. 2,994,930 3,000,000 2FE
31428X AY 2| FEDEX CORP SR UNSECURED 4.000% O1/15/2........ccomirireiiiniireisieriressisrisessiesssessssssssssesssssssssessees | coveessens ...01/06/2014 | CHASE SECURITIES 3,993,120 4,000,000 2FE
31659H AF 8| FIELDWOOD ENERGY LLC TL  8.125% 09/30/2.......ccrvuveermmrrrirrmresissmsressssmrsssssnsssssssessssssssssssssesssssssneeses | cossssneees ....02/14/2014 | JP MORGAN SECURITIES LLC 116,725 115,000 4FE
32007U BE 8 |FIRST DATACORP TL 4.155% 03/24/21........ooirieriiieieieriiserisseisesiisssissesissssssesssssssssesssssssssesssssssins | onesisies ...01/30/2014 | Tax Free Exchange. 473,545 475,000 4FE
337932 AC 1|FIRSTENERGY CORP SR UNSECURED SERC 7 ...01/17/2014 | MORGAN STANLEY. 148,368 132,000 1,839 | 3FE
34529U AG 9 |FORD CREDIT AUTO OWNER TRUST SERIES 2012 .02/18/2014 | CHASE SECURITIES 1,145,461 1,100,000 539 | 1FE
345397 VT 7|FORD MOTOR CREDIT CO LLC SR UNSECURED. ...01/06/2014 | DEUTSCHE BANK 5,588,600 5,000,000 37,500 | 2FE
35671D BC 8|FREEPORT-MCMORAN C & G SRUNSECURED 5........coevveeerrerimerreissersssssnsnessssenssssssssssssssssssssnnenss | cvvsssneee | oo 01/06/2014 | CANTOR FITZGERALD 3,888,680 4,000,000 69,033 | 2FE
361448 AS 2| GATX CORP SR UNSECURED 1.250% 03/04/17..........oooiieiriicriissiisssiisssiisessisssssesssssssssssssssssssssssnens | coveesenns ...02/127/2014 | CITIGROUP. 3,997,640 4,000,000 2FE
361448 AU 7| GATX CORP SR UNSECURED 5.200% 03/15/44..........cccrserimrrinerimnerinersssesinessssessssssssessssssssessssssssnens | ceveeseens ...03/25/2014 | BANC AMERICA 5,050,500 5,000,000 6,933 |2FE
36160E AP 4 |BOULDER BRANDS INC TL 5.000% 07/09/20..........coveeummrreermmmermeesmmereessmsrsessssesssssssesssssssessssssnesssssssesssssnns. | seeeesssnns | von .12/16/2013 | CIT GROUP GLOBAL MARKETS (80) (80) 4FE
370334 BT 0| GENERAL MILLS INC SR UNSECURED  3.850%........ccuvvrmurrermrimmrrimmrisnerisnesssesssssesessssssesssssssssesssessssnens | coveeseins ...01/21/2014 | MORGAN STANLEY. 2,995,200 3,000,000 2FE
37045V AC 4| GENERAL MOTORS CO SR UNSECURED  6.250%.........ccvvveurmurrreermaeeresmmenssssmsessssssssssssssessssssssssssssessssnes | seveessenns ...01/07/2014 | BARCLAY INVESTMENTS 2,107,500 2,000,000 35,764 | 3FE
37045X AJ 5| GENERAL MOTORS FINL CO SRUNSECURED  3........ooommerriemmmrrerismnssisssrsssssessssssesessssssesssssssssssssnessses. | seeeesssnns ...01/31/2014 | Tax Free Exchange 3,030,250 3,000,000 20,583 | 3FE
37045X AL 0| GENERAL MOTORS FINL CO SR UNSECURED 4 ...02/127/2014 | BANC AMERICA 2,022,500 2,000,000 25,736 | 3FE
37045X AL 0 |GENERAL MOTORS FINL CO SR UNSECURED 4 .01/31/2014 | Tax Free Exchange 6,797,857 7,000,000 62,806 | 3FE
37047Q AH 2|GENNUTRCTRS TL-B 3.250% 03/04/19 ...01/07/2014 | JP MORGAN SECURITIES LLC 185,000 185,000 3FE
37244N  AC 1| Genpact TL-B  3.500% 08/30/19.........cvvveuummrreemumrreesmmreessssesesssssesssssssesssssssesssssssessssssesssssssessssssessssssnesssss. | cossssneees ....10/22/2013 | HSBC SECURITIES USA INC. (2,934) (551) 3FE
375558 AW 3| GILEAD SCIENCES INC SR UNSECURED  3.700.........ccouucumrreemmmerresmmrressmessssssessessssessssssessssssssesssssnenses | seeeesssnne ....03/04/2014 | BANC AMERICA. 4,991,950 5,000,000 2FE
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375558 AX 1| GILEAD SCIENCES INC SR UNSECURED  4.800..........cccomerummrmerremmmmmerssessnersssssssesssssssssesssssssssesssenses | ceveneeeens ...03/04/2014 | BANC AMERICA 2,994,180 3,000,000 2FE
38141G VM 3| GOLDMAN SACHS GROUP SR UNSECURED  4.000............ccvvuemmmermresrmrmeessmnresssmmesssssnnessssssssssssssssssssnenes | coneeeseens | ooed 02/26/2014 | GOLDMAN SACHS & CO 4,984,900 5,000,000 1FE
404119 BN 8[HCAINC 1STLIEN 5.000% 03/15/24............covvoimimriiinniiiinsesiiiissssiisissssssssssssssssssssssssssssssssssssssssssssssnnns | sossenees ....03/03/2014 | JPM/ICHASE 4,000,000 4,000,000 3FE
404121 AE  5[HCAINC 1STLIEN 5.875% 03/15/22........ccevveereeresrerreismessesssssssssssesssssssesssssssesssssssesssssssesssssssesssssseene | cosssnneees ...01/13/2014 | FIRST BOSTON CORP. 2,097,500 2,000,000 39,493 | 3FE
404121 AF 2 [HCAINC 1STLIEN 4.750% 05/01/23.......ccirvveeesimeeeeiesseseeessesseseessessesssssssssssssssssssssssssssssssssssssssssssssssssssnse | sossisnees ....03/03/2014 | Various 5,907,500 6,000,000 79,694 | 3FE
422060 AK 8|HD SUPPLY TL-B 4.000% 06/28/18.........ccoveverirrimeririerierisessiesissssssssssssssssssesssssssssssssssssssssessssssssssssessses | cosenessens ...02/06/2014 | Tax Free Exchange 962,453 959,337 4FE
428236 BF 9 |HEWLETT-PACKARD CO SR UNSECURED  3.750%........ccucummieuriimeriicriimesiscsisssssscssssssssssssssssssesssnssens | vesesnes ...01/15/2014 | CITIGROUP. 5,052,350 5,000,000 26,042 | 2FE
428236 BY 8|HEWLETT-PACKARD CO SR UNSECURED 2.750% ...01/09/2014 | BANC AMERICA 1,999,080 2,000,000 2FE
44106M AS 1|HOSPITALITY PROP TRUST SR UNSECURED 4 .03/05/2014 | CITIGROUP. 2,492,075 2,500,000 2FE
44969C AT 7|IMS HEALTH INCORPORATED TL-B 3.750% 03 ...03/07/2014 | MERRILL LYNCH PEIRCE FENNER 263,675 265,000 3FE
451102 AY 3 [ICAHN ENTERPRISES LP /ICAHN E ' 3.500%........cvuumrrermermmrreireesiessisesssssssssesssessssssssesssssssssesssssssssessens. | oneeesnes ...01/08/2014 | CIT GROUP GLOBAL MARKETS 252,000 252,000 3FE
451102 AZ O [ICAHN ENTERPRISES LP /ICAHN E 4.875%.......cccoiiririiicriiiriiissiesiissiesssisssessssssssessssssssesssssssins. | sovenises ...01/08/2014 | CIT GROUP GLOBAL MARKETS 170,000 170,000 3FE
45173U AE 9 [IKARIAINC TL 5.000% 02/12/21......coovveiirrireiiieniieeiiessissssissessssessssesssssssssesssesessssesssesessssesssessssssesssesesssnns | onesesees ...02/04/2014 | CREDIT SUISSE SECURITIES LLC. 213,925 215,000 4FE
45672) AB  6|INEOS US FINANCE LLC TL B 3.750% 05/04..........ccoveeeurrmeeererreeimseessasersssssesssssssessssssssssssssesssssssessssssnns | seeeesssnns ...02/14/2014 | BARCLAYS CAPITAL INC 170,000 170,000 4FE
45840X AD 8| INTERACTIVE DATA CORP TL-B' 3.750% 02/1.......coriieerieriiieseriisesisesiiessiessiiesisessssesssssssssessssessssesions. | ceveeseses | s .12/18/2013 | BARCLAYS CAPITAL INC (263) (188) 4FE
45874) AD 8| INTERLINE BRANDS INC TL-B  4.000% 03/17.......cveuuiremereenerimeresseeisesssnsessssessssessssessssessssesssssesssnessssnessane. | ceseneseens ...03/12/2014 | GOLDMAN SACHS & CO 109,725 110,000 4FE
46613B AE 7|J CREW GROUP INC TL-B 4.000% 03/05/21 ...03/04/2014 | MERRILL LYNCH PEIRCE FENNER 268,856 270,000 4FE
46631Q AD 4 |JP MORGAN CHASE COMMERCIAL MTG SER 2007. .02/26/2014 | BARCLAY INVESTMENTS 5,617,188 5,000,000 1,609 |1FM
47215D AG 8|Jazz Pharma TL-2 3.250% 06/12/18 ...01/23/2014 | BARCLAYS CAPITAL INC 164,175 165,000 3FE
47759F AB 6| JO-ANN STORES INC TL-B' 4.000% 03/16/18........ccoerreemeerreiemerresseersssssessessesesssssssessessssessssssssesssssssesnes | wosneesenes ...03/26/2014 | JP MORGAN SECURITIES LLC 230,575 230,000 4FE
48203R AG 9 [JUNIPER NETWORKS INC SR UNSECURED  4.50.........ccccmirerreimerirneinerirnesnessssssssesssssssssesssssssssesssns | oneeesnnes ...02/127/2014 | BARCLAY INVESTMENTS 998,470 1,000,000 2FE
48562R AG 4 [KAR AUCTION SERVICES INC TL-B2  3.500%........c0curueuiemrieieieissiinsiisssissssssssssssssssssssssssssssssssssnnss | vssesaes ...03/07/2014 | JP MORGAN SECURITIES LLC 264,338 265,000 3FE
49460Y AY 1 |KINETIC CONCEPTS INC TL-E1 4.000% 05/0.........crvemmmmrreermmnrrismmmrnssssmessssssssssssssssssssssssssssssssssssssssssssssnas | sosessssnns ...01/22/2014 | Tax Free Exchange 109,502 109,724 3FE
50105H AD 3 [KRONOS WORLDWIDE INC TL 4.750% 02/18/2.........cvvverrmerrerrmnereeimnessesssessssssesssssssesssssssesssssssssssssssnses | cossesneees ...02/12/2014 | DEUTSCHE BANK SECURITIES 99,500 100,000 4FE
50419M AB 7 |LA QUINTA INTERMEDIATE HOLDING TL-B  4......oouiiiiriiiiiscrisssisceisssisssiisssissssissssssssssssssssssssssens | sovieninns ...02/121/2014 | JP MORGAN SECURITIES LLC 1,950,200 1,960,000 4FE
52109R BM 2|LB UBS COMMERCIAL MTGE TR SER 2007-C7 CL ...02/11/2014 | WACHOVIA 1,196,064 1,058,098 517 | 1FM
524901 AR 6|LEGG MASON INC SR UNSECURED 5.625% 01/. .01/16/2014 | CHASE SECURITIES 2,953,050 3,000,000 2FE
526057 BN 3|LENNAR CORP SR UNSECURED 4.750% 11/15/. ...01/08/2014 | BARCLAYS INVEST 7254 953,160 1,014,000 7,760 |3FE
527298 AX 1|LEVEL 3 FINANCING INC SRUNSECURED  B.1.......cocommerrrrerrrrisrrrerisneesssssnessissssssssssesssssssesssssssesssssens | coneeessens | oood 02/06/2014 | FIRST BOSTON CORP 1,030,000 1,000,000 14,802 |4FE
532716 AK 3 |LIMITED BRANDS INC DEB 6.950% 03/01/33........c.coviieriieiiiiriicsiesiisssiiesesisssiessssssssessssssssssssssssens | coveeneins ....03/27/2014 | Janney Montgomery-Muni 2,820,375 2,725,000 15,782 |3FE
54601G AV 6|CEVA GROUP PLC TL 6.500% 03/19/21.........ccomreemierririnreiiiessiiisssesiessessssssssssssesssssssssssssssesssssssssssses | oneeeees ...03/14/2014 | CREDIT SUISSE SECURITIES LLC. 109,211 110,874 4FE
54601G AW 4| CEVA LOGISTICS CANADA ULC TL' 6.500% 03........ccouurrrermmmrreemmmmemressmmssssssnessessssssssssssesssssssssssssssesssssense | conneeeeees ....03/14/2014 | CREDIT SUISSE SECURITIES LLC 13,651 13,859 4FE
54601G AX 2| CEVA Logistics TL 6.500% 03/19/21........couruimrrurrmimeriieresesssnesssessssessssssssesssessssnessseessssessssnesssssssssnens | sesesenenes ...03/14/2014 | CREDIT SUISSE SECURITIES LLC. 79,178 80,384 4FE
54601G BA 1| CEVA GROUP PLC SYNLC 6.500% 03/19/21.......vvvermevreerneerisneesesssesssssssesssssessssssssssssssesssssssssssssanes. | oseeeenes ....03/14/2014 | CREDIT SUISSE SECURITIES LLC 75,082 76,226 4FE
55312T AD 5| ML CFC COMMERICAL MTGE TR SER 2007-6 CLA..........coouurvriremreirninrisessisssessisssssessssssssssssssssssseeses | ooneeeeees ....03/24/2014 | Various 6,709,629 6,085,000 23,635 | 1FM
55328H AB 7 [MPH ACQUISITION HOLDINGS LLC TL 4.000% ...03/21/2014 | BARCLAYS CAPITAL INC 299,250 300,000 4FE
57636Q AB 0|MASTERCARD INC SR UNSECURED 3.375% 04/ .03/26/2014 | CITIGROUP. 1,991,420 2,000,000 1FE
581557 BC 8| MCKESSON CORP SR UNSECURED 4.883% 03/1 ...03/05/2014 | GOLDMAN SACHS & CO, 3,000,000 3,000,000 2FE
581557 BD 6| MCKESSON CORP SR UNSECURED  2.284% 03/1..........covvuurreremereeeieemesissesessssssssssssssssssesssssssesssssnes. | seevesssnns ....03/05/2014 | BANC AMERICA, 2,500,000 2,500,000 2FE
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581557 BE 4| MCKESSON CORP SR UNSECURED 3.796% 03/1.........ccovuuurmeiinriiriesseiissssesisssssssssssssssssssssssssssssses. | cosveesanns ...03/05/2014 | BANC AMERICA 3,000,000 3,000,000 2FE
606888 AD 0 |ML-CFC COMMERCIAL MORTGAGE TR SERIES 200..........coucuumrreeummerressmersessenersesssessessssessssseeesssssnsensess | coneeseeens | ooed 01/13/2014 | FIRST BOSTON CORP 551,729 490,000 1,203 | 1FM
609207 AA 3| MONDELEZ INTL SR UNSECURED  2.250% 02/0.........ccoceruemerierriimenierereisesseresessesssessssesssessssessssessssnenss | coveessins ...01/09/2014 | BARCLAY INVESTMENTS 2,986,230 3,000,000 2FE
61746B DM 5| MORGAN STANLEY SR UNSECURED  2.500% 01/......urveveurmrereermrreremmmeressssmressssssessssssssessssssessssssnsessssnese | seveesionns ...01/21/2014 | MORGAN STANLEY. 6,974,240 7,000,000 1FE
617482 4M 3| MORGAN STANLEY SUBORDINATED NOTES 4.87.......ccocimmiivriieniiinssnesssesssssesessssssesssssssessssssessessnse | seeeesssnns ....01/06/2014 | MORGAN STANLEY. 5,150,250 5,000,000 46,042 | 2FE
628530 AW 7| MYLAN LABORATORIES INC SR UNSECURED 1......ovveirreermnressseseessssssssssssssssssesssssssssssssssssssssssnses | sessesssnns ....03/03/2014 | Tax Free Exchange 999,409 1,000,000 3,450 |2FE
628530 AX 5| MYLAN LABORATORIES INC SR UNSECURED  2.......covcuumrreemmmeresismrsessmsesssssnessessssessssssnesssssseessssssenns | seeeesssnne ....03/03/2014 | Tax Free Exchange 998,161 1,000,000 4,983 | 2FE
62908U AD 8|NEP/NCP HOLDCO INC TL 4.750% 01/22/20. ...01/22/2014 | BARCLAYS CAPITAL INC 24,423 24,545 4FE
62908U AF 3 |NEP/NCP HOLDCO INC TL 4.250% 01/22/20. .02/25/2014 | BARCLAYS CAPITAL INC 89,550 90,000 4FE
62908U AF 3 |NEP/NCP HOLDCO INC TL 4.250% 01/22/20. ....02/25/2014 | Tax Free Exchange 450,040 447,739 4FE
63689E AE 5| NTNLMNTR HLDGS TL-B  4.750% 01/31/21.....cvvoriirireiriiirineerinsrinesessesssssssssesssssssssesssesesssesssssessssssessens | cevsnessens ...01/29/2014 | BARCLAYS CAPITAL INC 174,563 175,000 4FE
63909D AB 7 [ NAUTILUS MERGER SUB INC TL-B' 4.000% 03.........coomrieiiiniinriissiisssiisssissssssssssssssssssssssssssssssssssss | veseses ...03/06/2014 | GOLDMAN SACHS & CO. 203,056 203,056 4FE
64021S AC 3| NEIMAN MARCUS GROUP INC THE TL 4.250%.......coouuevrerrrereriirceimeniirssisessssessssessssessssessssessssssssssssssns | coveessens ...03/13/2014 | Tax Free Exchange 707,457 708,225 4FE
64110L AE 6 |NETFLIX INC SR UNSECURED 5.375% 02/01/.....ccrveeeurcrreeerrreeierersessssessessssessssssssesssssessssssesssssssessssssns. | seevessanne ....02/03/2014 | Tax Free Exchange 1,500,000 1,500,000 448 | 3FE
64110L AF 3| NETFLIXINC SR UNSECURED  5.750% 03/01/......couriuierieriiieriisesiieriisssisesessssssessssssssesssssssssesssssessans. | coveesions ...02/12/2014 | MORGAN STANLEY. 2,511,250 2,500,000 3FE
67020W AK 0 [ NUANCE COMMUNICATIONS INC TL-C  2.910% ....ucvermvrerreereersreeeereessnesseseessssesssesssesssssesssesssssessssssssesess | veeessnes ...01/06/2014 | CREDIT SUISSE SECURITIES LLC. 55,000 55,000 3FE
68235P AA 6| ONE GAS INC SR UNSECURED 2.070% 02/01/. ...01/13/2014 | MORGAN STANLEY. 3,000,000 3,000,000 1FE
68235P AC 2| ONE GAS INC SR UNSECURED 4.658% 02/01/ .01/13/2014 | MORGAN STANLEY 2,999,970 3,000,000 1FE
693656 AA 8|PVH CORP SR UNSECURED 4.500% 12/15/22 ....02/28/2014 | CITIGROUP. 1,980,000 2,000,000 20,000 | 3FE
69888D AJ 2 |PAR PHARMACEUTICAL COS INC TL-B2 4.000........cc0ccuerreummmereesmmereessmseesessesessssssseesessssessssssseessssssessesss | cosessneees ...02/05/2014 | MERRILL LYNCH PEIRCE FENNER 244,388 245,000 4FE
69888D AJ 2 |PAR PHARMACEUTICAL COS INC TL-B2 4.000.........cccemreuerermerermereseeessenesseesssessssseessesssenessssesssesesssnenses | oneeesnnes ...02/120/2014 | Tax Free Exchange 313,776 312,632 4FE
70215E  AF 0| PARTY CITY HOLDINGS INC TL 4.000% 07/2........ccveerrverreerneesraseesneessseessnesssasessssssssssssssssssassssssssssensssnnes | sesseeeens ...02/27/2014 | Tax Free Exchange 559,715 556,351 4FE
704549 AM 6| PEABODY ENERGY CORP SR UNSECURED  6.250..........cuvuumerimrrinriiesinessissinessssssissesssssssssesssessssns | coveeeeins ...02/11/2014 | BARCLAY INVESTMENTS 1,533,750 1,500,000 23,177 | 3FE
718546 AC 8 |PHILLIPS 66 SR UNSECURED  4.300% 04/07/........ocomvreermreerermeerisseneesissessssssessssssesssssssessssssessessnssenss | seevessenns ...01/10/2014 | CHASE SECURITIES 5,153,300 5,000,000 62,111 | 2FE
724479 AJ 9| PITNEY BOWES INC UNSECURED  4.625% 03/1.........corueriieriieriiiciiiesiisesiesesessessiesesssesssessssesssesssnns | soveesions ...03/04/2014 | CHASE SECURITIES 1,983,100 2,000,000 2FE
729417 AH 8|PLY GEM INDUSTRIES INC TL 4.000% 02/01 ...02/18/2014 | CREDIT SUISSE SECURITIES LLC. 170,450 170,000 4FE
73919W AC 0|POWERBUYERLLCTL 4.250% 05/06/20. .11/19/2013 | RBC CAPITAL MARKETS LLC (441) (445) 4FE
743665 AH 4|PROTECTION ONE INC TL 4.250% 03/21/19. ...12113/2013 | JP MORGAN SECURITIES LLC (417) 4FE
745867 AP 6|PULTE HOMES INC CO GTD  6.375% 05/15/33.........cmvveeemurreeemerreeiseressssesessssesssssssessssssessssssnessssssnensess | coneeessens | ooed 03/25/2014 | CANTOR FITZGERALD 982,500 1,000,000 23,552 | 3FE
74834L AU 4| QUEST DIAGNOSTIC INC SRUNSECURED  2.70.........cocvuuriieriieiiicniisssiicssssssssesssssssssssssssssssssssssssns | coveeneans ...03/12/2014 | RBS US 1,998,680 2,000,000 2FE
75421W  AD 4 | RAVEN POWER FINANCE LLC TL 5.250% 12/1.....covvvimerirerererirersinerisesssssesesessssssssessssssssssssessssssssssens | oneeesnes ...02/26/2014 | DEUTSCHE BANK SECURITIES 40,443 40,000 4FE
75605N AL 4 [REALOGY GROUP LLC TL-B' 3.750% 03/05/20.........ccccuumerreeemmereesmmmreesssmeressssnesssssssesssssssesssssssessssssnessssssnns | cosessneees ...03/10/2014 | Tax Free Exchange 236,489 233,822 3FE
75886A AL 2| REGENCY ENERGY PARTNERS SR UNSECURED  5.......ccoomervueriiriieniieseiessiesssiessiessssessssessssssssnees | coveessens ...02/07/2014 | Various. 2,123,500 2,100,000 685 | 3FE
76970M AG 2 |ROAD INFRASTRUCTURE INVESTMENT TL-B 4.....cciiireiiierreiiesreessessesssessssssssssssssessssssssessssneenes | seeesssenne ...03/21/2014 | CREDIT SUISSE SECURITIES LLC 239,400 240,000 4FE
779382 AS 9| ROWAN COMPANIES INC SR UNSECURED  5.850.........c0cccumrrriermrrniimmensisssesssssesssssssssssssssssssssssssssnes | seeeessanne ...01/06/2014 | BARCLAY INVESTMENTS 3,998,880 4,000,000 2FE
78404X AF 2| SBA SENIOR FINANCE II LLC TL-B  3.250% ...02/05/2014 | CIT GROUP GLOBAL MARKETS 384,038 385,000 3FE
78481H AE 6| STS Operating TL-B 4.750% 02/12/21 .02/11/2014 | BARCLAYS CAPITAL INC 134,325 135,000 4FE
785592 AD 8| SABINE PASS LIQUEFACTION SECURED NOTE ...03/17/2014 | Tax Free Exchange 1,466,934 1,500,000 35,625 | 3FE
785592 AE 6| SABINE PASS LIQUEFACTION SECURED 5.825..........commvvieimrreirnerresmeesesssesssssesssssssessssssssssssssnsesssses. | sevvessenes ...03/17/2014 | Tax Free Exchange 4,816,711 4,775,000 34,320 | 3FE
80030F AF 9|SANDY CREEK TL 5.000% 11/09/20..........cocmmiiiiiiiriiiciiiniiiesiisssiie s ssssssssssessssssssss | oenessnenes ...01/16/2014 | GOLDMAN SACHS & CO. 130,780 130,000 3FE
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81172U AB 1 |SEADRILL OPERATING LP TL 4.000% 02/21/.......cvvvemererereinerirereieresesesnesessssssesssssssssessssssssssssssssssnens. | oneeesnes ...02/14/2014 | DEUTSCHE BANK SECURITIES 277,200 280,000 3FE
81567G AB 5| SEDGWICK CLAIMS MANAGEMENT SER TL  3.75....ccvvicrviinenrissenssssssssisnsssssssessssssssssssssessssnesnss | coneeesenns | ooed 02/11/2014 | UBS SECURITIES LLC 249,375 250,000 4FE
81726 AC 5| SENSATA TECHNOLOGIES BV TL  3.250% 05/1......cocuiverrrireriirrinerisessisessssssssesssssssssessssssssssssssssseness | seveseenes ...12/09/2013 | MORGAN STANLEY & CO. (225) (225) 2FE
828807 CQ 8| SIMON PROPERTY GROUP LP SR UNSECURED 2........coeevvvuermreremmnmesismeesissssssssmsssssssssssssssssssssnsenss | seevessanne ...01/13/2014 | Deutsche Bank - 2485 DTC 998,100 1,000,000 1FE
829229 AL 7| SINCLAIR TELEVISION GROUP INC TL-A  2.4......oooeievieerriieeeesisesssssseessssssessssssessssssnesssssssssssssssssss | seesesssnns ...01/03/2014 | THE BANK OF NOVA SCOTIA 285,000 285,000 3FE
835788 AE 3| SOPHIALP TL-B 4.000% 07/19/18.......coromirerierireeiieirireessisesisssessssssssssisesssesesssessssssssesssssessssesssesssssnesssens | covsessens ...03/26/2014 | BARCLAYS CAPITAL INC 79,350 79,251 4FE
84603H AB 3 [SOUTHWIRE COTL 3.250% 02/10/21........coiiririiiiiiieiissiisessisssieseissssssisessisssssssssssssssssssssssssssssens. | onenesaes ...01/31/2014 | MERRILL LYNCH PEIRCE FENNER 254,363 255,000 3FE
84762N AW 1| SPECTRUM BRANDS INC TL-C 3.500% 09/04/. ...01/09/2014 | DEUTSCHE BANK SECURITIES 489,490 485,000 3FE
84850X AB 8 |SPINHOLDCO INC TL-B 4.250% 11/14/19 .11/08/2013 | DEUTSCHE BANK SECURITIES 119,400 120,000 4FE
852060 AD 4|SPRINT CAP CORP CO GTD 6.875% 11/15/28. ...02/121/2014 | FIRST BOSTON CORP. 1,935,000 2,000,000 38,576 |4FE
852060 AT 9| SPRINT CAP CORP CO GTD  8.750% 03/15/32......ccurrvermmerrerrseereissessesssssssssssssssssssessssssssssssssssssssssssssssss | sessesssnns ...02/21/2014 | FIRST BOSTON CORP 2,200,000 2,000,000 78,264 | 4FE
85569Q AB 2| STARWOOD PROPERTY TRUST INC TL  3.500%.......cvuuureumriemeresmeiisesissssssesssssssssssssssssssssssasssssssssness | seressneees ..11/26/2013 | CREDIT SUISSE SECURITIES LLC 7 3FE
86765B AN 9 |SUNOCO LOGISTICS PARTNER SR UNSECURED...........ccoovvuiuirriiiinriiiiesiisiinseissssssssssssssssssssssssnsses | covesisenns ...03/31/2014 | RBS US 1,995,480 2,000,000 2FE
867658 AP 4 |SUNOCO LOGISTICS PARTNER SR UNSECURED............covvveeemrremimeresismreessssssessssessssssssssssssessssssnensses | seveessenns ...03/31/2014 | RBS US 1,497,540 1,500,000 2FE
87264A AB 1| T MOBILE USA INC SRUNSECURED  5.250% O........cccoouuriumriimciiieniieiisensisesssssssssessssssssssssssssssssssnssens | soveerions ...02/04/2014 | Tax Free Exchange. 500,000 500,000 11,885 |3FE
87264A AD 7| T MOBILE USA INC SR UNSECURED  6.633% 0......couvveumrermreemneresmesemerssesssesssssssssesssesssssssssesssssssssenssses | cevsneesens ...01/29/2014 | MORGAN STANLEY. 1,582,500 1,500,000 1,382 | 3FE
87264A AH 8| T MOBILE USA INC SR UNSECURED 6.125% 0. ...01/29/2014 | MORGAN STANLEY. 2,050,000 2,000,000 24,500 | 3FE
87264A AJ 4|TMOBILE USA INC SR UNSECURED 6.500% 0. .01/29/2014 | FIRST BOSTON CORP. 2,050,000 2,000,000 26,000 | 3FE
87264A AK 1|T MOBILE USA INC SR UNSECURED 6.250% 0. ....02/04/2014 | Tax Free Exchange 2,019,570 2,000,000 42,708 | 3FE
87264A AL 9| T MOBILE USA INC SR UNSECURED  6.625% 0.........ccoouriumrrimiriieriieiiiessisessssssssesssssssssssssssssssessssssens | coveeriens ...02/04/2014 | Tax Free Exchange. 1,013,629 1,000,000 22,635 | 3FE
88033G BY 5|TENET HEALTHCARE CORP FIRST LIEN 4.500........ccmrvvermmrrersmmrressamssessnesssssssssssssssssessssssssssssssssssns | nneeeeees ....01/10/2014 | FIRST BOSTON CORP. 3,870,000 4,000,000 52,000 | 3FE
88033G CE 8| TENET HEALTHCARE CORP SR UNSECURED 8.1........coverreeeurrreemmerreismerssssessssssssssssssssesssssessssssnsseses | eoeeeenes ...02/10/2014 | BANC AMERICA. 2,210,000 2,000,000 61,389 | 4FE
881609 AZ 4|TESORO CORP SR UNSECURED 5.375% 10/01/....cccuuiveureeirieeriineiieeseesessesesessesssessssesssesssssesssessennse | coveessins ...01/30/2014 | BARCLAY INVESTMENTS 2,045,000 2,000,000 36,729 | 3FE
883203 BT 7| TEXTRON INC SR UNSECURED  3.650% 03/01/......cccvverrmmrreermerresmcrrssssesssssnesssssssesssssssesssssssesssssssssssses | seevesssnes ...01/23/2014 | CITIGROUP. 998,360 1,000,000 2FE
883203 BU 4| TEXTRON INC SR UNSECURED  4.300% 03/01/......civieriiririiriiisiiissiiissiisssisssssssssssssssssssssssssssssssessens | soveesenns ...01/23/2014 | CITIGROUP. 4,990,050 5,000,000 2FE
88732J BD 9| TIME WARNER CABLE INC SR UNSECURED 4.5 ...02/14/2014 | CHASE SECURITIES 3,603,520 4,000,000 77,250 | 2FE
88947E AQ 3| TOLL BROS FINANCE CORP SR UNSECURED 5 .01/30/2014 | DEUTSCHE BANK. 2,017,500 2,000,000 22,813 | 3FE
89334G AK 0| TRANSUNION LLC TL 4.250% 02/10/19 ...12/11/2013 | DEUTSCHE BANK SECURITIES (309) (309) 3FE
89388X AC 6| TRANSTARHOLDING COTL 5.750% 10/09/18........corvvrerrerriernerresnsessssnesssssssssssssessssssssssssssessssssnens | coneeeesnns | ooed 02/21/2014 | RBC CAPITAL MARKETS LLC 49,000 50,000 4FE
90116W AA 9| Twain Note Issuer 3 LLC Series 2014-NE S..........ccoocvvuurrrimmmerrrismemsissessssssesssssssesssssssesssssssessssssessssseneeses | seeeesesnne ...01/21/2014 | PRIVATE DIRECT 3,192,687 319,269 1FE
90290P AE 4 |US RENAL CARE INC TL-B2 4.250% 07/03/1.......vvevrmmrrreemmseeeesssessssssssssssssessssssssssssssssssssssssssssssssssssssnes | soseesssnne ....03/28/2014 | BARCLAYS CAPITAL INC 399,000 400,000 4FE
903203 BN 6| UPC FINANCING PARTNERSHIP TL-AH  3.250% .....ccumurevemmmrreesmmeerismmsesssssessssssesssssssssssssessssssesssssnne | seeeesssnne ...01/10/2014 | Various 110,413 110,000 3FE
903243 AC 7| URS CORP SRUNSECURED 5.000% 04/01/22..........cccmmmmmvierimnrniisnsisiissssiisssssssssssssssssssssssssssssssssssssss. | coseeisanns ...01/03/2014 | Tax Free Exchange 7,895,393 8,000,000 102,222 | 2FE.......oovevrriirerriens
903243 AD 5| URS CORP SR UNSECURED  3.850% 04/01/17........cvvvermrerrerneeriorssessisseesissssssessssessssssesssssssessssssesssses. | seveessanne ...01/03/2014 | Tax Free Exchange 4,988,849 5,000,000 55,583 | 2FE
90343X AH 7| US AIRWAYS INC TL-B1 3.500% 05/23/19.......cccvmuireiririeriiiriiieniieseiiesisssssesssssssissessssssssssssssssssssnsss | soveenions ...01/21/2014 | Tax Free Exchange 239,246 240,000 3FE
90347B AG 3| US COATINGS ACQUISITION INC/TL 4.000 ...02/03/2014 | Tax Free Exchange 297,406 297,750 4FE
90932P AA 6 |UNITED AIR 2014-1 APTT SECURED 4.000% .03/24/2014 | MORGAN STANLEY. 5,000,000 5,000,000 1FE
911365 AX 2| UNITED RENTALS INC SR UNSECURED 6.125% ...03/12/2014 | MORGAN STANLEY. 526,250 500,000 8,592 |4FE
911365 BB 9| UNITED RENTALS INC SR UNSECURED  5.750%.........ccvvvermmrereermremsssmeensissnsessssmsesssssmsssssssssssssssssesssssnes | seeeessanns ....03/12/2014 | MORGAN STANLEY. 2,000,000 2,000,000 4FE
912909 AD 0| US STEEL CORP SR UNSECURED 6.650% 06/0............ccvuuumrimuriiminiereriiireissesissessesesssssssesssssssssesssesiss | coveenenns ....03/25/2014 | CITIGROUP. 1,710,000 2,000,000 43,225 | 3FE
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914908 AV 0| UNIVISION COMMUN INC. TL-C4  4.000% 03/.........ccmrremurrreriiemmiiiiiseiissessissssssssssssssssssssssssssssssssnsesses | cosveesenns ...01/23/2014 | Tax Free Exchange 647,628 646,771 4FE
91913Y AL 4|VALERO ENERGY CORP CO GTD  6.625% 06/15..........ccooorieriiririissiisssiissiissiissiesssssssssssssssssssssssssssns | coveeneons ...01/22/2014 | Various. 9,958,100 8,500,000 54,288 | 2FE
91913Y AR 1| VALERO ENERGY CORP NOTES 6.125% 02/01/.......c.cuevuurrimrerieereieerieeseisensssssisessssssssessssssssaesssssessens. | coveessens ...01/10/2014 | FTN FINANCIAL 1,746,360 1,500,000 41,854 | 2FE
92553P AV 4 |VIACOM INC SR UNSECURED  2.200% 04/01/1......coovvveeerereeeemnrrriesseresssssssessssessssssssssssssesssssssessssssnesssses | seveesssnne ....03/04/2014 | WACHOVIA 1,998,940 2,000,000 2FE
92553P AW 2| VIACOM INC SR UNSECURED  5.250% 04/01/4...........cooorieeiieriiseriicieisesiieseisesisessssesssssssssessssssseesins | coveesions ...03/04/2014 | MORGAN STANLEY. 2,994,930 3,000,000 2FE
92553P AX 0 |VIACOM INC SR UNSECURED  3.875% 04/01/2........covvvueerieiienreiiieriiiissseiiiessesssesssssssessesssssssssssesseses | covevssenns ...03/04/2014 | DEUTSCHE BANK 4,959,600 5,000,000 2FE
927804 FR 0| VIRGINIA ELEC & PR CO SRUNSECURED 4.4........ocommimmiierreiieererisesssssessssssesessssessssissessssssessssssnns | seeeesssnne ....02/05/2014 | Various 4,967,140 5,000,000 742 | 1FE
92938K AB 5|WRGRACE & CO-CONNTL 3.000% 02/03/ ...01/24/2014 | GOLDMAN SACHS & CO 415,275 416,316 3FE
92938K AD 1|W R GRACE & CO-CONNDD 1.000% 02/03/ .01/24/2014 | O-LNP. 148,313 148,684 3FE
92978Q AH 0| WACHOVIA BANK COMMERCIAL MTG SERIES 2007 ...02/04/2014 | GOLDMAN SACHS & CO. 6,989,413 6,440,000 5778 |4AM
95235L AQ 3| WEST CORP TL-B10  3.250% 0B/30/18........0ccmmrriermmerressmnessssmessesissssssssssssessssssssssssessssssssssssssssssssssssssses. | sessesssnns ....01/24/2014 | Tax Free Exchange 267,998 266,451 3FE
98919M AD 7 |ZAYO GROUP LLC TL-B 4.000% 07/02/19.........ccomrierriiieriirriiiesiisesisssiessessssssssesssssssssssssssssssssssssssnns | sovsesenns ....12119/2013 | Various. (1,330) (1,328) 4FE
C3602D AH 7|Garda World Sec TL-B 4.000% 11/06/20..........ceveummreemrirnirieseriinesiiessiessisssssessssesssesssssessssssssesssessseeens. | soveeesees ...02/120/2014 | RBC CAPITAL MARKETS LLC. 78,883 78,499 4FE
C3602D AJ 3|Garda World Sec TL-B-DD 4.000% 11/0B/2...........cvveemmerreeemereessmersesssserssssssessessssessssssesssssssesssssssssssssnes | cossssneees ....02/20/2014 | Various 53,840 53,741 4FE
G2412K AB 2| CGSC OF DELAWARE HOLDINGS CORP TL  5.00........ccvvuuumrreummmerressmesessenessessseesessenessesseneesssssnesssssenss | sesssnneees ...01/07/2014 | MORGAN STANLEY & CO. 68,600 70,000 4FE
129678 AC 0|ENDO LUXEMBOURG FINANCE | COMP TL-B' 3....oiviririieriiriieriesnississsisssiessssessssesssssssssesssssseses | sevessneees ...12/12/2013 | DEUTSCHE BANK SECURITIES (844) 3FE
136385 AT 8| CANADIAN NATL RESOURCES SR UNSECURED 3 A ....03/26/2014 | BANC AMERICA. 1,999,140 2,000,000 2FE
34527A BF 6| FORD CREDIT CANADA SR UNSECURED 2.939% ...02/12/2014 | CIBC World Markets. 399,688 400,000 2FE
496902 AK 3|KINROSS GOLD CORP SR UNSECURED 6.875% A ...02/19/2014 | STERN AGEE & LEACH 1,856,140 2,000,000 66,076 | 2FE
496902 AL 1|KINROSS GOLD CORP UNSECURED 5.950% 03/ A ....02/28/2014 | CHASE SECURITIES 4,997,230 5,000,000 2FE
775109 AZ 4|ROGERS COMMUNICATIONS SR UNSECURED 5.4 A ...02/120/2014 | STERN AGEE & LEACH 3,109,860 3,000,000 64,946 | 2FE
775109 BB 6|ROGERS COMMUNICATIONS SR UNSECURED 5.0 A ....03/13/2014 | Various 7,416,150 7,500,000 2,778 | 2FE
78010U NX 1 [ROYAL BANK OF CANADA SR UNSECURED 1.20. A ...01/15/2014 | DAIN RAUSCHER INC-69211 1,998,180 2,000,000 1FE
878742 AZ 8|TECK COMINCO LTD SR UNSECURED 5.400% 0 A ...01/06/2014 | SOCIETE GENERALE 4,671,650 5,000,000 118,125 | 2FE.......oovoervccrcreens
03523T BQ 0|ANHEUSER-BUSCH INBEV WOR SR UNSECURED S~ ....03/19/2014 | CITIGROUP. 2,201,800 2,500,000 17,969 [1FE
03938L AS 3| ARCELORMITTAL SR UNSECURED 7.250% 03/0 ...01/07/2014 | Jeffries & Co 2,418,750 2,500,000 64,948 | 3FE

111021 AJ 0|BRITISH TELECOM PLC SR UNSECURED 1.250 .02/11/2014 | CITIGROUP. 2,498,375 2,500,000 2FE
21684A AA 4| RABOBANK NEDERLAND SUBORDINATED 4.625% ...02/127/2014 | CITIGROUP. 4,380,560 4,250,000 51,871 | 1FE
25156P AQ 6 |DEUTSCHE TELEKOM INT FIN CO GTD 2.250% [ ....01/07/2014 | MITSUBISHI 2,804,175 2,750,000 21,313 | 2FE
398435 AA 5|GRIFOLS WORLDWIDE OP LTD SR UNSECURED S ....03/25/2014 | NOMURA SECURITIES 2,057,500 2,000,000 4,083 |4FE
404280 AQ 2|HSBC HOLDINGS PLC SUBORDINATED 5.250% |- ....03/05/2014 | HSBC SEC INC 1,978,240 2,000,000 1FE
46115H AN 7 [INTESA SANPAOLO SPA SR UNSECURED 2.375 |-~ ...01/07/2014 | CHASE SECURITIES 4,981,800 5,000,000 2FE
46115H AP 2 [INTESA SANPAOLO SPA SR UNSECURED 5.250. |- ...01/07/2014 | CHASE SECURITIES 4,967,400 5,000,000 2FE
50247V AC 3 |LYBINTL FINANCE SR UNSECURED 4.875% 0. |S— ....02/25/2014 | CITIGROUP. 4,941,550 5,000,000 2FE
60688U AB 2 |MIZUHO FIN GRP CAYMAN 3 SUBORDINATED 4 |-~ ....03/20/2014 | MIZUHO SECURITIES USA 4,987,700 5,000,000 2FE
780099 CG 0|ROYAL BK SCOTLND GRP PLC SR UNSECURED. ...03/127/2014 | RBS US 1,996,760 2,000,000 2FE
81180W AG 6 |SEAGATE HDD CAYMAN SR UNSECURED 4.750% .01/28/2014 | MORGAN STANLEY. 2,891,250 3,000,000 23,750 | 2FE
83367T BG 3|SOCIETE GENERALE SUBORDINATED NOTES 5 ...01/14/2014 | SOCIETE GENERALE 15,854,880 16,000,000 2FE
853254 AN 0| STANDARD CHARTERED PLC SUBORDINATED 5. |S— ....03/26/2014 | CITIGROUP. 5,011,400 5,000,000 3,958 [1FE
87938W AR 4| TELEFONICA EMISIONES SAU SR UNSECURED. |-~ ....01/02/2014 | NOMURA SECURITIES 4,971,600 5,000,000 44,431 | 2FE
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EJ6525 24 4| KAZMUNAYGAS NATIONAL CO SR UNSECURED 4 | ...03/14/2014 | BNP PARIBAS, 1,857,500 2,000,000 33,978 | 2FE
3899999. Total Bonds - Industrial and Miscellaneous. 586,648,507 582,632,625 3,587,186 | .......... XXX
8399997. Total Bonds - Part 3 895,204,236 886,621,344 5,614,867 |.......... P —
8399999. Total Bond 895,204,236 886,621,344 5,614,867 |......... P S
C on Stocks - Industrial and Miscell

125063 14 9| CCDC OpCo HoldiNG COMPOAtION.........ccuurveeuearrieiirieiisriesireesiessesssssssss s ssssssssssssssssssssssssssssssssnss | eoneneees ...02/128/2014 | PRIVATE DIRECT 50,000.000 5,000,000 XXX u

950125 10 4| WellTok Inc 083 - CommOn SOCK EQUIY Di......uuurrvessuiriresssermsissssesssssesssssssssssssssssssssssssssssssssssssssssssssssses. | seesesssnns ...02/28/2014 | PRIVATE DIRECT 11,880.000 XXX L
9099999. Total Common Stocks - Industrial and Miscellaneous. 5,000,000 XXX 0
9799997. Total Common Stocks - Part 3 5,000,000 XXX 0
9799999. Total Common Stocks 5,000,000 XXX 0
9899999. Total Preferred and Common Stocks. 5,000,000 XXX 0
9999999. Total Bonds, Preferred and Common Stock 900,204,236 XXX 5,614,867 |........ XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....1.
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Bonds - U.S. Government
36202D JS  1|GOVT NATL MTGE ASSN Il POOL NO 002973........ | ..... 03/01/2014| Paydown ...1,019 ....1,049 (25) (25) 1,019 0 | v 13 |09/20/2030
362028 BS 6 |GOVT NATL MTGE ASSN | POOL NO 5.500% O0.. .1 03/01/2014| Paydown ..20,753 ..21,067 (292) (292) 20,753 0 205 |03/15/2033
36203A EB  8|GOVT NATL MTGE ASSN | POOL NO 343130 7.... |..... 03/01/2014| Paydown 731 683 | oo 708 | | i 22 [ o [ v 22 731 0 9 |12/15/2022
362030 MN  7|GOVT NATL MTGE ASSN | POOL NO 346065 6.... |..... 03/01/2014| Paydown 55 | e 55 | oo 55 | o 55 | o | s 0 55 0 1 12/15/20231...........
36203E PA 0 |GOVT NATL MTGE ASSN | POOL NO 347017 7....|..... 03/01/2014| Paydown (25) 3,329 (V] IO 39 |01/15/2024|1...........
36203L EN  8|GOVT NATL MTGE ASSN | POOL NO 352141 7.... |..... 03/01/2014| Paydown (24) 1,761 (01 I 21 107/15/20231...........
36203M 4L 1|GOVT NATL MTGE ASSN | POOL NO 353727 8.... | ..... 03/01/2014| Paydown 1) 50 0 1 (07/15/2027|1...........
36203M RC  6|GOVT NATL MTGE ASSN | POOL NO 353383 8.... |..... 03/01/2014| Paydown (1) 50 0 1105/15/2025|1...........
36203N 3U  0|GOVT NATL MTGE ASSN | POOL NO 354611 7.... |..... 03/01/2014| Paydown.........vevmveerieerierinenine | cevveriverinnnnennines | cvvrenenennn2y928 [ 2,928 | i 2,871 | 2,888 [ e | B0 [ | i 40 2,928 (V1 IO 45 [07/15/2023(1...........
36203N 5M  6|GOVT NATL MTGE ASSN | POOL NO 354652 7.... |..... 03/01/2014| Paydown..........cvcvevenerrerierenennns | wevnerinsnineenennnees | evnernennnen 795 | i 1755 | e 1721 | e 1,732 [ | 23 [ | v 23 1,755 (V1 IO 21 109/15/2023| 1...........
36203R HS  1|GOVT NATL MTGE ASSN | POOL NO 356741 8.... | ..... 03/01/2014| Paydown (1) 44 0 1 108/15/2025
36204C 5N 7|GOVT NATL MTGE ASSN | POOL NO 366353 .1 03/01/2014| Paydown 6 934 0 11/15/2023
36204D HS 1|GOVT NATL MTGE ASSN | POOL NO 366641 03/01/2014| PaydOWN..........vvvereeircrinrirnennns | wevnerivenineenennnees | covseenennnnny 852 | 852 | i 815 | 823 [ | 29 [ | e 29 4,452 0 11/15/2023
36204D JA 8| GOVT NATL MTGE ASSN | POOL NO 366657 6.... | ..... 03/01/2014| Paydown 3 477 0 4 (12/15/2023(1...........
36204P 3V 2|GOVT NATL MTGE ASSN | POOL NO 376212 8.... | ..... 03/01/2014| Paydown 1) 105 0 1 (08/15/2025|1...........
36204P 6H 0 |GOVT NATL MTGE ASSN | POOL NO 376272 7.... |..... 03/01/2014| Paydown 4) 529 0 6 [01/15/2024(1...........
36204Q HP 8| GOVT NATL MTGE ASSN | POOL NO 376538 7....|..... 03/01/2014| Paydown (65) 6,112 (V1 IO 72 | 06/15/2024|1...........
36204R N8 7|GOVT NATL MTGE ASSN | POOL NO 377615 T7.... |..... 03/01/2014| Paydown 2 1,025 (V1 IO 13 109/15/20251...........
36204R QY  7|GOVT NATL MTGE ASSN | POOL NO 377671 6.... |..... 03/01/2014| Paydown 5 1,544 0 | v 23 103/15/2028| 1...........
36204T D5 0|GOVT NATL MTGE ASSN | POOL NO 379124 6.... |..... 03/01/2014| Paydown 4 618 0 5 |12/15/2023
36204V E8 8| GOVT NATL MTGE ASSN | POOL NO 380959 .103/01/2014| Paydown (1) 31 0 05/15/2024
36204W UJ 4 |GOVT NATL MTGE ASSN | POOL NO 382285 03/01/2014| Paydown 2 193 0 2 |02/15/2024
36205A WX 8| GOVT NATL MTGE ASSN | POOL NO 385062 6.... | ..... 03/01/2014| Paydown 1 279 0 3 |12/15/2025(1...........
36205B PB 2| GOVT NATL MTGE ASSN | POOL NO 385718 7.... |..... 03/01/2014| Paydown (7 700 0 8 |05/15/2024(1...........
36205H QR 3| GOVT NATL MTGE ASSN | POOL NO 391164 6.... | ..... 03/01/2014| Paydown 0 67 0 1 (03/15/2028|1...........
36205N W4 4| GOVT NATL MTGE ASSN | POOL NO 395867 8.... | ..... 03/01/2014| Paydown 4) 302 0 4 |05/15/2025(1...........
36205Q 6F 1|GOVT NATL MTGE ASSN | POOL NO 397870 8.... |..... 03/01/2014| Paydown 4) 273 0 4 108/15/2025| 1...........
36205Y AJ 1|GOVT NATL MTGE ASSN | POOL NO 404209 6.... | ..... 03/01/2014| Paydown 0 176 0 2 |07/15/2028|1...........
36206A NE  9|GOVT NATL MTGE ASSN | POOL NO 405489 7.... |..... 03/01/2014| Paydown 0 60 0 1109/15/2025(1...........
36206A QH 9|GOVT NATL MTGE ASSN | POOL NO 405556 ... |..... 03/01/2014| Paydown........vevreerrrrerinrerneenns | cevrerirensnenneninnees | eevvernennnen 128 | i 1,428 | et 1416 | b LT [ | e 1T [ | i 11 1,428 (V] IO 16 |01/15/2026
36206C 2Z 1|GOVT NATL MTGE ASSN | POOL NO 407692 .| 03/01/2014| Paydown 26 0 07/15/2025
36206D XC  6|GOVT NATL MTGE ASSN | POOL NO 408475 03/01/2014| Paydown 0 233 0 3 108/15/2025
36206E 5X 9 |GOVT NATL MTGE ASSN | POOL NO 409562 8.... | ..... 03/01/2014| Paydown 2 94 0 1 (07/15/2025|1...........
36206F R4 6|GOVT NATL MTGE ASSN | POOL NO 410107 7....|..... 03/01/2014| Paydown 1 1 1 LI TSN DU 0 1 0 09/15/2025(1...........
36206F TF 9| GOVT NATL MTGE ASSN | POOL NO 410150 6.... |..... 03/01/2014| Paydown 101 101 | ...... 101 | e 101 | oo | e 0 101 0 1 [10/15/2025|1...........
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36206G NL  0|GOVT NATL MTGE ASSN | POOL NO 410895 7.... |..... 03/01/2014| Paydown 7,415 163 7,578 (V1 IO 88 |01/15/2026| 1...........
36206H PS  1|GOVT NATL MTGE ASSN | POOL NO 411833 6.... | ..... 03/01/2014| Paydown 0 122 0 1 (03/15/2028| 1..
362060 B7 8|GOVT NATL MTGE ASSN | POOL NO 412362 8.... |..... 03/01/2014| Paydown (1) 48 0 1 (1171512027 1...........
36206K ZX 2|GOVT NATL MTGE ASSN | POOL NO 413958 8.... |..... 03/01/2014| Paydown 4) 196 0 3 109/15/2027|1...........
36206L TN  9|GOVT NATL MTGE ASSN | POOL NO 414657 6.... | ..... 03/01/2014| Paydown 0 38 0 09/15/2025|1...........
36206T ZF  2|GOVT NATL MTGE ASSN | POOL NO 421142 6.... |..... 03/01/2014| Paydown 0 56 0 1 12/15/2025/1...........
36207E 4B 7|GOVT NATL MTGE ASSN | POOL NO 430218 8.... |..... 03/01/2014| Paydown (1) 41 0 1109/15/2027|1...........
36207F LG  4|GOVT NATL MTGE ASSN | POOL NO 430627 6.... |..... 03/01/2014| Paydown 0 38 0 03/15/2028|1...........
36207F LS  8|GOVT NATL MTGE ASSN | POOL NO 430637 6.... |..... 03/01/2014| Paydown 0 184 0 2 | 04/15/2028|1...........
36207M K6 2 |GOVT NATL MTGE ASSN | POOL NO 436017 8.... | ..... 03/01/2014| Paydown (1) 73 0 1 (12/15/2027|1...........
36207M RP 3| GOVT NATL MTGE ASSN | POOL NO 436194 6.... |..... 03/01/2014| Paydown 1 256 0 3 |02/15/2028|1...........
36207N  4X 9| GOVT NATL MTGE ASSN | POOL NO 437438 8.... | ..... 03/01/2014| Paydown 0 5 0 11152027 1...........
36207N 6P 4| GOVT NATL MTGE ASSN | POOL NO 437478 6.... |..... 03/01/2014| Paydown 1 11 0 03/15/2029| 1..
36207U LL  0|GOVT NATL MTGE ASSN | POOL NO 442331 6.... |..... 03/01/2014| Paydown 0 61 0 1 (04/15/2028|1...........
36208C K9 7|GOVT NATL MTGE ASSN | POOL NO 446820 8.... |..... 03/01/2014| Paydown 0 6 0 08/15/20271...........
36208C MC  8|GOVT NATL MTGE ASSN | POOL NO 446855 8.... |..... 03/01/2014| Paydown 1) 25 0 11/15/2027{1...........
36208D QY  4|GOVT NATL MTGE ASSN | POOL NO 447871 8.... | ..... 03/01/2014| Paydown (3) 136 0 2 |11/15/2027|1...........
36208E 7A  5|GOVT NATL MTGE ASSN | POOL NO 449189 8.... |..... 03/01/2014| Paydown 1) 25 0 10/15/2027(1...........
36208H ML 7|GOVT NATL MTGE ASSN | POOL NO 451363 8.... |..... 03/01/2014| Paydown (1) 19 0 08/15/2027|1..
36208 HZ 8|GOVT NATL MTGE ASSN | POOL NO 452148 8.... | ..... 03/01/2014| Paydown (1) 32 0 06/15/2027|1...........
36208L 5V 5|GOVT NATL MTGE ASSN | POOL NO 454560 6.... | ..... 03/01/2014| Paydown 1 1,787 (V] IO 28 | 05/15/2028|1...........
36208Q NJ 1|GOVT NATL MTGE ASSN | POOL NO 457693 6.... | ..... 03/01/2014| Paydown 0 51 0 1 105/15/2028|1...........
36208Q RT  5|GOVT NATL MTGE ASSN | POOL NO 457798 6.... |..... 03/01/2014| Paydown 1 972 0 5 |08/15/2028|1...........
36208Q ZW 9| GOVT NATL MTGE ASSN | POOL NO 458057 6.... |..... 03/01/2014| Paydown 0 53 0 1 (03/15/2029| 1...........
36208R 4M 3| GOVT NATL MTGE ASSN | POOL NO 459028 6.... |..... 03/01/2014| Paydown 7 143 0 2 |04/15/2029(1...........
36208R WZ  3|GOVT NATL MTGE ASSN | POOL NO 458864 6.... |..... 03/01/2014| Paydown 0 41 0 02/15/2028|1...........
36208X QN 4 |GOVT NATL MTGE ASSN | POOL NO 464061 6.... |..... 03/01/2014| Paydown 0 93 0 1107/15/2028|1...........
36208X SQ 5| GOVT NATL MTGE ASSN | POOL NO 464127 6.... |..... 03/01/2014| Paydown 0 251 0 3 |08/15/2028|1...........
36208Y Z2  8|GOVT NATL MTGE ASSN | POOL NO 465261 6.... | ..... 03/01/2014| Paydown 1 22 0 04/15/2029| 1...........
36209B 5U 8| GOVT NATL MTGE ASSN | POOL NO 467159 6.... | ..... 03/01/2014| Paydown 0 29 0 08/15/2028| 1..
36209C 6J 0|GOVT NATL MTGE ASSN | POOL NO 468073 6.... |..... 03/01/2014| Paydown 0 64 0 1 (07/15/2028|1...........
36209C 6T 8| GOVT NATL MTGE ASSN | POOL NO 468082 6.... |..... 03/01/2014| Paydown 0 79 0 1107/15/2028|1...........
36209C 6U 5|GOVT NATL MTGE ASSN | POOL NO 468083 6.... |..... 03/01/2014| Paydown 0 44 0 07/15/2028|1...........
36209C LS  3|GOVT NATL MTGE ASSN | POOL NO 467537 6.... |..... 03/01/2014| Paydown 6 129 0 1 02/15/2029| 1...........
36209D RH 9| GOVT NATL MTGE ASSN | POOL NO 468588 6.... | ..... 03/01/2014| Paydown 0 73 0 1103/15/2029|1...........
36209E FV 9| GOVT NATL MTGE ASSN | POOL NO 469180 6.... | ..... 03/01/2014| Paydown 0 82 0 1]02/15/2028| 1..
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36209G UN 5| GOVT NATL MTGE ASSN | POOL NO 471389 03/01/2014| Paydown 116 116 | oo 116 | i 116 [ 0 116 1 02/15/2029| 1...........
36209 SH 5|GOVT NATL MTGE ASSN | POOL NO 473120 03/01/2014| PaYdOWN........c.ovvvriiiririerriinees | e | e 4,077 4,077 6 4077 | o v | 0 [ e 44 107/15/2028| 1.
36209K BG 2 |GOVT NATL MTGE ASSN | POOL NO 473539 .1 03/01/2014| Paydown 63 0 63 0 1 104/15/2028 1.
36209K Z7 6 |GOVT NATL MTGE ASSN | POOL NO 474266 03/01/2014| PaydOWN........c..ceoreiiriiiciniinens | veveeinsiersnineieins | coeninereeines 1,621 4 1,621 (V1 I 18 |05/15/2028| 1.
36209L X7 6| GOVT NATL MTGE ASSN | POOL NO 475102 03/01/2014| Paydown 446 1 446 0 5 |08/15/2028|1...........
36209M 3Z  5|GOVT NATL MTGE ASSN | POOL NO 476116 03/01/2014| Paydown 72 | o T2 | T2 | e 72 | s 0 72 0 1 (07/15/2028|1...........
36209N DJ  8|GOVT NATL MTGE ASSN | POOL NO 476305 03/01/2014| Paydown 181 181 [ e 181 [ 18T 0 181 0 2 |05/15/2028|1...........
36209N NF 5| GOVT NATL MTGE ASSN | POOL NO 476590 03/01/2014| Paydown 190 190 | oo 190 | 190 [ 0 190 0 2 |07/15/2028(1...........
36209P M8 7 |GOVT NATL MTGE ASSN | POOL NO 477483 03/01/2014| Paydown 36 | e 38 [ i35 i35 | 0 36 0 10/15/2028(1...........
36209P SM 0| GOVT NATL MTGE ASSN | POOL NO 477624 03/01/2014| Paydown 81 | e8| 81 | 81 | 0 81 0 1 (07/15/2028|1...........
36209R GC 1|GOVT NATL MTGE ASSN | POOL NO 479095 03/01/2014| Paydown 2 | e | s |2 | s 0 2 0 01/15/2030| 1...........
362098 2A 8| GOVT NATL MTGE ASSN | POOL NO 480569 03/01/2014| Paydown 103 103 0 103 0 1(08/15/2028| 1.
362098 VQ 1|GOVT NATL MTGE ASSN | POOL NO 480423 .| 03/01/2014| Paydown 487 487 1 487 0 5 |07/15/20281.
36209S WL 1|GOVT NATL MTGE ASSN | POOL NO 480451 03/01/2014| Paydown 594 594 1 594 0 6 107/15/2028] 1.
36209W TS  1|GOVT NATL MTGE ASSN | POOL NO 483961 03/01/2014| Paydown 244 284 | o226 | ieiienen228 | e |16 i | s 16 244 0 3 101/15/2029|1...........
36209X 7C 8| GOVT NATL MTGE ASSN | POOL NO 485191 03/01/2014| Paydown 535 535 | e 534 | B34 | 1 535 0 6 102/15/2029| 1...........
36209X W4 8| GOVT NATL MTGE ASSN | POOL NO 484967 03/01/2014| Paydown 102 102 [ o102 [ 102 | e 0 102 0 1112/15/2028|1...........
3620A6 CS  4|GOVT NATL MTGE ASSN | POOL NO 4.000% O.... 03/01/2014| PaydOWN........oovvvrremrrnerieriineenns | cevrverieninssseniines | eveesernend 66,902 | .....cocoone 66,902 | ..oooerernn69,264 | iiiiri89,197 | s | eeernn(2,295) [ | s (2,295) 66,902 (V1 IO 471 |07/15/20391...........
3620AR  2Y 6|GOVT NATL MTGE ASSN | POOLNO 4.000% O.... 03/01/2014| PaYOWN........ouvvvrriaeinerierirneenns | seenerserinsesnensnnes | oneesesinns 96,496 | ....ccoovvne 96,496 | ..............96,888 | .............96,869 | ..cooorrririnnen. (373) 96,496 0 642 02/15/2041(1...........
3620AR K9  1|GOVT NATL MTGE ASSN | POOL NO 4.000% 1.... 03/01/2014) PaydOWN.........vveurveerinriieriinins | ceviereienieninninens | cveeirenens 183,098 | ..covvenee 183,098 | .oovveerr 184,157 | il 184113 | i | e (1,015) [ | e (VL) RN [N 183,098 0 989 [10/15/2040(1...........
36210A 4U 8| GOVT NATL MTGE ASSN | POOL NO 486935 03/01/2014| Paydown (5} I I 61 0 1 (02/15/2029| 1.
36210A 5T 0 |GOVT NATL MTGE ASSN | POOL NO 486958 .103/01/2014| Paydown 293 293 293 0 3 |02/15/2029(1.
36210B BB 0| GOVT NATL MTGE ASSN | POOL NO 487034 03/01/2014| Paydown 225 225 225 0 2 103/15/2029| 1.
36210E X8 7 |GOVT NATL MTGE ASSN | POOL NO 490403 03/01/2014| Paydown 266 266 266 0 3 |03/15/2029}1...........
36210F UL  8|GOVT NATL MTGE ASSN | POOL NO 491187 03/01/2014| Paydown 95 | 98 |95 |95 | 0 95 0 01/15/2029| 1...........
36210F VW 3| GOVT NATL MTGE ASSN | POOL NO 491229 03/01/2014| Paydown 379 379 | o378 | 378 | s 1 379 0 4 103/15/2029| 1...........
36210G AG 9| GOVT NATL MTGE ASSN | POOL NO 491507 03/01/2014| Paydown 33 | 33 |33 |33 0 33 0 08/15/2029| 1...........
36210H D8 2|GOVT NATL MTGE ASSN | POOL NO 492527 03/01/2014| Paydown 143 143 | e 132 | 134 | 8 143 0 2 |06/15/2029(1...........
36210N FP 9| GOVT NATL MTGE ASSN | POOL NO 497074 03/01/2014| Paydown 869 869 | oo 87T | 869 | e 0 869 (V1 IO 12 | 11/115/20291...........
36210P YF  5|GOVT NATL MTGE ASSN | POOL NO 498510 03/01/2014| Paydown 139 0 139 2 103/15/2029|1...........
36210Q 2G 6| GOVT NATL MTGE ASSN | POOL NO 499475 03/01/2014| Paydown 2 0 2 09/15/2030| 1.
36210S  3X 4 |GOVT NATL MTGE ASSN | POOL NO 501314 .1 03/01/2014| Paydown 31 0 31 02/15/2029| 1.
36210T Q2  5|GOVT NATL MTGE ASSN | POOL NO 501873 03/01/2014) PaYOWN.......coourvvrererierinerienins | ceveeriinsesenssnennens | conersseniens 3,224 (106) 3,224 | oo | e | everiieniienn | i 34 |04/15/2029| 1.
362100 AP 8|GOVT NATL MTGE ASSN | POOL NO 502314 03/01/2014| Paydown 8 | 8 |8 8 s 0 8 04/15/2029| 1...........
36210X A4 9| GOVT NATL MTGE ASSN | POOL NO 505027 03/01/2014| Paydown 69 | cioerieriirenen89 [ B4 | i85 | 3 69 1105/15/2029|1...........
36210Y CE 3 |GOVT NATL MTGE ASSN | POOL NO 505969 03/01/2014| Paydown 34 | B4 |3 |3 0 34 09/15/2029| 1...........
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36211B AD 6 |GOVT NATL MTGE ASSN | POOL NO 507704 6.... | ..... 03/01/2014| Paydown 433 433 | ... 40T [ 12 | 2] i | 21 433 0 5 |04/15/2029(1...........
36211B XQ 2 |GOVT NATL MTGE ASSN | POOL NO 508387 8.... |..... 03/01/2014| Paydown 199 199 202 (3) 199 0 3 |10/15/2030(1..
36211G 28  1|GOVT NATL MTGE ASSN | POOL NO 512985 6.... |..... 03/01/2014| Paydown 174 174 | ... 161 . 8 174 0 2 |07/15/20291...........
36211G  ZP  1|GOVT NATL MTGE ASSN | POOL NO 512950 6.... |..... 03/01/2014| Paydown 65 | oo 65 | oo 60 | oo (372 I 3 3 65 0 1(07/15/2029| 1...........
36211W SV 1|GOVT NATL MTGE ASSN | POOL NO 525332 8.... | ... 03/01/2014| Paydown LA TT | s £ T I £ T [OOSR (1) (1) 77 0 1 {09/15/2030| 1...........
36213D GB  8|GOVT NATL MTGE ASSN | POOL NO 551094 6.... |..... 03/01/2014) PaydOWN........ooevvmeererrerineernennns | wevverineeneennnnensens | cveerineren 12,878 | i 124878 | e 12,775 | el 12,757 | (279) (279) 12,478 (V1 I 135 | 11/15/2031| 1...........
362152 YR 5|GOVT NATL MTGE ASSN | POOL NO 152020 8.... |..... 02/01/2014| Paydown (116) (116) 10,272 (] I 136 [01/15/2020{1...........
36216Q CV  6|GOVT NATL MTGE ASSN | POOL NO 171184 9...|..... 03/01/2014| Paydown ) 1) 85 0 1 (10/15/2016| 1...........
36216U EJ 2| GOVT NATL MTGE ASSN | POOL NO 174837 9.... | ..... 03/01/2014| Paydown ) (1) 72 0 1108/15/2016|1...........
36219R F8 9|GOVT NATL MTGE ASSN | POOL NO 256791 6.... |..... 03/01/2014| Paydown 1 249 0 3 |03/15/20291...........
36220C P8 8|GOVT NATL MTGE ASSN | POOL NO 274147 7.... |..... 03/01/2014| PaydoWN..........cveverererrerenrirnennn | wevnerinsnineenennnees | cevvsrinsernneeeni2Q7 |97 | i 278 | 283 [ | 18 i | i 15 297 0 4 112/15/2022| 1...........
36223X KF  8|GOVT NATL MTGE ASSN | POOL NO 320794 7.... |..... 03/01/2014| Paydown 5 179 0 2 |05/15/2022|1...........
36223X RS 3 |GOVT NATL MTGE ASSN | POOL NO 320997 7....|..... 03/01/2014| Paydown 469 8,707 0. 12/15/2022| 1..
36224G BK 3| GOVT NATL MTGE ASSN | POOL NO 327742 7....|..... 03/01/2014| Paydown 0 15 0 12/15/2022(1...........
36224) L2 6|GOVT NATL MTGE ASSN | POOL NO 329845 7.... | ..... 03/01/2014| Paydown 6 194 0 2 |12/15/2022|1...........
36224P 2G 2| GOVT NATL MTGE ASSN | POOL NO 334775 8.... | ..... 03/01/2014| Paydown 183 183 | ...... 188 | oo 186 | vevervrrrrernne [ revereerneinns (4) (4) 183 0 2 |08/15/20251...........
36224Q X8 4|GOVT NATL MTGE ASSN | POOL NO 335603 7.... |..... 03/01/2014| Paydown 115 15 | ... 108 | v 108 [ 7 7 115 0 1112/15/2022|1...........
36224X HB  0|GOVT NATL MTGE ASSN | POOL NO 341426 7.... |..... 03/01/2014| Paydown 161 161 | ...... 150 5 161 0 2 |12/15/2022(1...........
36225A 7D  6|GOVT NATL MTGE ASSN | POOL NO 780892 6.... | ..... 03/01/2014| Paydown 140 139 0 140 0 1 [11/15/2028|1..
36225A BK  5|GOVT NATL MTGE ASSN | POOL NO 780042 8.... |..... 03/01/2014| Paydown 317 37 | ... 326 7 317 0 4 101/15/2025| 1...........
36225A C2  4|GOVT NATL MTGE ASSN | POOL NO 780089 8.... | ..... 03/01/2014| Paydown 192 192 | ... 197 (3) 192 0 3 |03/15/20251...........
36225A CL  2|GOVT NATL MTGE ASSN | POOL NO 780075 8.... |..... 03/01/2014| Paydown 429 429 | ... 441 9) 429 0 7 103/15/20251...........
36225A CM 0| GOVT NATL MTGE ASSN | POOL NO 780076 8.... |..... 03/01/2014| Paydown A2 | o A2 | s 43 (1) 42 0 1 02/15/2025|1...........
36225A DA 5|GOVT NATL MTGE ASSN | POOL NO 780097 8.... | ..... 03/01/2014| Paydown 2 98 0 1 (04/15/2025|1...........
36225A G4  6|GOVT NATL MTGE ASSN | POOL NO 780219 7.... |..... 03/01/2014| Paydown 0 71 0 1(08/15/2025|1...........
36225A QV  5|GOVT NATL MTGE ASSN | POOL NO 780468 7.... |..... 03/01/2014| PaydOWN.........ovvvreererrerinrerennn | cevrerirersnenneninnees | cevvernenneend,348 | 5,343 | 5,239 | 5,264 [ | 80 [ | i 80 5,343 (V1 IO 60 | 12/15/2023|1...........
36225A RM 4 |GOVT NATL MTGE ASSN | POOL NO 780492 7.... |..... 03/01/2014| Paydown (25) 1,865 (V1 IO 21 [09/15/2024/1...........
36225B AE  8|GOVT NATL MTGE ASSN | POOL NO 780905 7.... |..... 03/01/2014| Paydown 0 134 0 1 109/15/2028|1...........
36225B PM 4 |GOVT NATL MTGE ASSN | POOL NO 781328 7.... | ..... 03/01/2014| Paydown , 15,964 (V1 IO 172 |09/15/2031 1...........
36292E QU 7 |GOVT NATL MTGE ASSN | POOL NO 4.500% O.... | ..... | 03/01/2014| Paydown 107,725 109,113 ...107,725 0 523 |04/15/2039| 1..
36296Q 6U 8| GOVT NATL MTGE ASSN | POOL NO 4.500% O.... | ..... 03/01/2014| Paydown e T1,216 | i 73,508 | e 73,449 71,216 0 604 |08/15/20391...........
912810 QW  1|US TREASURY NOTE/BOND 3.000% 05/15/42...... | ..... 01/02/2014| MIZUHO SECURITIES USA....... | cevvvrveeerneireeinnns | s 4,204,688 | ... 5,000,000 | ......... 4,220,310 | ......... 4,220,350 | ..ovvevevnreriens | verirneennn0 | |0 [ | s 4,220,389 | ..coovvvvrernns | e (15,702) | ..... (15,702) | ...... 19,890 [05/15/20421...........
912810 QZ 4 |US TREASURY NOTE/BOND 3.125% 02/15/43...... | ..... 01/17/2014| Various 3,978,791 | ......... 4,500,000 | ......... 3,878,438 | ......... 3,878,471 3,879,006 | ....ccvvvrrerer | e 99,784 | ...... 99,784 | ...... 59,231 | 02/15/2043|1...........
912810 RB 6 |US TREASURY NOTE/BOND 2.875% 05/15/43...... | ..... 02/25/2014| VATIOUS.......c.oovvererrirersrireieinnines | vevereieesesineienineins | even 20,617,199 | ...... 24,592,000 | ....... 20,065,547 | ....... 20,065,765 | ....coovvvevrrenne | crrnreeee D736 [ s | e 5,736 [ | 20,071,501 [ .o | e 545,698 |..... 545,698 |..... 141,841 |05/15/2043 1...........
912810 RC 4 |US TREASURY NOTE/BOND 3.625% 08/15/43...... . 103/17/2014[ISI GROUP INC......coovvvrrrrirernns | verveirernniseirersninns | evveees 19,857,813 | ....... 20,000,000 | ....... 18,994,535 | ....... 18,996,110 | .ovvvvrvvririvns | verreeern 3,816 | i | 3,816 | s | v 18,999,925 | ...ccvovvvvrer [ 857,887 |..... 857,887 |..... 418,577 |08/15/2043|1...........
912810 RD  2|US TREASURY NOTE/BOND 3.750% 11/15/43.. .| 03/31/2014| Various 23,349,219 | ... 23,000,000 | ....... 22,518,435 9,442,970 22,519,467 | ..o | e 829,752 |..... 829,752 |..... 241,471 [11/15/2043|1..
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912810 RE  0|US TREASURY NOTE/BOND 3.625% 02/15/44...... . [ 03/31/2014[ VAIIOUS. .......ocvrrerrrririierrrireiiens | ceveiernnireeerseines | v 58,572,475 | ....... 58,000,000 | ....... 58,543,125 (11) (11) 58,543,114 | ..covvvvvvires | e 29,386 | ... 29,386 |..... 208,087 |02/15/2044(1...........
912828 B6 6|US TREASURY NOTE/BOND 2.750% 02/15/24.. .| 03/31/2014| Strategas Securities, LLC... ..5,009,375 ,000,000 5,016,405 | ....ccooovviernrienns [ v | e (394) | i 35,550 5,016,400 7,093 |02/15/2024/1..
912828 JZ  4|US TREASURY NOTE/BOND 1.750% 01/31/14...... . 01/31/2014) MAEUFIEY.......cvovvereerieerceisiins | vevierieeeneeineniiees | e 1,117,000 | ......... 1,117,000 | ......... 1,108,015 11,116,832 168 [ .o | v 1,117,000 (VN I 9,774 |01/31/2014{1...........
912828 VB 3 |US TREASURY NOTE/BOND 1.750% 05/15/23...... | ..... 01/21/2014) VAMIOUS........cvvverrrireiseiirerienin | ceerneriesineineninees | ceveeens 9,718,917 | ...... 10,620,000 | ......... 9,596,168 | ......... 9,596,429 | ...oovviriieiis 5,225 | oo | e 9,601,654 | .cooovverirnern [ e 117,263 |..... 117,263 | ...... 34,398 |05/15/2023| 1...........
912828 VK 3 |US TREASURY NOTE/BOND 1.375% 06/30/18...... | ..... 01/02/2014| Strategas Securities, LLC........c.. | cververimeeinerviens | cervnens 4,536,439 | ......... 4,570,000 | ......... 4,540,012 | ......... 4,540,029 | ..oovvvvrrerrane | e 1T | [ e 7 [ | s 4,540,046 | ....cooovrvvres | e (3,607)] ....... (3,607) | ovovuvns 347 |06/30/2018| 1...........
912828 VQ 0|US TREASURY NOTE/BOND 1.375% 07/31/18...... | ..... 02/25/2014) VAHOUS.......oocvonrverincrierineernenes | cereeseseesssensesines | vvenns 15,310,421 | ....... 15,310,000 | ....... 15,182,971 | ....... 15,186,196 | .covovercererinne 3,315 | oo | e 15,189,511 | oo | e 120,910 |..... 120,910 |..... 114,537 |07/31/2018 1...........
912828 WE 6 |US TREASURY NOTE/BOND 2.750% 11/15/23...... | ..... 02/03/2014| VATIOUS......cvvvvvrerrirernnieierssinne | vervnresseressssinnnnens | ovees 14,964,844 | ....... 15,000,000 | ....... 14,711,715 | ....... 14,711,780 | v | e 1,689 | i | v 1,689 | oo | e 14,713,469 | ..oovovvvvrer [ o 251,374 |..... 251,374 11/15/2023 1...........
912833 KM  1|US TREASURY NOTE/BOND STRIP 0.000% 05/... | ..... 01/09/2014| Jeffries & CO......cvuveerrenrrrerirers | cervrireeerneireeinens | v 4,045,818 | ......... 4,200,000 | ......... 1,063,650 | ......... 3,348,528 5,003 3,353,532 | v | s 692,286 |..... 692,286 | .....cccorvrvnn 05/15/2017| 1....ccnvc.
912833 KY  5|US TREASURY NOTE/BOND STRIP_0.000% 02/... | ..... 01/31/2014| Strategas Securities, LLC........... | cccocivniiniiiiiiiinn | e 6,382,163 | ......... 7,175,000 | ......... 2143244 | ........ 4,938,445 | ..o, 26,857 | oo | s 4,965,302 | ..oorierinns 1,416,860 |..1,416,860 |...cccoovvrenren. 02/15/2020| 1...........
0599999. Total BONAS = U.S GOVEIMMENL........virieuiissiiisiiseieeneetessiasssssssess ettt | cnees 192,329,068 | ..... 198,747,906 | ..... 182,254,537 | ... 120,713,373 | coviicins 0 35,550 9,900 0. 187,394,222 | ..o 0 [..4,934,866 |..4,934,866 |..1,352,476 |...... XXX... [.XXX...
Bonds - All Other Government
10553Y AF 2 |BRASKEM FINANCE LTD SR UNSECURED 6.450 |F...|01/24/2014| HSBC SEC INC........cccovurviirernnes | cerrvrrreirensninverenns | vverenns 1,982,500 | ......... 2,000,000 | ......... 2,000,000 | cvovvvirerrnrinrirenens e [ e 0 2,000,000 | .vvvrvererrnis | e (17,500) | ... (QA00) ] — 02/03/2024
105756 BU  3|BRAZIL REPUBLIC OF SR UNSECURED 2.625%. |F...|02/06/2014| Jeffries & CO.......covvvvvvrrrernrninnee .1,742,000 ,000,000 1,761,000 .1,766,206 2,345 2,345 | e | v 1,768,551 | oo | e (26,551) | ... (26,551) | ... 01/05/2023
105756 BV  1|BRAZIL REPUBLIC OF SR UNSECURED 4.250%. |F...|03/12/2014| HSBC SEC INC........ccocoovrrrevrmrne | cormrnrirerimincriennes | e 2,871,840 | ......... 3,000,000 | .......... 2,985,630 | ......... 2,985,650 | ..cvevverrieren | e LL T UURIRTINN IO 49 2,985,699 ...(113,859) | ...(113,859) 01/07/2025
195325 BL 8|COLOMBIA REPUBLIC OF SR UNSECURED 7.37 |F...[03/21/2014| JEFFRIES........cccoovmmnirmrnnnnrns | eorernnrenmsineisnnns | cvvvenns 1,802,250 | ......... 1,500,000 | ......... 1,803,700 | ......... 1,772,799 | oo | v (11,256) [ ..vvvvvrrrirenins [ cerrnend (11,256) [ v | v 1,761,542 | oo | v 40,708 | ...... 40,708 03/18/2019
25714P  AF 5 |DOMINICAN REPUBLIC NOTES 9.040% 01/23/.....|F...| 01/23/2014| Redemption ~ 100.0000............ | overererermrerneerinenne | crverrnens 109,298 | ..ovvvvnees 109,298 | c.ovvvvneee 124,326 | oo 118,831 | oo | v (SRS S I [CRSKK) T IR 109,298 0 01/23/2018
279158 AB  5|ECOPETROL SA SR UNSECURED 7.625% 07/23. | F...| 02/10/2014| Larrainvial... 2,369,000 | ......... 2,000,000 | .......... 2,363,000 | ......... 1,160,182 | ..o | v (4,394) [ oo | v (4,394) 2,345,789 | covvvvervies | s 23,211 | ... 23,211 07/23/2019
29248D AA  0|ENANORTE TRUST UNSECURED 4.950% 04/25. | F...|01/25/2014| Redemption ~ 100.0000............ | coeeereerermrerrenirines | woverieinnnas 28,896 | ..coocovrene 28,896 | ..cocoornen. 28,896 | ..cooverenee 28,896 | ..oovvecrireriens | s 0 28,896 0 04/25/2023
29646A AA 4 |ESKOM HOLDINGS LIMITED SR UNSECURED 6. |F...|01/22/2014| CRT CAPITAL GROUP.. ..2,053,000 ,000,000 1,982,140 11,982,471 218 AT I R 1,982,689 [ ...coovvvevirrnes | s 70,311 | ... 70,311 08/06/2023
302154 AT 6 |EXPORT-IMPORT BANK KOREA SR NOTES 8.12 [F...| 01/21/2014] MatUrity..........ccoourerererrmriinerivins [ ovrirerirmnenenininins | cvvveriiens 500,000 | ............ 500,000 | ...cooones 498,120 499,892 [ [ e 108 108 500,000 0 01/21/2014
30215E AG 2 |EXPORT-IMPORT BANK KOREA NOTES 5.250%. | F...| 02/10/2014] MAtUFItY.......c..overevemrirrerierirnnis | reerseiseeseninsenes | eveein 7,000,000 | ........ 7,000,000 | ......... 6,959,190 | ......... 6,998,601 | ..ooocvvrcrrrriiee | e 1,399 [ | e 1,399 [ [ e 7,000,000 0 02/10/2014
31771V AA 1 |FINANCING OF INFRAST UKRAINE NOTES 8.3... F...|01/29/2014) GOLDMAN SACHS & CO......cce. | covrrmrverveneirernnes | veveres 2,737,500 | ......... 3,000,000 | ......... 3,043,440 | ......... 3,026,224 |.....coovvrirnnn. (612) (612) 3,025,612 ...(288,112) | ...(288,112) 11/03/2017
374422 AB 9| GHANA REPUBLIC OF UNSECURED 7.875% 08/. |F...|01/16/2014| Deutsche Bank - 2485 DTC........ | .cccoverrmrvineenininns | crverrnens 950,000 | ......... 1,000,000 | ............ 991,510 | .cvovnve. 991,613 [ .o | e 98 | o [ e 98 991,712 | e | e (41,712)| ..... (41,712) 08/07/2023
445545 AC  0|HUNGARY REPUBLIC OF SR UNSECURED 4.750|F... |01/14/2014| CHASE SECURITIES........cccccoovvr | cormmrrmrmrmrinennnees | ceviees 2,578,250 | ......... 2,500,000 | ......... 2,125,000 | ......... 2,420,015 | cooovvvrcieines | e 3,203 3,203 | oo | e 2,423,218 | .ovvivereins [ 155,032 |..... 155,032 02/03/2015
445545 AF 3 |HUNGARY REPUBLIC OF SR UNSECURED 7.625|F...|01/23/2014| JPM/CHASE 3,390,000 | ........ 3,000,000 | ......... 3,333,750 | ......... 3,325,277 (280) (280) 3,324,997 | oo | e 65,003 | ...... 65,003 03/29/2041
465138 7M1 |ISRAEL STATE OF SR UNSECURED 3.150% 06.. | F... |03/10/2014| CITIGROUP.........ccccoomurimmrermmnnns | vevrrererermmeenseniriees | cervrens 4,850,000 | ......... 5,000,000 | ......... 4,972,400 | ......... 4,974,401 | oo 315 KT R I 4974717 | o, (124717) | ...(124,717) 06/30/2023
500769 DF 8 |KREDIT FUER WIEDERAUFBAU GOVT GTD 3.50 | F... | 03/10/2014] Maturity...........cccovvurrvmeiinriniins | o | v 8,000,000 | ......... 8,000,000 | ......... 8,364,000 | ......... 8,017,910 | .ovvovvvererens | v (17,910) [ .cvveverrrierns [ v (17,910) 8,000,000 0 03/10/2014
KINGDOM OF MOROCCO SOVEREIGN  5.500%
617726 AG 9|12 F...]01/23/2014| CITIGROUP.........cccostrurrrnerirerins | eeereeiseisnerienines | oneinns 1,766,250 | ......... 2,000,000 | ......... 1,949,280 | ......... 1,949,912 | ..ooooviiiins (21) (VA ) ST I 1,949,891 [ ..oovvvrvviinnee ...(183,641) | ...(183,641) | ...... 14,361 |12/11/2042| 2FE......
71647N  AM 1| PETROBRAS GLOBAL FINANCE SR UNSECURED |F... |03/27/2014| HSBC SEC INC.........cccccomvurmivnee | crrverrmrimeinenirines | cevveens 2,042,800 | ........ 2,000,000 | ......... 1,995,440 [ ... | v (56) (56) [ .oovveerveerires [ v 1,995,384 [ ...coovvvevrines | s 47,416 | ...... 47,416 | ........ 4,861 | 03/17/2024| 2FE......
PETROLEOS MEXICANOS SR UNSECURED
71654Q AX 0]5.500 F...]03/11/2014| BARCLAYS INVEST 7254.......... | ccccoovvvnrivcivnnines | v 5,456,250 | ......... 5,000,000 | ......... 5,257,500 | ......... 5,242,887 | ..ooovvvrvercens | v (6,107) [ coovvererirerivnns [ v (6,107) 5,236,780 | ..cvvrvrirerivins | e 219,470 |..... 219,470 |..... 177,986 |01/21/2021| 2FE......
718286 AL  1|PHILIPPINES REPUBLIC OF NOTES 9.500%....... F...]01/10/2014| HSBC SEC INC.......cocovvrrerireris | cvevreeineriverienenes | v 1,450,000 | ......... 1,000,000 | ......... 1,460,000 | ......... 1,453,731 [ e | v [RIVE1S) | I I (1,299) | oo | v 1,452,432 | ..ooooovriines | e (2,432)| ....... (2,432) | ...... 22,167 |10/21/2024| 2FE......
760942 AS 1 |REPUBLICIA ORIENT URUGUAY SR UNSECURED |F...|01/15/2014| HSBC SEC INC.......coccovurmmrirmres | corerrreirnerrneriineines | eoveien 6,150,000 | ......... 5,000,000 | ......... 6,255,041 | ......... 6,193,265 | ...covvvrrrreririne | e (RIGTA) ] I [GITE) ) N 6,191,592 | ..ooovvvrrncrns | e (41,592) | ..... (41,592) | .....127,083 |03/21/2036| 2FE......
BARCLAYS INVESTMENT
857524 AA 0 |POLAND REPUBLIC OF SR UNSECURED 5.125%|F...|03/25/2014|DTC2196 | .evenineeines | covenin 2,215,000 | ......... 2,000,000 | ......... 2,061,055 | ......... 2,047,566 | ...ovvrrerreriiee | e (1,256) [ .ooovererrrrinens | erereenns (1,256) | cvvoovereerrnen | v 2,046,310 | ..ocvverreins [ 168,690 |..... 168,690 | ...... 44,701 | 04/21/2021{ 1FE......
900123 BB 5|TURKEY REPUBLIC OF SR UNSECURED 7.250% |F...| 01/23/2014| BNP PARIBAS.........c.cocovivirerns | covermrrveirnineireinnes | cvveis 2,123,000 | ......... 2,000,000 | ........ 2,732,500 | ......... 2,712,549 | oo | v (1,134) [ o | v (1134) | oo | v 2,711,415 | oo ..(588,415) | ...(588,415)| ...... 57,597 | 03/05/2038| 2FE......
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900123 BY 5|TURKEY REPUBLIC OF UNSECURED 5.125% 03 |F...|01/31/2014| BNP PARIBAS..........ccccomtermmrinnens | covvrneinnernneriineines | veienn 4,777,650 | .........5,000,000 | ........ 4,875,900 421 421 | e | e 4,877,383 | ..oovrvervncns | e (99,733)| ..... (99,733) 03/25/2022
900123 BZ 2 |TURKEY REPUBLIC OF UNSECURED 6.250% 09 |F...|03/12/2014| BNP PARIBAS... .2,111,060 .2,137,500 (2,114) [ s [ v (2,114) | oo 27148 | i | e (6,088)] ....... (6,088) 09/26/2022
900123 CF 5|TURKEY REPUBLIC OF UNSECURED 5.750% 03 |F...| 01/23/2014| BNP PARIBAS... .1,970,000 .1,985,020 0 11,985,020 | oo | e (15,020) 15,020) | . 03/22/2024
903724 AD 4 |UKRAINE GOVT OF UNSECURED 9.250% 07/24.. F...| 01/31/2014| BANC AMERICA..... .2,820,000 .3,000,000 ,000,000 0 .3,000,000 ...(180,000) | ...(180,000) 07/24/12017
903724 AF 9| UKRAINE GOVT OF SR UNSECURED 7.800% 11. | F...| 02/28/2014| BNP PARIBAS...........cccostvummrrnens | covvrrereneriveriinnines | oveiis 1,740,000 | .........2,000,000 | .......... 2,062,000 | ........ 2,057,112 (960) 2,056,151 ...(316,151) | ...(316,151) 11/28/2022
91086Q AS  7|UNITED MEXICAN STATES SR UNSECURED 6.7 [F...[01/10/2014{ HSBC SEC INC........ccccosurrmmrrnens [ rormremenrnmminseineiins | cerveeens 2,451,841 | ........2,068,000 | ......... 2,520,262 | ........ 2,493,183 | ..o (447) (A47) | oo | e 2,492,736 | ..ovvrerrnins | e (40,895)| ..... (40,895) 09/27/2034
91086Q AV 0| UNITED MEXICAN STATES SR UNSECURED 6.0 |F...{01/10/2014| HSBC SEC INC.........ccocovurerrvmnee [ covermrirervenerernnes | ceverns 2,184,600 | ......... 2,000,000 | ......... 2,407,580 | ......... 2,403,137 | oo (288) (288) | v | i 2,402,848 | ....ccovvvernn ..(218,248) | ...(218,248) 01/11/2040
91086Q BC  1|UNITED MEXICAN STATES SR UNSECURED 4.0 [F...|03/07/2014{ HSBC SEC INC........ccccosuvrmmrrnens [ wormrrmerneninenneins | cereeens 3,042,330 | ......... 3,000,000 | ......... 2,980,440 | ......... 2,980,553 | .ooocvirririnins 411 411 2,980,964 | ...oovrverrener | e 61,366 | ...... 61,366 10/02/2023
91086Q BE 7 HH.'IFP.M.EK.I%J\\LSJ./_\IFE?BHN\SJEQEBERLE5 F...[01/15/2014| BNP PARIBAS.........cooovmiirernne | cormrnerrieiniinerinninns | v 5,060,000 | ......... 5,000,000 | ......... 4,973,600 | ..o [ | e 0 | oo | e 4,973,600 | ..cocovvriiiies | e 86,400 | ...... 86,400 | ....cccoovnrnene 01/21/2045
El4237 31 5|5 F...| 02/28/2014| Larrainvial...........occovverevererineens | covvrevenriseriinnines | coveienns 2,080,000 | ........ 2,000,000 | ......... 2,020,000 | ........ 2,019,663 |...covvererirriinns (352) (352) 2,019,311 | oo | e 60,689 | ...... 60,689 | ...... 47,278 |10/07/2020
EJ0029 08 6|VOLCAN CIA MINERA SAA-CM SR UNSECURED.. |F...|01/15/2014| Larrainvial............cocveereneernneennee | sevrnervemeimeenseninnees | ceveeens 1,857,500 | ......... 2,000,000 | ......... 1,845,000 | ......... 1,846,064 | ....ccoocvvvrrnns 879 L4 I 1,846,943 [ ..o | s 10,557 | ...... 10,557 | ...... 50,465 |02/02/2022
HONDURAS GOVERNMENT SR UNSECURED
EJ5916 51 9(7.500 F...]03/05/2014| NOMURA SECURITIES.......c.ccc. | cevvrmeermerirneernernnns | wveeirenens 196,500 | ..vvvvneee 200,000 | ovvrerree 195,600 | vvovcrvrrircircrinns [ e | s 32 | [ e K72 IR (O 195,632 868 868 | ... 7,292 |03/15/2024
P17625 AA  5|BOLIVARIAN REP OF VZLA SR UNSECURED 9... |F...[02/18/2014| JPM/CHASE..........cccccorivmmrmrerins | cormrneirnrinsiierinnnes | cvvirevenes 948,450 | ......... 1,500,000 | .........1,200,000 | ......... 1,202,876 2,298 | oo | e 1,205,174 | .o ...(256,724) | ...(256,724) | ...... 39,000 | 05/07/2023
P17625 AD  9|VENEZUELA REPUBLIC OF BONDS 11.950% 08/.. |F...|02/19/2014| NOMURA SECURITIES. .2,185,500 3,000,000 2,286,523 | ..coovvvrvicns | e 1,897 [ | e 1,897 2,288,420 ...(102,920) | ...(102,920) | .....185,557 |08/05/2031
P3579E  AD 9 |DOMINICAN REPUBLIC SR UNSECURED 9.040% | F... |01/23/2014| Redemption ~ 100.0000 196,736 ..196,736 ..199,405 ....196,736 0 8,892 |01/23/2018
P3716X AA  7|ENANORTE TRUST SECURED 4.950% 04/25/2... |F... | 01/25/2014| Redemption ~ 100.0000... . 43343 | ... 43,343 | . 45,077 | ..............44,953 43,343 0 536 |04/25/2023
P8542T AP 2 |SCOTIABANK PERU SA SUBORDINATED 4.500% | F... | 03/13/2014| Larrainvial............ccoueuvererereneeens | coeervenmsermerineenee | eovevins 1,800,000 | ......... 2,000,000 | ......... 1,820,000 | ......... 1,821,330 [ .ovvevcevcrvnnnn | v LTBT [ | e 1,757 | s | e 1,823,087 [ ..ovecervrirnes | e (23,087) | ..... (23,087) ...... 23,750 |12/13/2027
P9379R  AA  5|EMPRESAS PUBLIC MEDELLIN SR UNSECURED. |F...|01/22/2014| Banc of AMENICa........c.ccvevevrnine | verveirerrerneirieinnins | vvereees 1,185,000 | ......... 1,000,000 | ......... 1,162,500 | ......... 1,153,330 | .o [ eerreeene(1,702) [ [ i (1,702) | cooevveervers | v 1,151,628 | .o | v 33,372 | ... 33,372 | ... 37,701 | 07/29/2019
P97475 AF  7|VENEZUELA REPUBLIC OF SR UNSECURED 5.7 [F...|02/19/2014| BNP PARIBAS.......cc.ccocommrurmivnns v | o 1,480,000 | ......... 2,000,000 | ......... 1,473,800 | ......... 1,727,894 | ..o | 016,665 [ i | v 16,665 | ..o | e 1,744,559 | ...coovvvvvrrnne ...(264,559) | ...(264,559) | ...... 56,861 |02/26/2016
BOLIVARIAN REP OF VENEZUELA SR
P97475 AP 5|UNSECURED F...]02/14/2014| NOMURA SECURITIES.........ccc. | covervivmmriinriveiiens | v 892,500 | ......... 1,500,000 | ............ 966,250 | ......... 1,009,963 | ...ovvvvvvrinns | e 2,786 2,786 [ .ovvoveerverenns | v 1,012,749 | .o ...(120,249) | ...(120,249) | ...... 43,656 |10/13/2024|4FE......
X2932T AA  7|FINANCING OF INFRASTRUCT GOVT GTD 8.37.. [F...|01/29/2014| GOLDMAN SACHS-90004.......... [ ccocreerrrmrerreerrinins | ceverrenens 912,500 | ......... 1,000,000 | ... 850,000 889,234 | ..o | e 1,998 [ oo | e 1,998 891,231 | oo | v 21,269 | ... 21,269 | ...... 20,938 |11/03/2017| 5FE......
X54003 AD 4 |UKRAINE GOVT SR UNSUBORDINATED 6.580%. | F... | 02/19/2014| BARCLAYS INVEST-34797........ | cooveenerermremeinieinns | covverienns 810,000 | ......... 1,000,000 | ............ 960,000 | ............ 965,567 | ..ovvvverrcirreres | i 1,520 [ o | e 1,520 967,081 ...(157,081) | ...(157,081) | ...... 16,998 |11/21/2016| 5FE......
UKRAINE GOVERNMENT SR UNSECURED
X93269 AA  0|6.750% F...]03/04/2014| BARCLAYS INVEST-34797........ | ceveveernerrneineriinns | woveernenens 880,000 | ......... 1,000,000 | ..coooreens 871,250 | ..coooneen. 909,574 | ..o | e 3,546 3,546 913,119 [ | e (33,119) | ..... (33,119) | ...... 21,188 |11/14/2017| 5FE......
UKRAINE GOVERNMENT SR UNSECURED
X93269 BR  2|6.875% F...|03/04/2014| BARCLAYS INVEST-34797... .2,275,000 2,500,000 .2,360,250 2,423,528 7,848 2,431,376 ...(156,376) | ...(156,376) | ......78,299 |09/23/2015|5FE......
1099999. Total Bonds - All Other GOVEIMMENL. ..ottt | ciin 108,068,344 | ..... 108,646,273 | ..... 110,232,075 | ....... 94,182,985 (15,879) | ..o | i 110,422,763 (2,354,419) | (2,354,419)|..2,443471 |...... XXX... [ XXX....
Bonds - U.S. States, Territories and P
452152 FY  2|ILLINOIS STATE BUILD AMERICABONDS 55...... | ..... 03/25/2014| Mesirow Financial............c.ccoceees | cevreerveremeenennnees | cevenens 3,276,660 | ......... 3,000,000 | ......... 3,277,500 | ......... 3,231,039 | .oovvveiieiiiee | e (T4 S I (9,347) 3,221,691 | oo | e 54,969 | ...... 54,969 |..... 122,375 |07/01/2019| 1FE......
605580 5X 3 |MISSISSIPPI STATE BUILD AMERICA BONDS....... | ..... 02/26/2014| Janney Montgomery-Muni........... | ceevereeerneerneinnns | vverenes 2,868,101 | ......... 2,625,000 | ......... 2,639,024 | ......... 2,638,308 |..ccovrvririrrns (67) (67) 2,638,241 | .covvvrriinis | e 229,861 |..... 229,861 | ...... 46,659 |11/01/2034| 1FE......
70914P  ME 9| PENNSYLVANIA ST BUILD AMERICA BONDS-SER | ..... 01/23/2014] Janney Montgomery-Muni.......... | covernnnininnininnnes | oo 4,254,520 | ........ 4,000,000 | ......... 3,931,970 | ......... 3,944,041 | .o 365 365 3,944,406 | ..o | e 310,114 |..... 310,114 | ... 84,217 | 02/15/2026| 1FE......
1799999. Total Bonds - U.S. States, Territories and Possessions OO OO OO OOP YO PP UOTORPOPOOSRRPPPPUOPY POTOON 10,399,281 | ......... 9,625,000 | ......... 9,848,494 | ......... 9,813,388 | oo [V (9,049) [ oo (V)] I (9,049 0 9,804,338 0 [ 594,944 |.... 594,944 |.... 253,251 |...... XXX... | .XXX....
Bonds - U.S. Political Subdivisions of States, Territories and P: ions
235308 UL 5 | DALLAS TEX INDPT SCH DIST QUALIFIED SCH.... | ..... | 03/1 1/2014| LOOP CAPITAL MARKETS........ 2,550,055 .2,500,000 0 2,500,000 |..oovorierienes | e 50,055 | ...... 50,085 | ...... 21,388 | 08/15/2033| 1FE......
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and POSSESSIONS..........cvvveiiininiisinnines .2,550,055 .2,500,000 .0 0 0 2,500,000 0] . 50,055 | ...... 50,055 | ...... 21,388 |...... XXX... [.XXX....
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Bonds - U.S. Special Revenue and Special A it
COLORADO BRDG ENTERPRISE REV BUILD
19633 AB  9|AMERI |.. 02/12/2014| Mesirow Financial 5,937,150 | ......... 5,000,000 | ......... 5,559,250 | ......... 5,537,903 | .oovvvrerireriies | e (1,402) [ oo | v (1,402) 5,536,501 | .cooovvveirenes [ e 400,649 |..... 400,649 | ...... 65,001 |12/01/2040| 1FE......
FED HOME LOAN MTGE CORP GOLD POOL NO
312836 Gv 3|0 03/01/2014| PaydOWN........covvvrrerremerierrineeins | cevreriensnsesenienes | oveevernn 24,635 | .o 24,635 | ..ocoonnvn. 25,605 | ..covoverenee 25,336 | ..ovrerrriinins (701) (701) 24,635 0 377 |04/01/2024|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312836 sB 4|GOO L 03/01/2014| Paydown 421 421 | ... 434 | i 429 [ | s (8) 8) 421 0 6 [12/01/2025(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31283H AZ 8GO0 .. 03/01/2014| Paydown (57) (57) 2,070 0 03/01/2028| 1.
FED HOME LOAN MTGE CORP GOLD POOL NO
31283H BU 8(GOO | 03/01/2014) PaYOWN.......coovvvrrircieerieeireinns | cevierissesessseinens | cernerinsinnns 7870 | oo 7870 | e 7,895 | oo 7,889 | o (20) (20) 7,870 (V1 IO 71 107/01/2028| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31283H EM 3fGOT .. 03/01/2014| Paydown 240 240 | ...... 224 | o Y272 2 (RO IR 14 | | s 14 240 0 3 107/01/2029{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3128F3 6Q 1|DB4 | 03/01/2014| Paydown 830 830 | ... T4 | e AL T TR IR K72 IR [ 32 830 0 9 |09/01/2025(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3128F4 PF 2|D64 |l 03/01/2014| Paydown 36 | s 36 | oo 35 | s 35 | 1 1 36 0 11/01/2025(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3128f5 2D 9|DB6 .. 03/01/2014| Paydown 231 231 | ... 228 | oo 229 [ 2 2 231 0 3 {11/01/2024{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3128F5 yw 2|pe6 .. 03/01/2014| Paydown 31 | s 31 | e 30 | oo 30 | 1 1 31 0 12/01/2025(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3128F7 BB 9|D67 .. 03/01/2014| Paydown 595 595 | ... 613 | e 604 | .o (10) (10) 595 0 8 |01/01/2026|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3128F8 XT 4|DB8 | 03/01/2014| Paydown 968 968 | ...... 954 | oo 955 | oo | e LT [N IS 13 968 (V1 IO 11 103/01/2026|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3128FE Qw 2(b73 .. 03/01/2014| Paydown 796 79 | ... 795 | oo 79 | s 2 2 796 (V1 IO 10 |08/01/20241...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3128FX 20 o|DS7 |l 03/01/2014| Paydown 221 221 | ... 219 | e 219 [ 2 2 221 0 2 |04/01/2028|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3128FX EL 7(D7 | 03/01/2014| Paydown 156 156 | ...... 154 | s 154 | i, 2 2 156 0 2 |03/01/2028(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3128FX EM 5(D87 .. 03/01/2014| Paydown LG T 36 | oo KL I I 36 | e | s 0 36 0 03/01/2028| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3128FX JP 3D .. 03/01/2014| Paydown 40 | oo 40 [ s 39 | s 39 | e [ s 0 40 0 03/01/2028| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3128FX K7 1|pg7 .. 03/01/2014| Paydown 89 | s 89 | oo 88 | o 89 | 1 1 89 0 1 (03/01/2028| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3128FY FN O(DS8 .. 03/01/2014| Paydown 118 118 | ... 7 | s LV R 1 1 118 0 1 (04/01/2028|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3128FY JA 4D |l 03/01/2014| Paydown 178 178 | ...... LA - ATT | i 1 1 178 0 2 |04/01/2028|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3128FY Kv 6/DB .. 03/01/2014| Paydown 29 | s 29 | s 29 | o 29 | e | s 0 29 0 04/01/2028| 1...........
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FED HOME LOAN MTGE CORP GOLD POOL NO
3128FY KX 2(/D88 |l 03/01/2014| Paydown 36 [ s 36 [ s 36 [ o 36 [ v e 0 36 0 04/01/2028(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3128FY sS3 o(D88 .. 03/01/2014| Paydown (57 I I (31T (51 I I (31: T TR PSRRI 0 68 0 1(04/01/2028|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3128FY uUT oO(D .. 03/01/2014| Paydown 28 | s 28 | oo 28 | o 28 | e [ s 0 28 0 04/01/2028| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312862 3J 1|pg9 L 03/01/2014| Paydown 144 144 | ... 143 | s 143 | i 1 1 144 0 2 |05/01/2028(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3128G2 4z 4|D89 L 03/01/2014| Paydown 104 104 | ...... 104 | oo 104 | oo 1 1 104 0 1 05/01/2028| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312862 FJ 8/DB L 03/01/2014| Paydown 150 150 | ...... 149 | s 149 | o 1 1 150 0 2 |05/01/2028(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312862 GY 4|pD89 | 03/01/2014| Paydown 17 M7 | ... [T 116 [ 1 1 117 0 1 104/01/2028|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312862 @8 o|DB 03/01/2014| Paydown 85 | oo 85 | oo 85 | oo 85 | e | s 0 85 0 1 (05/01/2028| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312862 Q9 8/pge | 03/01/2014| Paydown 366 366 | ...... 363 2 2 366 0 4105/01/2028|1..
FED HOME LOAN MTGE CORP GOLD POOL NO
312862 RB 2|DB L 03/01/2014| Paydown 68 0 68 0 1 (05/01/2028| 1.
FED HOME LOAN MTGE CORP GOLD POOL NO
312862 UH 5|DB L 03/01/2014| Paydown 289 289 | ... 287 | e 287 [ 2 2 289 0 3 |05/01/2028(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312862 um 4|D8 L 03/01/2014| Paydown 955 955 | ... 949 | v 950 [ .o 5 5 955 0 | v 10 |05/01/2028(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312863 BP 6|DB [l 03/01/2014| Paydown 351 351 | ... 349 | e 350 | s 2 2 351 0 4 (05/01/2028(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31286C 7 8(ET8 | 03/01/2014| Paydown 45 | 45 | s A4 | A5 [ | e 0 45 0 08/01/2014|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31286C UL 4(ETT .. 03/01/2014) PYOWN.......couvevvrrirerierineerenins | seveeressesnensssenens | cennerinnninnns 1,012 | s 1,012 | e 974 | oo 1,006 [ .eovvernrirerins 5 5 1,012 (V] IO 11 107/01/2014{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31286C VF 6(E7T7T | 03/01/2014| Paydown 192 192 | ... 185 | oo 190 | oo 2 2 192 0 2 |07/01/2014{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3128GC X9 8(E7T7Z | 03/01/2014| Paydown 120 120 | ...... 119 | s 120 | oo [ 0 120 0 1 (07/01/2014|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31286C xJ 6(ET7Z | 03/01/2014| Paydown 60 [ .o 60 | oo 60 | o B0 | v | e 0 60 0 1(07/01/2014|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3128GD RY 8(ET8 | 03/01/2014| Paydown 204 204 | ... 200 | i 204 | .o 1 1 204 0 2 |09/01/2014{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31286D wy 2(ET8 | 03/01/2014| Paydown 618 618 | ...... (51072 IO (} T 3 3 618 0 7 110/01/2014{1...........
3128GQ G3  9|FED HOME LOAN MTGE CORP POOL NO E87418. | ..... 03/01/2014| PaydOWN........covvrreevriereiernniees | cervnrneiernsinesenns | seveennenenns 11,865 | covvvveinnee 11,865 | .oovvvrrines 11,927 | v 11,880 | .ooverrrrciirens (15) (15) 11,865 (] I 127 [01/01/2017|1...........
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FED HOME LOAN MTGE CORP GOLD POOL NO
3128K7 M3 95 | 03/01/2014| PaydOWN........covvrrvreirereiernninens | cerserneiernnineeenns | wevvennenenns 98,573 | ovvvvinnnd 98,573 | v 102,424 | ..o 102,266 | ..vvervvrvrieririns | v (RG] RN IS (3,693) 98,573 0 689 | 08/01/2035(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3128M8 CE 25 .. 03/01/2014| Paydown.........ccccvvunrieeiieninniins | sevreiienienineninnes | v 42,108 | oo 42,108 | oo 43,752 | v 43,691 [ .o | e (1,583) [ coovvverrirerivins [ v (1,583) 42,108 0 252 |04/01/2034|1...........
3128MD RM 7 |Freddie Mac POOL NO 3.000% 06/01/28..........cc.c.. | veuce 03/01/2014) PaYdOWN.......courveenveerirereierienins | cervreeereeseniseenees | coveeienens 336,312 | cocooveeene 336,312 | cocvereee. 345981 | ............ 345,673 | ..o | e (9,361) [ covovernererrnens | erereenns (9,361) 336,312 0| covveene 1,922 (06/01/2028|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31287 6T 63 | 03/01/2014| PaYdOWN.......couvvvrireririeireiieinns | cerreeseeesissisnnnis | wvveinnsns 212,680 | .covornee. 212,680 | oo 217,300 | coovrenees 216,840 | .ovevervcrcins [ e (U 110) ) SRR IS (4,160) 212,680 0| oo 1,200 | 12/01/2025(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3128PW RP 53 | 03/01/2014| Paydown ...367,171 ..367,171 ....383,149 ..382,392 (15,221) 367,171 0 10/01/2026( 1.
3128PX T9 7|FED HOME LOAN MTGE CORP POOL NO 3.500%|..... 03/01/2014) PaYOWN........oovemiecrirrirneirneins | cervererneesssisessnes | ceeerneens 514,620 | ............ 514,620 | ............ 536,733 | coovoeeen. 536,148 | ..o | s (21,527) (21,527) 514,620 0 2,697 |01/01/2027{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312926 28 4|coo . 03/01/2014) PaYOWN.......couuevverererierineerenins | seveeresneesnensssenens | cennersnsnnnens 1447 | s 1447 | 1,353 | v 1,362 [ oo | e 85 | o [ e 85 1,447 (V1 IO 15 |06/01/2029|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312926 DE 3|coo . 03/01/2014| Paydown 268 268 | ... 264 | e 265 [ .o 3 3 268 0 4101/01/2022| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312926 65 9|coo 03/01/2014| Paydown 792 792 | ... TT4 | e AT [N B LT [ TRIN IS 15 792 (V1 IO 10 |03/01/20231...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312926 GA 8|coo 03/01/2014| Paydown 106 106 | ...... 104 | s 104 | oo 2 2 106 0 1112/01/2022|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312926 GP  5|co0 L 03/01/2014| Paydown (51 I (411 65 | o 65 | .o 1 1 66 0 1{01/01/2023| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312926 GS 9|coo 03/01/2014| Paydown 415 415 | ... 405 | o 408 [ .o 7 7 415 0 5 02/01/2023(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312926 H3 3|coo 03/01/2014| Paydown 44 LA T I T T I 1 1 77 0 1(07/01/2023| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312926 Jc 1jcoo 03/01/2014| Paydown 46 | oo 4B [ s 45 | o 45 | i 1 1 46 0 1109/01/2023| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312926 QN 9|coo 03/01/2014| Paydown L1 [ 16 | o LA L/ I IR 0 16 0 04/01/2026(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312926 @S 8|coo Ll 03/01/2014| Paydown 158 158 | ... 163 | oo 162 [ v | v (4) (4) 158 0 2 |06/01/2026|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312926 QX 7|coo 03/01/2014) PaYOWN........oucrvvurirciierineiieinns | serverineisneesiseinees | cerneriissines 1,053 | oo 1,053 | v 1,085 | v 1,076 | oo (24) (24) 1,053 (V1 IO 19 |08/01/2026|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312926 uwv e6|coo 03/01/2014) PaYOWN.......couvrvvreirervereneireenns | sevrerinsisnessneinees | cennersinsinenes 1,496 | oo 1,496 | .o 1478 | oo, TAT9 [ | e LA TN IS 17 1,496 (V1 IO 19 03/01/2028(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312926 v8 9|coo 03/01/2014| Paydown 124 124 | ...... 123 | s 123 | e 1 1 124 0 1 05/01/2028| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312926 w2 8|coo L 03/01/2014) PYdOWN.......coourvvrererierineeienins | cevierineesenssnenens | ceversneniens 5,859 | oo 5,859 | v 5,878 | oo 5,874 | oo (15) (15) 5,859 (V1 IO 55 |10/01/2028| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312926 Xt 8|coo Ll 03/01/2014| Paydown 315 315 | ... 310 | e 310 | 4 4 315 0 3 112/01/2028|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312926 y4 2|coo .. 03/01/2014| Paydown 343 343 | ... 321 | e 323 | e | e 20 | oo | e 20 343 0 4 103/01/2029| 1...........
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Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUsIP g | Disposal Shares of Carrying Increase/ |(Amortization)| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. | Disposal Date Disposal Disposal Disposal |During Year| Date (a)
FED HOME LOAN MTGE CORP GOLD POOL NO
312926 z¢f 6|COO | 03/01/2014| PAYAOWN........oovvrrveirrriiernninees | ceeeereniessnssienns | connsnennnnns 1,010 | oo 1,010 | v 944 | o 952 | v | e L1 J0 [RRRNR (SRR 58 1,010 (01 I 11 |04/01/2029(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31292H ¢b 4jcoo .. 03/01/2014| Paydown 107 107 100 | oo L1072 5 5 107 0 1103/01/2030{ 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31292H L2 gcor .. 03/01/2014| PayOWN........ouvevrrireinerierirneenns | seenerserinsesensnnes | oneesesinnns 20,014 | oo 20,014 | oo 19,733 | oo 19,756 | .oveevrcrirens 258 258 20,014 (V1N IO 114 109/01/2031| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31292H pPJ T7|COT .. 03/01/2014) PYOWN.......couvevvuereriereneerenins | sevseresnsesensnsesens | eenneesssnsens 3713 | e 3713 | e 3,909 | oo 3,892 | .o (179) (179) 3,713 (V1 IO 69 |01/01/2032|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31292H @z ojfcot .. 03/01/2014) PaydOWN.......coourvvrrerrirerinerienins | ceveerineesensnsennens | coversseninens 7,616 | oo 7,616 | oo 8,019 | oo 7,988 | oo (372) (372) 7,616 (V1 IO 91 |05/01/2032| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31292H s@ s8fcor .. 03/01/2014| PaydOWN........oovvvrrerermerieriineeins | cevreriensnseseniines | eveeeeinnns 30,115 | coverirens 30,115 | v 31,004 | .o 30,939 | .o (824) (824) 30,115 0 296 |11/01/2032|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3122 XB 55 |l 03/01/2014| PaydOWN.........ovvvrereririeirnrieinns | cerrnnreeesississnnnis | eovveininnns 112,696 | .ooovvene 112,696 | .ooovovernee 113,928 | oo 113,837 | oo | v (1,141) [ o [ v (1,181 | o | e 112,696 0 828 | 06/01/2033(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31292w  ET 4C0 | 03/01/2014| Paydown 333 333 328 | o 328 | 4 4 333 0 3 07/01/2028(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31292x 5L 9fCc13 | 03/01/2014| Paydown 88 1 1 88 0 1(08/01/2028| 1..
FED HOME LOAN MTGE CORP GOLD POOL NO
31292x ¢9 s8c2 .. 03/01/2014| Paydown 90 1 1 90 0 1(07/01/2028|1..
FED HOME LOAN MTGE CORP GOLD POOL NO
31292x TF 6|C13 | 03/01/2014| Paydown L I I 81 | oo 80 | oo 80 | .o 1 1 81 0 1(08/01/2028| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31292y bz r7|ct3 03/01/2014| Paydown (/72 [ Y72 I ¥4 I I T | e 1 1 72 0 1(08/01/2028| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31292y EF oOfC13 | 03/01/2014| Paydown 196 196 193 | oo 193 [, 3 3 196 0 2 108/01/2028|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31292y pP6 8ct4 |l 03/01/2014| Paydown 258 258 254 | oo 256 [ .o 2 2 258 0 3 |08/01/2028(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31292y w. 7(C4 | 03/01/2014| Paydown 153 153 151 | s 151 | oo 2 2 153 0 2 |08/01/2028(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293A F9 4|C14 | 03/01/2014) PaydOWN.......couurvvrererierinerienins | ceveerinessenssnennees | ceversseniens 2,430 | oo 2,430 | o 2,39 | o, 2,397 | o [ s 33 | [ e 33 2,430 (V] IO 12 |08/01/2028(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293A PS5 t1|ct4 |l 03/01/2014| Paydown 96 | s 96 | v 95 | oo 95 | oo 1 1 96 0 1 {09/01/2028|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293A z8 4|Ct5 |l 03/01/2014) PaYOWN........ouvvvrrieiinrieriieeins | cerieeriesisneeinseisees | coreerinsinenns 1,702 [ oo, 1,702 | v 1,677 | oo, 1,679 [ | e 23 | | e 23 1,702 0 9 |09/01/2028(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312938 H9 ofCt5 |l 03/01/2014| Paydown 761 761 750 | oo 754 | oo 7 7 761 0 4 (10/01/2028(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312938 PM 2fCt5 |l 03/01/2014| Paydown X T I 53 | o L5720 I 53 | e 1 1 53 0 1 (10/01/2028| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312938 sz ojcts | 03/01/2014| Paydown 156 156 154 | s 185 | oo 2 2 156 0 2 |10/01/2028|1...........
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUsIP g | Disposal Shares of Carrying Increase/ |(Amortization)| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. | Disposal Date Disposal Disposal Disposal |During Year| Date (a)
FED HOME LOAN MTGE CORP GOLD POOL NO
312938 v8 9c6 | 03/01/2014| Paydown 232 232 | ... 229 | oo 230 [ .o 2 2 232 0 2 {10/01/2028(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312938 x8 7(c6 |l 03/01/2014| Paydown P10 [ 20 | oo 20 | oo 20 | e [ s 0 20 0 10/01/2028 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312938 zA 7(C'6 | 03/01/2014) PaYOWN.......coorvvrrirerverineireeins | sevrerensinneesseenens | eennersnnesnnd 6,182 | oo K. 72 I 6,091 | oo 6,113 | oo [ e (SIS T ST (RN 69 6,182 (V1 IO 91 |10/01/2028| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293¢ 5w ofC17 | 03/01/2014| Paydown 218 218 | ... 215 | i 216 [ 2 2 218 0 2 |11/01/2028(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 FY 5/ct6 |l 03/01/2014| Paydown 3 3 3. K [T ISP 0 3 0 10/01/2028] 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 NR t1jC16 .. 03/01/2014| Paydown 9 9 9. Lo TS OO 0 9 0 10/01/2028] 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 Q. 1t1j¢t6 | 03/01/2014| Paydown 25 | s 25 [ s 25 [ v 25 [ o e 0 25 0 10/01/2028|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 QP 2(ct6 | 03/01/2014| Paydown A3 | s A3 [ s A2 | o 42 | 1 1 43 0 10/01/2028 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293¢ @@ ojce6 |l 03/01/2014| Paydown 564 564 | ... 556 7 7 564 0 5 10/01/2028(1..
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 RC oOfC6 .. 03/01/2014| Paydown 184 184 | ... 181 2 2 184 0 2 {10/01/2028(1..
FED HOME LOAN MTGE CORP GOLD POOL NO
312930 LD 2(ct7 | 03/01/2014| Paydown 196 196 | ... 193 | oo 193 | oo 3 3 196 0 2 |11/01/2028(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 3P 3|ct8 |l 03/01/2014) PaydOWN.......ccorverreerierineeienins | cevierimeeienisninens | coverinnniens 1,940 | oo, 1,940 | oo 1912 | s 1,915 [ e | e 26 | o [ e 26 1,940 (V1 IO 28 |12/01/2028|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 3y 4fCc8 |l 03/01/2014| Paydown 59 | oo 59 | o LY. I I 58 | i 1 1 59 0 1 (12/01/2028|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 &5 s5fC8 |l 03/01/2014| Paydown (51 I I (611 T (YA I 67 | o 1 1 68 0 1 (12/01/2028|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 AT 7(C18 | 03/01/2014| Paydown 15T 55 | oo 54 | oo 54 | o 1 1 55 0 1 (11/01/2028| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 BU 3|ct8 | 03/01/2014| Paydown 8 8 8 |. 8 | s [ 0 8 0 11/01/2028 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 Uz 1t1|jct8 |l 03/01/2014| Paydown 20 | oo 20 | oo 19 [ e 19 | e [ e 0 20 0 12/01/2028 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 BJ S5|C19 |l 03/01/2014| Paydown 8 8 8 |. 8 [ [ 0 8 0 12/01/20281...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293F 6w 1t1|cto |l 03/01/2014| Paydown 207 207 | ... 204 | o 205 | .o 2 2 207 0 2 |12/01/2028(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 MT 1|ct9 | 03/01/2014| Paydown 281 281 | ... 277 | o 278 | oo 4 4 281 0 3 {12/01/2028(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293H 3 3|c20 .. 03/01/2014| Paydown 890 890 | ... 807 | oo 819 | e | e YA T [T (R 7 890 (V1 IO 13 101/01/2029]1...........
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUsIP g | Disposal Shares of Carrying Increase/ |(Amortization)| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. | Disposal Date Disposal Disposal Disposal |During Year| Date (a)
FED HOME LOAN MTGE CORP GOLD POOL NO
31293H J6 9(¢20 .. 03/01/2014| Paydown 6 6 5. (5 J TR RS 0 6 0 01/01/2029{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 7 2|c2t |l 03/01/2014| Paydown 100 100 | v 90 [ o 94 | oo 6 6 100 0 1102/01/2029(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293y L e6|C2t 03/01/2014| Paydown 3 3 2. Y2 [T DU 0 3 0 01/01/2029| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293K N3 6C22 | 03/01/2014| Paydown (51 I (611 (572 I (572 IS 6 6 68 0 102/01/2029| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293k Q4 1fc22 | 03/01/2014| Paydown 181 181 | ... 165 | oo IO TN IS LS [TORTRIN ISR 16 181 0 2 |02/01/2029{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293k QX 7|c2 | 03/01/2014| Paydown 177 177 | ... 161 | s (LT TN IS 14 | e | s 14 177 0 2 |02/01/2029{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3129k zs s8fcz2 | 03/01/2014| Paydown 3 3 3. K [T ISP 0 3 0 02/01/2029{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293L HY 34C22 | 03/01/2014| Paydown 134 134 | ... 121 | s 125 |, 8 8 134 0 1103/01/2029(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 RL OfC23 | 03/01/2014| Paydown 1 1 16 0 03/01/2029| 1..
FED HOME LOAN MTGE CORP GOLD POOL NO
31293m 77 8|c24 .. 03/01/2014| Paydown 1 1 840 0 9 |04/01/20291..
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 16 7(C24 .. 03/01/2014| Paydown 424 424 | ... 396 | e 402 [ | e 22 | e | e 22 424 0 5 |03/01/2029{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 wT 5(C24 | 03/01/2014| Paydown 14 | e 14 | s 14 | 14 | s [ 0 14 0 04/01/2029| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293m  x7  2|c4 | 03/01/2014| PaYOWN........ouvvvrrireirciinriieeiins | ceereriiesiesesneninees | oneiseniins 11,745 | oo 11,745 | oo 10,983 | oo 11,234 | oo, 511 511 11,745 (V1 I 190 | 04/01/2029|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293N E3 o0|C4 .. 03/01/2014| Paydown 268 268 | ... 243 | i 245 | i | e Y272 IR (RN 22 268 0 3 |04/01/20291...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 6F 7(C26 .. 03/01/2014| Paydown 160 160 | ... 145 | s 146 | oo [ i 14 | e | s 14 160 0 2 |05/01/2029{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 E5 oO|C5 | 03/01/2014| Paydown (51 I [S1C T (0] I I (572 I 4 4 66 0 1 {04/01/2029|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 FQ 3|C25 | 03/01/2014| Paydown 200 200 | ... 181 | s L7 IR [ LA TR IS 17 200 0 2 |05/01/2029{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 GA 7|(C5 |l 03/01/2014) PaYOWN........ouvvvrrieiinrieriieeins | cerieeriesisneeinseisees | coreerinsinenns 1,161 | s 1,161 | o 1,053 | oo 1,074 [ | e 87 | oo | e 87 1,161 (V1 IO 17 |04/01/2029]1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 Jw 6C25 |l 03/01/2014| Paydown 404 404 | ... 367 | o KT [T IO 26 | o | e 26 404 0 4 104/01/2029|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 ya 2c26 .. 03/01/2014| Paydown 118 118 | ... 107 | v 110 | e 7 7 118 0 1 05/01/2029| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293Qq 5H 2|c2r . 03/01/2014| Paydown A8 | oo A8 [ s A3 | o A4 | 3 3 48 0 05/01/2029| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 6N 8|C27 | 03/01/2014| Paydown 53 | e 53 | oo 50 | oo 51 | i 3 3 53 0 1 ]05/01/2029] 1...........
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUsIP g | Disposal Shares of Carrying Increase/ |(Amortization)| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. | Disposal Date Disposal Disposal Disposal |During Year| Date (a)
FED HOME LOAN MTGE CORP GOLD POOL NO
31293q bJ 9|c26 03/01/2014| Paydown 13 [ s 13 | s 12 | s 12 | s 1 1 13 0 05/01/2029{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293Qq DY 6|C26 . 03/01/2014| Paydown 94 | s 94 | e 86 | oo 89 | 6 6 94 0 1 05/01/2029| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293Qq JK o|C26 | 02/01/2014) PaYOWN.......couvvvreirerverineireenns | sevverensessensineinees | cesnersssesnns 3,798 | oo 3,798 | o 3444 | . 3,508 | .o 290 290 3,798 (V1 IO 38 |05/01/2029| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293@ M5 9|c26 L. 03/01/2014| Paydown [T T | s 64 | oo (31C 1 I 5 5 71 0 1 (06/01/2029| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293Qq PG 2|c26 . 03/01/2014| Paydown 25 | s 25 | e 22 | e 23 | 2 2 25 0 05/01/2029| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293Qq Uz 4jc26 | 03/01/2014| Paydown 4 4 4. Z N N RO 0 4 0 05/01/2029| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 Wy 3|cz6 L 03/01/2014| Paydown 167 167 | ... 156 | oo 160 [ .o 7 7 167 0 2 |05/01/20291...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293@ xU 2|cz6 | 03/01/2014| Paydown 8 8 71. 8 [ e [ s 0 8 0 05/01/2029{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293R 4R 9|C28 .. 03/01/2014| Paydown 642 0 6 |06/01/2029|1..
FED HOME LOAN MTGE CORP GOLD POOL NO
31293R 5 6(C8 .. 03/01/2014| Paydown 19 0 06/01/2029| 1..
FED HOME LOAN MTGE CORP GOLD POOL NO
31293R ¢5 s8|cC27 .. 03/01/2014| Paydown 6 6 6 |. (o J TR RO 0 6 0 05/01/2029| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293R Y5 t1|c27. .. 03/01/2014| Paydown 108 108 | ... 101 | s L0728 I 6 6 108 0 1 {06/01/2029| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293R M8 1(c2z7 .. 03/01/2014| Paydown 227 227 | ... 212 | i 214 [ e | e 13 | e | s 13 227 0 2 |06/01/20291...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293R MG 3|cz7 | 03/01/2014) PaYOWN........ourvvrrirciierineineinns | cevrerisseseesseinens | cornerinsennns 3,142 | oo 3,142 | v 2,938 | oo 2,952 | oo 191 191 3,142 0 | v 17 106/01/2029]1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293R P4 7|C27 .. 03/01/2014| Paydown 125 125 | ... 114 | s LS TN IS L TR IS 11 125 0 1 (06/01/2029| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293R X 6(C27 .. 03/01/2014| Paydown 164 164 | ... LK 154 | oo 9 9 164 0 2 |06/01/2029{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293R YG ofC27 .. 03/01/2014| Paydown 84 | i 84 | o YA I I 81 | 4 4 84 0 1 {06/01/2029| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312938 A6 6fC28 | 03/01/2014| Paydown 195 195 | ... 183 | oo 187 |, 8 8 195 0 2 |06/01/2029|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 D9 7(C28 |l 03/01/2014| Paydown 15 [ s 15 | s 14 | s 14 |, 1 1 15 0 07/01/2029| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 DY 2C28 .. 03/01/2014| Paydown 177 177 | ... 166 | oo LY TN IS LV [N ISR 10 177 0 2 |06/01/2029{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312938 EA 3/C28 .. 03/01/2014| Paydown 40 | oo 40 | s KT I I 38 | 2 2 40 0 06/01/2029| 1...........
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUsIP g | Disposal Shares of Carrying Increase/ |(Amortization)| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. | Disposal Date Disposal Disposal Disposal |During Year| Date (a)
FED HOME LOAN MTGE CORP GOLD POOL NO
312938 F8 7(C28 | 03/01/2014| Paydown 411 411 ... 384 | i 388 | e | e 23 [ [ e 23 411 0 4 (07/01/2029{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312938 GF ofC8 |l 03/01/2014| Paydown (57 I I (31T (oK I I 65 | .o 3 3 68 0 1 07/01/2029| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 PP 8C8 | 03/01/2014| Paydown 157 157 | ... 143 | s LT N IS LV [T IS 10 157 0 2 |07/01/2029{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 wr ofC8 | 03/01/2014| Paydown 276 276 | .... 250 | i 259 [ e | e L2 TR IS 17 276 0 3 07/01/2029{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312938 Yyc 7(C28 | 03/01/2014| Paydown 212 212 | ... 198 | oo 203 [ 9 9 212 0 2 |07/01/2029{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293T DE 4|C290 | 03/01/2014| Paydown 35 | s 35 | e 32 | s 32 | 3 3 35 0 07/01/2029| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293T F8 S5|C20 |l 03/01/2014| Paydown 96 | e 96 [ oo 90 [ v LT RN 5 5 96 0 1107/01/2029(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293T FC 6|C29 | 03/01/2014| Paydown 426 426 | ... 398 | i 407 [ e | e 25 | oo | e 25 426 0 3 107/01/2029{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293T FD 4|C290 .. 03/01/2014| Paydown 321 321 | ... 300 321 0 2 |07/01/20291..
FED HOME LOAN MTGE CORP GOLD POOL NO
31293T JE 8|C29 | 03/01/2014| Paydown 149 149 | ... 139 8 8 149 0 2 |07/01/20291..
FED HOME LOAN MTGE CORP GOLD POOL NO
31293T N8 6|C29 | 03/01/2014| Paydown 112 112 ] ... 104 | oo 107 | oo 5 5 112 0 1(08/01/2029| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293T TP 2|C20 | 01/01/2014) PaydOWN........curverrieeiierinerienins | cevierinneienisninens | covverienniinens 2,971 | e 2,971 | v 2,778 | oo 2,843 | 127 127 2,971 0 | v 16 |08/01/20291...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312930 AV 6(C20 .. 03/01/2014| Paydown 133 133 | ... 125 | o 125 |, 8 8 133 0 1108/01/2029(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293w 3y 4Cc¢+ |l 03/01/2014| Paydown 85 | i 85 | oo 80 | oo 82 | 4 4 85 0 1 (10/01/2029| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293Ww H4 s5(C3¢ | 03/01/2014| Paydown 913 913 | ... L72: ) 853 [ o | e (61U TR (RN 60 913 0 9 |09/01/2029{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3123w LF s5C3¢ | 03/01/2014| Paydown 21 | s 21 | e 20 | oo 20 | 1 1 21 0 09/01/2029| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293w ST 8c¢ | 03/01/2014| Paydown 406 406 | .... 380 | v 387 | oo | v 19 | e | s 19 406 0 4109/01/2029| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3293w 1T 7(C1 |l 03/01/2014| Paydown 486 486 | .... A54 | s 463 [ e | e Y272 IR [N 22 486 0 5 {09/01/2029{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31293 RM  2fC32 |l 03/01/2014| Paydown 45 | 45 [ s A4 | 45 | 1 1 45 0 1 (10/01/2029| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312943 Y3 114 | 03/01/2014) PaYOWN.......oovenieerirerirneerenins | cerveeerneesnsesensees | eneereeens 125,330 | oovrernes 125,330 | coovrrrne 125,623 | covvvrnees 125,609 | .cvovvereirerinne (279) (V24 ) ST I 125,330 0 848 [12/01/2040(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312948 6K 6/C3%5 .. 03/01/2014| Paydown 1 1 1. LI TN DR 0 1 0 01/01/2030| 1...........
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FED HOME LOAN MTGE CORP GOLD POOL NO
31294C sP 9(c .. 03/01/2014| Paydown 6 6 6 .. (5 J TR RS 0 6 0 02/01/2030( 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31294C ™ 5(¢% | 03/01/2014| Paydown 236 236 | ... 233 | e 233 | s 3 3 236 0 3 102/01/2030|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31294D 6A 4|Cy .. 03/01/2014| Paydown 270 270 | ...... 253 | e 254 | e | e 16 | v | e 16 270 0 3 |03/01/2030{1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31294D EY 3|C% .. 03/01/2014| Paydown 49 | 49 | s 45 | o 46 | 3 3 49 0 1{02/01/2030| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312940 P2 1C% .. 03/01/2014| Paydown A2 | o A2 [ s A1 | A | 1 1 42 0 1(03/01/2030| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31294 BH t1|C37 .. 03/01/2014) PaydOWN.......coourverererierinerienins | ceveerinessensssennees | ceversneniens 1,559 [ v 1,559 | v 1,458 | oo, 1491 [ | e B8 | oo [ e 68 1,559 0 9 |03/01/20301...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31294F PU 4|C38 |l 03/01/2014| Paydown 4 4 4. 7/ TN U 0 4 0 05/01/2030( 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312946 WH 3|c¢ 03/01/2014| Paydown 7728 P 17 I T | s T4 T I 1 1 72 0 1 (06/01/2030| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31294 XE 3|EOO | 03/01/2014| Paydown 2 2 292 0 3 |06/01/2014(1.
31294K CW 3 |FED HOME LOAN MTGE CORP POOL NO E00985. | ..... 03/01/2014| Paydown.........ccccvvenriveriveninennn | cevveivmriinnineninnes | vvvriiennennnd, 1468 | 5,146 | e 5,073 | e 5T [ | e 35 [ [ e 35 5,146 (01 I 53 [06/01/2016| 1.
31294K MA 0 |FED HOME LOAN MTGE CORP POOL NO E01253. | ..... 03/01/2014| Paydown (242) (242) 18,489 (V1 IO 170 |12/01/2017| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
312%y 6@ o5 |l 03/01/2014| Paydown 388 388 54,802 0 05/01/2034| 1.
FED HOME LOAN MTGE CORP GOLD POOL NO
31297B AD 45 | 03/01/2014| PaYdOWN........couvvrrveriereierinniens | cernnrneiernnineeenns | wevvennnenenns 60,194 | ..coovenend 60,194 | .ccovvrrnee. 59,761 | vvvvernns BOTTT | v | v 417 417 60,194 0 572 |06/01/2034|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31297x 15 3fcs0 | 03/01/2014| Paydown [T T | e ¥ (VN I 70 | e 1 1 71 0 1 07/01/2030| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
313260 cA o3 |l 03/01/2014) PaYOWN........ouvevvrririierineireinns | sevvereesiseesneinees | cernerissisnns 4544 | o 4544 | oo 4,835 | oo 4,830 | .o (286) (286) 4,544 (V] IO 26 | 06/01/2042|1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
313208 wm 83 | 03/01/2014| PayOWN........ouverrrineenerieriineenns | seeneriensnsesnensnnes | oveesesin 28,830 | .coovvrrrnee 28,830 | .ovvrrrnene 29,974 | oo 29,951 | oo | e (RN PAD] I (1,121) 28,830 (V1N IO 146 | 04/01/2043| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31336 MR 3|cé0 L 03/01/2014| Paydown 882 882 | ... 830 882 0 11/01/2025( 1.
FED HOME LOAN MTGE CORP GOLD POOL NO
313356 NC 5|c80 Ll 03/01/2014| Paydown 332 332 | ... 312 | e 315 | e | s LA RTINS IS 17 332 0 4 104/01/2026| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31335¢ PM 1jcé0 L 03/01/2014| Paydown 372 372 | ... 383 | s 381 | oo | e 9) 9 372 0 6 |09/01/2026] 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31335H L ofjc0 |l 03/01/2014) PaYOWN........ourvvurireiierinrireinns | cerierensisneesiseinens | corerissesnes 2,683 | oo 2,683 | oo 2,714 | oo, 2,695 | .o (12) (12) 2,683 (V1 IO 37 103/01/2020| 1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
3136C FA 1{D50 .. 03/01/2014) PaYOWN.......couvvvrrireriereneiseenns | sevrerissernensineinens | cevnerinsinnes 1,011 | s 1011 [ e 967 | cooeerreereinne 989 [ e | e Y272 IR (R 22 1,011 (V] I 11 102/01/20241...........
FED HOME LOAN MTGE CORP GOLD POOL NO
313%6F GR 6|D52 .. 03/01/2014| Paydown AT7 ATT | ... 470 6 6 477 0 6 105/01/2024| 1.
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FED HOME LOAN MTGE CORP GOLD POOL NO
31356G  3Q D54 03/01/2014| PaydOWN.........ovvvrirriinrieeiisnnins | cevieresensnninnninnns | evvvnrirennnen 1,519 [ i, 1,519 | o 1,484 | o 1,500 [ [ e 19 | | v, 19 1,519 | o [ evrvernenenens | o0 | e 19 |07/01/2024(1...........
FED HOME LOAN MTGE CORP GOLD POOL NO
31356) QE 6|D55 03/01/2014| Paydown..........ccovrveiiimrinniienins | cevverineiinenicnninens | v [ i | B [ s 0 6 0 08/01/20241...........
31367M CQ 4 |FED NATL MTGE ASSN POOL NO 172979 03/01/2014| Paydown 348 | ... 352 | o349 | [ e (1) (1) 348 0 4 108/01/2022| 1...........
31368H JU  8|FED NATL MTGE ASSN POOL NO 190275 03/01/2014| PaydOWN..........vvvreeirereneineenns | seenerierineeneninnees | eeenennneinnennen89 [ civciiniinncnnn89 | v T | i T i | i, (2) 2 69 0 1 (11/01/2026| 1...........
31368H KV 4 |FED NATL MTGE ASSN POOL NO 190308 03/01/2014| Paydown..........ovevvvrerrnrirnernriieinnns | cernrensnnnnnernnnnens | cvvnsenninennnnnned0 | vvsvnsriniinennnd0 | i 53 [ o2 | e | s (3) (3) 50 0 1109/01/2030{ 1...........
31368H KX 0|FED NATL MTGE ASSN POOL NO 190310 03/01/2014| PayOWN.......covvvvrrircrnerenrniennns | sevrnerierinenseninees | eevvensnnsinserinen L2 | v T2 | e T2 | o T2 [ | e 0 72 0 1 (12/01/2030| 1...........
31368W NQ 9 |FED NATL MTGE ASSN POOL NO 202099 03/01/2014| Paydown (1) 304 0 4 (02/01/2023(1...........
31370M R6 7 |FED NATL MTGE ASSN POOL NO 235509 03/01/2014| Paydown 3 278 0 3 |10/01/2023(1.
31371E ZS 7 |FED NATL MTGE ASSN POOL NO 250153 .103/01/2014| Paydown (1) 65 0 1 (10/01/2024| 1.
31371F AG  7|FED NATL MTGE ASSN POOL NO 250307 03/01/2014| Paydown (13) 819 | i v | e [ e 10 [07/01/2025( 1.
31371F AH  5|FED NATL MTGE ASSN POOL NO 250308 03/01/2014| Paydown (16) 554 7 |08/01/20251...........
31371F DM  1|FED NATL MTGE ASSN POOL NO 250408 03/01/2014| Paydown 0 59 1111/01/2025(1...........
31371F  E9 9| FED NATL MTGE ASSN POOL NO 250460 03/01/2014| Paydown.........cceervernereerierenennn | wevverirensnenneninnnes | evverinennneen 1392 | i 1,392 | e 1,371 | i 1,374 [ | e 18 [ | v 18 1,392 [ e v | e | s 16 |02/01/2026(1...........
31371F EE 8| FED NATL MTGE ASSN POOL NO 250433 03/01/2014| Paydown 0 1 01/01/2026| 1...........
31371F JS  2|FED NATL MTGE ASSN POOL NO 250573 03/01/2014| Paydown (1) 70 1 104/01/2026(1...........
31371F MW 9| FED NATL MTGE ASSN POOL NO 250673 03/01/2014| Paydown (2) 75 1109/01/2026(1...........
31371F RM 6| FED NATL MTGE ASSN POOL NO 250792 03/01/2014| Paydown 0 10 01/01/2027| 1.
31371F  UJ 9| FED NATL MTGE ASSN POOL NO 250885 .103/01/2014| Paydown 5) 216 3 |04/01/2027(1.
31371F VC 3| FED NATL MTGE ASSN POOL NO 250911 03/01/2014| Paydown 1 1,357 [ v e | e | s 16 |05/01/2027 1.
31371F WL  2|FED NATL MTGE ASSN POOL NO 250951 03/01/2014| Paydown (1) 27 06/01/20271...........
31371F  XT  4|FED NATL MTGE ASSN POOL NO 250990 03/01/2014| Paydown (14) {072 U FURITRORTN (SRPPOOOOON | B ISR 11 |07/01/2027(1...........
31371G  2S 8| FED NATL MTGE ASSN POOL NO 251985 03/01/2014| Paydown 0 83 0 1110/01/2028|1...........
31371G 7D  6|FED NATL MTGE ASSN POOL NO 252092 03/01/2014| Paydown 2 121 0 2 |11/01/2028(1...........
31371G 7E  4|FED NATL MTGE ASSN POOL NO 252093 03/01/2014| Paydown 3 160 0 2 |11/01/2028(1...........
31371G  JW  1|FED NATL MTGE ASSN POOL NO 251477 03/01/2014| Paydown 0 179 0 1101/01/2028|1...........
31371G MR 8| FED NATL MTGE ASSN POOL NO 251568 03/01/2014| PaydOWN........ovvvrrerrrmerinrerennns | cevrerirensnenneninnees | covvernenneen 8,848 | 8,848 | viviiii8,802 | coviieee8,803 [ o | B [ | 45 8,848 0 | v 93 |03/01/2028| 1...........
31371G RR 3| FED NATL MTGE ASSN POOL NO 251696 03/01/2014| Paydown 1 37 0 03/01/2028( 1.
31371G  TJ 9| FED NATL MTGE ASSN POOL NO 251753 .| 03/01/2014| Paydown 2 74 0 1 06/01/2028| 1.
31371H B6 4 |FED NATL MTGE ASSN POOL NO 252161 03/01/2014| Paydown 1 19 0 12/01/2028( 1.
31371H NP 9|FED NATL MTGE ASSN POOL NO 252498 03/01/2014| Paydown (1) 330 0 4 (06/01/2029(1...........
31371H Q2  7|FED NATL MTGE ASSN POOL NO 252573 03/01/2014| Paydown 7 220 0 2 |06/01/20191...........
31371H VJ 4 |FED NATL MTGE ASSN POOL NO 252717 03/01/2014| Paydown 2 76 0 1{09/01/2029| 1...........
31371H YB 8| FED NATL MTGE ASSN POOL NO 252806 03/01/2014| Paydown 7 153 0 1110/01/2029(1...........
31371y DS 0| FED NATL MTGE ASSN POOL NO 253113 03/01/2014| Paydown (40) 751 0 8 |03/01/20301...........
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313710 JJ 4| FED NATL MTGE ASSN POOL NO 253265 03/01/2014| Paydown 794 (40) (40) 751 0 9 |05/01/20301...........
31371 L3 6|FED NATL MTGE ASSN POOL NO 253346 03/01/2014| Paydown 5,630 (119) (119) 5,485 0 | v 89 |06/01/2030| 1.
313710 UG  7|FED NATL MTGE ASSN POOL NO 253583 .103/01/2014| Paydown .16 0 16 0 01/01/2031| 1.
31371K  EV 9 |FED NATL MTGE ASSN POOL NO 254048 03/01/2014| Paydown ..13,689 (86) (86) 13,363 (V] I 138 [11/01/2016( 1.
31371K  JZ  5|FED NATL MTGE ASSN POOL NO 254180 03/01/2014| PaydOWN........oovvvrrirrieerieriienins | crvrerierinseieninnes | eevvennnineenen 22 [ cvverrerineennn 22 | overierienesnenns 23 | 23 [ | s (1) (1) 22 0 01/01/2032| 1...........
31371K  KH 3 |FED NATL MTGE ASSN POOL NO 254196 03/01/2014) PaydOWN.........oevemeereriereneerenins | severereneennsniseenens | coverernerenni 23,287 | iviinenni23,237 | v 23,301 | ooiiereeni23,207 [ | e 30 | e [ e 30 23,237 0 235 (02/01/2017| 1...........
31371K L7 4 |FED NATL MTGE ASSN POOL NO 254250 03/01/2014| Paydown 81 | oo 8T [ s 85 [ e85 | | s 4) 4) 81 0 1103/01/2032|1...........
31371K MG 3 |FED NATL MTGE ASSN POOL NO 254259 03/01/2014| PayOWN.......couvvvrrirreneriersieenns | cevneriensnsesensnnes | veesessnns 27,551 | oo 27,551 | e 28,029 (177) (177) 27,551 0 257 |04/01/2017|1...........
31371K Q7 9 |FED NATL MTGE ASSN POOL NO 6.500% 07/0.... 03/01/2014| Paydown..........cvuivrereiriiererneirens | cervrineiernsineeienns | coveennienns 17,205 | oo 17,205 | e 17,742 (495) (495) 17,205 (] I 174 {07/01/20321...........
31371K  S7  7|FED NATL MTGE ASSN POOL NO 254442 5.50.... 03/01/2014| PaydOWN..........vvvrrierieerieriinneins | cevererierinneinenienes | vriveriennd 60,540 | ..............60,540 | ............. 62,631 (893) (893) 60,540 0 565 |09/01/2017|1...........
31371K  SD 4 |FED NATL MTGE ASSN POOL NO 254416 7.50.... 03/01/2014) PaYOWN.......courvvrrirereerineineenns | sevverensisnensnneisens | cenneriinnisnns 1,389 | oo 1,389 [ 1,469 (65) (65) 1,389 0 9 |07/01/2032(1...........
31371K WE 7 |FED NATL MTGE ASSN POOL NO 254545 5.00.... 03/01/2014| Paydown ..87,164 ..88,526 (559) (559) 87,164 (V] I 726 |12/01/2017|1.
31371K WF 4 |FED NATL MTGE ASSN POOL NO 254546 5.50... .103/01/2014| Paydown ..58,113 .59,121 (399) (399) 58,113 0 519 [12/01/2017| 1.
31371K YA 3|FED NATL MTGE ASSN POOL NO 254605 7.50.... 03/01/2014| Paydown 123 130 ) 7 123 0 2 |12/01/2032(1.
31371L DH 9 |FED NATL MTGE ASSN POOL NO 5.500% 10/0.... 03/01/2014| PaYdOWN........covvrrveriereierinniens | cervnrneirernnineeenns | soveennenenns 15,531 | v 15,831 | o 15,594 (56) (56) 15,531 (V[ I 132 (10/01/2033(1...........
31371L  PL 7 |FED NATL MTGE ASSN POOL NO 4.500% 05/0.... 03/01/2014| PaydOWN..........ocvverrererirerniineiens | cevereieeeriseneninnins | eonevenans 213,561 214,011 (41) (41) 213,561 (VN I 1,557 [05/01/2019|1...........
31373T GM 6| FED NATL MTGE ASSN POOL NO 302704 03/01/2014| Paydown 21 | 2 [ 21 [ ] | | 0 21 0 12/01/2024{1...........
31373T SH  4|FED NATL MTGE ASSN POOL NO 303020 03/01/2014| Paydown 437 431 5 5 437 0 5 {10/01/2024{1...........
313730 F8 5|FED NATL MTGE ASSN POOL NO 303591 03/01/2014) PYOWN.......couvvvvrrirerierineereenns | sevverinsisnensneenens | eernerissesnns 4223 | 8,223 | AAT2 | BT [ | e A5 | e | s 45 4,223 (V1 IO 56 | 11/01/2025|1...........
313730 QE  0|FED NATL MTGE ASSN POOL NO 303853 03/01/2014| Paydown (8) 409 0 5 |04/01/2026|1...........
313730 TD  9|FED NATL MTGE ASSN POOL NO 303948 03/01/2014| Paydown (56) 1,196 0 | s 11 06/01/2026] 1.
313730 US 4 |FED NATL MTGE ASSN POOL NO 303993 .103/01/2014| Paydown 4) 211 0 3 |07/01/2026(1.
31374F 5C 9| FED NATL MTGE ASSN POOL NO 313243 03/01/2014| Paydown (42) 1,165 (V1 IO 22 | 12/01/2026| 1.
31374G NC  7|FED NATL MTGE ASSN POOL NO 313687 03/01/2014| Paydown..........ccevmveerrcrinrineins | ceinerinrieeinennnees | covnernnninnen2y 148 [ 2,146 | 2,060 | oo 2,071 [ | e 75 [ | e 75 2,146 (V1 U 27 09/01/20271...........
31374G SY  4|FED NATL MTGE ASSN POOL NO 313835 03/01/2014| Paydown 1) 58 0 1 [11/01/2027|1...........
31374N QL 9| FED NATL MTGE ASSN POOL NO 319159 03/01/2014| Paydown 0 138 0 2 |01/01/2026|1...........
31374P  SQ 1 |FED NATL MTGE ASSN POOL NO 320127 03/01/2014| Paydown 1 382 0 4 09/01/2015(1...........
31374Q AJ 4| FED NATL MTGE ASSN POOL NO 320509 03/01/2014| Paydown 0 121 0 1(08/01/2025|1...........
313748 5U 1 |FED NATL MTGE ASSN POOL NO 323159 03/01/2014| Paydown 1 161 0 2 |04/01/2028(1...........
31374S ZL 8 |FED NATL MTGE ASSN POOL NO 323047 03/01/2014| Paydown 5) 324 0 4 (12/01/2024(1...........
31374T 3F  4|FED NATL MTGE ASSN POOL NO 323998 03/01/2014| Paydown (27) 523 0 7 111/01/2029(1.
31374T EU  9|FED NATL MTGE ASSN POOL NO 323347 .103/01/2014| Paydown 5 175 0 2 |09/01/20281.
31374T LK 3| FED NATL MTGE ASSN POOL NO 323530 03/01/2014| Paydown 3 92 0 1 (09/01/2026| 1.
31374T W5 4| FED NATL MTGE ASSN POOL NO 323868 03/01/2014| PaydOWN........ovvvereercrierirnennn | wevnerinsnineenennnees | converneneenen2yD04 | v 2,504 | 2,856 | o880 [ o | 83 [ | 43 2,504 (V] I 36 |08/01/2029| 1...........
31375E  TC 5|FED NATL MTGE ASSN POOL NO 332747 03/01/2014| Paydown 0 179 0 2 |12/01/20251...........
313756 WE 2| FED NATL MTGE ASSN POOL NO 334645 03/01/2014| Paydown 0 895 (1 I 10 |02/01/2026|1...........
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31375L 3G 8 |FED NATL MTGE ASSN POOL NO 338399 7.00.... |..... 03/01/2014| Paydown 13 [ s 13 | s K I LT TN U 0 13 0 05/01/2026| 1...........
31375L G6 6 |FED NATL MTGE ASSN POOL NO 337821 6.50.... |..... 03/01/2014| Paydown 97 0 97 0 1 03/01/2026| 1.
31375M WN 9 |FED NATL MTGE ASSN POOL NO 339153 6.50... .103/01/2014| Paydown 24 0 24 0 03/01/2026| 1.
31375U PY  5|FED NATL MTGE ASSN POOL NO 345239 8.00.... | ..... 03/01/2014| Paydown 51 (1) 51 0 1108/01/2026 1.
31375W CB  5|FED NATL MTGE ASSN POOL NO 346666 7.50.... | ..... 03/01/2014| Paydown 161 161 166 | oo LIS TN IR (4) (4) 161 0 2 |09/01/2026(1...........
31375X U7 2 |FED NATL MTGE ASSN POOL NO 348106 6.50.... | ..... 03/01/2014| Paydown 270 270 271 | e (VOO ISR 0 270 0 2 |06/01/2026|1...........
31376A BZ 0 |FED NATL MTGE ASSN POOL NO 349356 7.50.... |..... 03/01/2014| Paydown 95 | s 95 [ s 98 [ o 97 [ v [ e 1) (1) 95 0 1106/01/2026(1...........
31376E N2 2 |FED NATL MTGE ASSN POOL NO 353309 7.50.... | ..... 03/01/2014| Paydown 144 144 148 | oo LY [N SRR (3) () 144 0 2 |12/01/2025(1...........
31376G FL  4|FED NATL MTGE ASSN POOL NO 354871 8.00.... |..... 03/01/2014| Paydown 1 1 1 LI TSNS DU 0 1 0 08/01/2026| 1...........
31376 4B 2|FED NATL MTGE ASSN POOL NO 5.500% 12/0.... | ..... 03/01/2014) Paydown.........ccceuveenrrerenrinenins | wevveriverinenneninenes | vvrrieenneen 78,812 | i 78,812 | i 79,945 | i 79,860 [ oo | v (1,048) [ ..o | e (1,048) 78,812 0 899 [12/01/2032(1...........
31376K EF 9 |FED NATL MTGE ASSN POOL NO 5.000% 03/0.... | ..... 03/01/2014| Paydown (319) (319) 28,359 0 238 (03/01/2019| 1...........
31376K MK 9 |FED NATL MTGE ASSN POOL NO 5.500% 04/0.... | ..... 03/01/2014| Paydown (525) (525) 55,418 (V1 IO 489 |04/01/2035(1.
31376L GH 1 |FED NATL MTGE ASSN POOL NO 358500 7.00... .103/01/2014| Paydown 100 100 0 100 0 1 (01/01/2027) 1.
31376P 2Q 7 |FED NATL MTGE ASSN POOL NO 361783 7.50.... |..... 03/01/2014| Paydown 3 3 0 3 0 10/01/2026| 1.
31376Q BA  0|FED NATL MTGE ASSN POOL NO 361933 7.50.... | ..... 03/01/2014| Paydown 2 2 2 2 | | e 0 2 0 10/01/2026|1...........
31376Q BD  4|FED NATL MTGE ASSN POOL NO 361936 7.50.... |..... 03/01/2014| Paydown 44 TT | e 79 | oo T [T O (1) (1) 77 0 1 {09/01/2026| 1...........
31376S 2E 8 |FED NATL MTGE ASSN POOL NO 364473 8.00.... | ..... 03/01/2014| Paydown L [P 11 | s L I L [OTTRTSTIN U 0 11 0 12/01/2026|1...........
31376S V8 9| FED NATL MTGE ASSN POOL NO 364339 7.00.... |..... 03/01/2014| Paydown 3 3 3 K [T ISP 0 3 0 02/01/2027|1...........
31376S VY 2 |FED NATL MTGE ASSN POOL NO 364331 7.00.... | ..... 03/01/2014| Paydown 2 2 2 Y2 IO DU 0 2 0 02/01/2027| 1...........
31376W GF 1 |FED NATL MTGE ASSN POOL NO 367498 7.00.... | ..... 03/01/2014| Paydown 59 | e 59 | oo 59 | s 59 | i [ s 0 59 0 1 {04/01/2027|1...........
31376Y AX 4 |FED NATL MTGE ASSN POOL NO 369122 7.50.... | ..... 03/01/2014| Paydown 2 2 0 2 0 05/01/2027| 1.
31377A VQ 7 |FED NATL MTGE ASSN POOL NO 371523 7.00... .103/01/2014| Paydown 377 377 1 377 0 4 |04/01/2027(1.
31377B X9 1 |FED NATL MTGE ASSN POOL NO 372504 7.00.... | ..... 03/01/2014| Paydown 95 | i 95 0 95 0 1 (02/01/2027) 1.
31377D PZ  8|FED NATL MTGE ASSN POOL NO 374040 7.50.... |..... 03/01/2014| Paydown 25 | s 25 | oo 26 | o 26 | o | s 0 25 0 08/01/2027| 1...........
31377D WQ  0|FED NATL MTGE ASSN POOL NO 374255 7.00.... |..... 03/01/2014| Paydown 833 833 839 | i 831 [ 2 2 833 (V1 IO 10 |03/01/2017{1...........
31377G QY  3|FED NATL MTGE ASSN POOL NO 376771 7.00.... |..... 03/01/2014| PaYOWN........ovvvvrrirreneriersieenns | cevneriensnsesensines | verseinnnns 18,344 | oo 18,344 | oo, 18,3671 | covvevrrrne 18,352 | ovveuvrvrerneens | e (7) 7 18,344 0 319 [09/01/2027|1...........
31377H LQ  3|FED NATL MTGE ASSN POOL NO 377535 7.00.... |..... 03/01/2014| Paydown 23 | s 23 | s 23 | o 23 | e [ s 0 23 0 04/01/2027|1...........
313780 T2 6|FED NATL MTGE ASSN POOL NO 395769 7.50.... |..... 03/01/2014| Paydown AT YT VKT I 72 IR O (1) (1) 71 0 1 10/01/2027|1...........
31378F XD  2|FED NATL MTGE ASSN POOL NO 397676 7.00.... |..... 03/01/2014) PaYOWN........oorvvreircrverineireenns | sevverinsisnensseinees | cennerinsisnns 8,596 | .coovcrrrnenne 8,596 | ..oorvrrrine 8,604 | ...cocvvrnen. 8,593 | .o 3 3 8,596 (V1 IO 55 109/01/2027|1...........
31378G G5 6|FED NATL MTGE ASSN POOL NO 398120 6.50.... |..... 03/01/2014| Paydown 22 | i 22 | o 22 | oo 27 IR PSSR 0 22 0 12/01/2027|1...........
31378G GY  3|FED NATL MTGE ASSN POOL NO 398115 6.50.... |..... 03/01/2014| Paydown 0 54 0 1 (12/01/2027) 1.
31378G  PA  5|FED NATL MTGE ASSN POOL NO 398317 6.50... .103/01/2014| Paydown 0 85 0 1 104/01/2028| 1.
31378G PF  4|FED NATL MTGE ASSN POOL NO 398322 6.50.... |..... 03/01/2014| Paydown 0 19 0 04/01/2028| 1.
31378) AR  8|FED NATL MTGE ASSN POOL NO 399716 7.00.... |..... 03/01/2014| Paydown 0 166 0 2 |09/01/2027{1...........
31378L JY 9 |FED NATL MTGE ASSN POOL NO 401779 7.50.... |..... 03/01/2014| Paydown 6 6 6 (o R OO U 0 6 0 10/01/2027|1...........
31378M PL  8|FED NATL MTGE ASSN POOL NO 402827 6.50.... |..... 03/01/2014| Paydown 237 237 P I 236 [ .o 1 1 237 0 3 |12/01/2027|1...........




81's030

Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUsIP g | Disposal Shares of Carrying Increase/ |(Amortization)| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. | Disposal Date Disposal Disposal Disposal |During Year| Date (a)
31378M ST 8|FED NATL MTGE ASSN POOL NO 402930 7.50.... |..... 03/01/2014| Paydown 114 114 2 114 0 1 02/01/2028| 1...........
31378P 2C 6 |FED NATL MTGE ASSN POOL NO 404971 7.50.... |..... 03/01/2014| Paydown 65 (1) 65 0 1 111/01/2027|1.
31378R  3Q 0| FED NATL MTGE ASSN POOL NO 406807 .103/01/2014| Paydown 15 0 15 0 04/01/2028| 1.
31378S UJ 4 |FED NATL MTGE ASSN POOL NO 407485 6.50.... |..... 01/01/2014| Paydown 253 0 253 0 1112/01/2027|1.
31378T EU  5|FED NATL MTGE ASSN POOL NO 407947 7.50.... |..... 03/01/2014) PaydOWN.......coorvvrrierirerinerienins | cerierimneienisninens | coverinnniens 1,498 (21) 1,498 0 | v 10 | 12/01/2027{1...........
313780 D6 6|FED NATL MTGE ASSN POOL NO 408825 6.50.... |..... 03/01/2014| Paydown 99 0 99 0 1 02/01/2028| 1...........
313780 V4 1 |FED NATL MTGE ASSN POOL NO 409335 6.00.... | ..... 03/01/2014| PaYdOWN........coverricirrreiernniees | vereereniessnsienns | connsnennnnns 5172 214 5172 (01 I 27 [11/01/2028|1...........
31378X BA 3 |FED NATL MTGE ASSN POOL NO 411433 6.50.... | ..... 03/01/2014| Paydown A2 | o A2 | s 42 | o A2 [ e | e 0 42 0 02/01/2028| 1...........
31378X C6 1 |FED NATL MTGE ASSN POOL NO 411493 6.00.... | ..... 03/01/2014| Paydown 1T 59 | oo L1 I I 58 | o 1 1 59 0 1(04/01/2028|1...........
31378Y ML  5|FED NATL MTGE ASSN POOL NO 412663 6.00.... |..... 03/01/2014| Paydown 411 411 | ... 405 | o 405 | .o, 6 6 411 0 4 103/01/2028] 1...........
31379B EE 9 |FED NATL MTGE ASSN POOL NO 414233 6.50.... | ..... 03/01/2014| Paydown 230 1 230 0 3 02/01/2028(1...........
31379C 3Q 2|FED NATL MTGE ASSN POOL NO 415807 6.00.... | ..... 03/01/2014| Paydown 125 1 125 0 1 05/01/2028| 1.
31379D X4 6|FED NATL MTGE ASSN POOL NO 416599 .103/01/2014| Paydown 72 0 72 0 1 (11/01/2028| 1.
31379G U6  7|FED NATL MTGE ASSN POOL NO 419205 6.50.... |..... 03/01/2014| Paydown 261 1 261 0 2 |04/01/2028(1.
31379G ZP  0|FED NATL MTGE ASSN POOL NO 419350 6.50.... |..... 03/01/2014| Paydown (< 0 [P (510 [ 60 [ .o (510 ORI 0 60 0 1104/01/2028|1...........
31379H QZ 6|FED NATL MTGE ASSN POOL NO 419972 6.50.... |..... 03/01/2014| Paydown 22 | s Y72 I 22 | e 7 IR P 0 22 0 04/01/2028| 1...........
31379 DC  7|FED NATL MTGE ASSN POOL NO 420499 6.00.... |..... 03/01/2014| Paydown (K 2 I 63 | oo (5720 [N (5720 [ 1 1 63 0 1103/01/2028|1...........
31379 WM  4|FED NATL MTGE ASSN POOL NO 421052 6.50.... |..... 03/01/2014| Paydown 121 121 | ... 121 | s 121 | s [ s 0 121 0 1 (04/01/2028|1...........
31379K E5 8 |FED NATL MTGE ASSN POOL NO 421456 7.50.... | ..... 03/01/2014| Paydown 83 | i 83 | oo 85 | oo L ST O 1) (1) 83 0 1(02/01/2027| 1...........
31379K KH  5|FED NATL MTGE ASSN POOL NO 421596 6.50.... |..... 03/01/2014| Paydown 82 | e £ I 82 | oo 82 | o [ s 0 82 0 1 {04/01/2028|1...........
31379K SP 9 |FED NATL MTGE ASSN POOL NO 421826 7.00.... | ..... 03/01/2014| Paydown 34 1 1 34 0 04/01/2028| 1.
31379L VG 3 |FED NATL MTGE ASSN POOL NO 422815 .| 03/01/2014| Paydown 1,766 4 4 1,766 0 04/01/2028| 1.
31379N V9 5|FED NATL MTGE ASSN POOL NO 424640 6.50.... |..... 03/01/2014| Paydown 166 1 1 166 0 2 |04/01/2028(1.
31379Q CG  3|FED NATL MTGE ASSN POOL NO 425871 6.00.... |..... 03/01/2014| Paydown 34 | s 34 | s 33 | s 33 | e [ s 0 34 0 04/01/2028| 1...........
31379R GQ  5|FED NATL MTGE ASSN POOL NO 426907 7.00.... |..... 03/01/2014| Paydown 107 107 | ...... 104 | oo 105 | oo 2 2 107 0 1 05/01/2028| 1...........
313798 ZC 3 |FED NATL MTGE ASSN POOL NO 428339 7.00.... | ..... 03/01/2014) PaYOWN.......couuvverererierrineerenens | seveersrnsesensseenens | covversnsninens 1,607 | .o 1,607 | v 1,555 | v 1,564 [ oo | e A4 | e | e 44 1,607 (V1 IO 11 05/01/2028(1...........
31379T SY  1|FED NATL MTGE ASSN POOL NO 429035 6.50.... |..... 03/01/2014| Paydown 191 191 | ... 192 | oo 191 | oo [ e 0 191 0 2 |07/01/2028(1...........
313790 E2 3 |FED NATL MTGE ASSN POOL NO 429553 6.00.... |..... 03/01/2014| Paydown (51 I [S1C T (012 I 85 | .o 1 1 66 0 1 06/01/2028| 1...........
31379V 3H 0 |FED NATL MTGE ASSN POOL NO 431100 7.00.... | ..... 03/01/2014| Paydown L [P, L [P L I, | [T U 0 1 0 06/01/2028| 1...........
31379Y QV 8 |FED NATL MTGE ASSN POOL NO 433468 6.00.... |..... 03/01/2014| Paydown L. 72 I 72 [ L [P 81 [ 1 1 82 0 1108/01/2028|1...........
31379Y UT  8|FED NATL MTGE ASSN POOL NO 433594 6.50.... | ..... 03/01/2014| Paydown 112 112 | ... 112 0 112 0 1 (09/01/2028| 1.
31379Y VA 8 |FED NATL MTGE ASSN POOL NO 433609 .103/01/2014| Paydown 137 137 | ... 135 2 137 0 1110/01/2028 1.
31379Y VT  7|FED NATL MTGE ASSN POOL NO 433626 6.00.... |..... 03/01/2014| Paydown (K [ 13 | s 13 0 13 0 10/01/2028( 1.
31379Y XB 4 |FED NATL MTGE ASSN POOL NO 433674 6.00.... | ..... 03/01/2014| Paydown 120 120 | ... 118 2 120 0 1 (11/01/2028| 1...........
31379Y XS 7 |FED NATL MTGE ASSN POOL NO 433689 6.00.... |..... 03/01/2014| Paydown 196 19 | ...... 193 | s 193 | i 3 3 196 0 2 |11/01/2028|1...........
31380B A2 6 |FED NATL MTGE ASSN POOL NO 434825 6.50.... | ..... 03/01/2014| Paydown 395 395 | ... 396 | oo 395 | s | s 0 395 0 3 |07/01/2028|1...........




61°'6030

Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUsIP g | Disposal Shares of Carrying Increase/ |(Amortization)| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. | Disposal Date Disposal Disposal Disposal |During Year| Date (a)
31380B CC 2 |FED NATL MTGE ASSN POOL NO 434867 6.00.... | ..... 03/01/2014| Paydown 26 | s 26 | oo 25 | o 25 | o | s 0 26 0 08/01/2028| 1...........
31380B VA  5|FED NATL MTGE ASSN POOL NO 435409 6.50.... |..... 03/01/2014| Paydown 45 0 45 0 07/01/2028| 1.
31380C VX  3|FED NATL MTGE ASSN POOL NO 436330 .103/01/2014| Paydown 302 0 302 0 3 |09/01/2028(1.
31380D 3Z 7|FED NATL MTGE ASSN POOL NO 437416 6.00.... | ..... 03/01/2014| Paydown 982 [ o982 | 966 | 967 [ | e 15 | [ 15 982 (V1 I 10 |09/01/2028( 1.
313800 4E 3 |FED NATL MTGE ASSN POOL NO 437421 6.00.... |..... 03/01/2014| Paydown 256 3 256 0 2 109/01/2028|1.........
31380E  R8 9 |FED NATL MTGE ASSN POOL NO 438011 6.00.... |..... 03/01/2014| Paydown 322 322 0 3 09/01/2028(1...........
31380F HC 8|FED NATL MTGE ASSN POOL NO 438627 7.50.... |..... 03/01/2014| Paydown 30 (1) 30 0 08/01/2028(1...........
31380G WM  7|FED NATL MTGE ASSN POOL NO 439952 6.50.... |..... 03/01/2014| Paydown 138 0 138 0 2 |11/01/2028(1...........
31380H 6C  6|FED NATL MTGE ASSN POOL NO 441067 6.00.... | ..... 03/01/2014| Paydown 284 4 284 0 3 109/01/2028|1...........
31380H N4 5|FED NATL MTGE ASSN POOL NO 440611 6.50.... |..... 03/01/2014| Paydown 40 0 40 0 09/01/2028| 1...........
31380H VP  9|FED NATL MTGE ASSN POOL NO 440822 6.50.... |..... 03/01/2014| Paydown 18 0 18 0 10/01/2028(1...........
31380H VY  0|FED NATL MTGE ASSN POOL NO 440831 6.00.... | ..... 03/01/2014| Paydown 151 2 151 0 2 110/01/20281.
313804 PC  1|FED NATL MTGE ASSN POOL NO 441519 .103/01/2014| Paydown 1,827 (47) 1,827 0 08/01/2028| 1.
31380K A7  5|FED NATL MTGE ASSN POOL NO 442030 6.50.... | ..... 03/01/2014| Paydown 228 0 228 0 2 10/01/2028(1.
31380K EC  0|FED NATL MTGE ASSN POOL NO 442131 6.00.... | ..... 03/01/2014| Paydown 96 | e (o1 0 [ 95 [ o 95 [ v 1 1 96 0 1110/01/2028|1...........
31380K JL  5|FED NATL MTGE ASSN POOL NO 442267 6.50.... | ..... 03/01/2014| Paydown 25 | s 25 | oo 25 | oo 25 | e | s 0 25 0 10/01/2028(1...........
31380K JP 6 |FED NATL MTGE ASSN POOL NO 442270 6.50.... | ..... 03/01/2014| Paydown 206 206 | ... 206 | o 206 | oo | e 0 206 0 2 {10/01/2028(1...........
31380K JQ 4|FED NATL MTGE ASSN POOL NO 442271 6.50.... |..... 03/01/2014) PaydOWN.......coourvvriererierinerienins | ceveerinessenssnennens | coversneniens 1,239 [ oo 1,239 | v 1,241 | s 1,238 | v 1 1 1,239 0 7 110/01/2028(1...........
31380K JZ 4 |FED NATL MTGE ASSN POOL NO 442280 6.00.... | ..... 03/01/2014| Paydown L4 TR T T I YT I 76 | o 1 1 78 0 1 (10/01/2028| 1...........
31380L MR 6 |FED NATL MTGE ASSN POOL NO 443268 6.00.... | ..... 03/01/2014| Paydown 39 | s 39 | e 38 | s 38 | e [ s 0 39 0 09/01/2028| 1...........
31380L YA 0 |FED NATL MTGE ASSN POOL NO 443605 6.00.... | ..... 03/01/2014| Paydown 100 1 100 0 1 (10/01/2028| 1.
31380L YL 6 |FED NATL MTGE ASSN POOL NO 443615 .103/01/2014| Paydown 22 0 22 0 11/01/2028 1.
31380M HG 4 |FED NATL MTGE ASSN POOL NO 444031 6.00.... | ..... 03/01/2014| Paydown 148 5 148 0 2 110/01/2028(1.
31380N JT  2|FED NATL MTGE ASSN POOL NO 444974 6.50.... |..... 03/01/2014| Paydown A2 | o A2 | s A2 | s A2 [ | e 0 42 0 10/01/2028(1...........
31380N NG  5|FED NATL MTGE ASSN POOL NO 445091 6.50.... |..... 03/01/2014| Paydown 32 | s K72 I 33 | s 32 | e [ e 0 32 0 11/01/2028(1...........
31380N NN  0|FED NATL MTGE ASSN POOL NO 445097 6.50.... |..... 03/01/2014) PaYOWN.......couvevvrvrrierrinerienins | seveerineesensseenens | cenversnnniens 5,792 | oo 5,792 | cvvrrreriens 5,760 | oo 5,761 | oo [ e K72 IR (R 32 5,792 (V1 IO 63 | 11/01/2028| 1...........
31380P GG 8 |FED NATL MTGE ASSN POOL NO 445799 6.50.... | ..... 03/01/2014| Paydown 239 239 | ... 239 | e 239 | s | e 0 239 0 3 {11/01/2028(1...........
31380P RY  7|FED NATL MTGE ASSN POOL NO 446103 6.00.... |..... 03/01/2014| Paydown 56 | i 56 | v 55 | o 55 | o 1 1 56 0 1 (10/01/2028|1...........
31380P SX 8 |FED NATL MTGE ASSN POOL NO 446134 6.00.... | ..... 03/01/2014| Paydown 45 | 45 | s A3 | A4 | 1 1 45 0 01/01/2029| 1...........
31380Q F7 7|FED NATL MTGE ASSN POOL NO 446690 6.50.... |..... 03/01/2014| Paydown 12 | e 12 | s 12 | e 12 | [ e 0 12 0 10/01/2028| 1...........
31380Q SU 2| FED NATL MTGE ASSN POOL NO 447031 6.00.... | ..... 03/01/2014| Paydown 474 5 474 0 5 |10/01/2028(1.
31380R CL  7|FED NATL MTGE ASSN POOL NO 447475 .| 03/01/2014| Paydown 65 0 65 0 1 (10/01/2028| 1.
31380R E3  5|FED NATL MTGE ASSN POOL NO 447554 6.00.... |..... 03/01/2014| Paydown 64 1 64 0 1 11/01/2028| 1.
31380R LU  7|FED NATL MTGE ASSN POOL NO 447739 6.00.... |..... 03/01/2014| Paydown 7 7 7 Y A IO U 7 0 03/01/2014|1...........
31380R QM  0|FED NATL MTGE ASSN POOL NO 447860 6.00.... | ..... 03/01/2014| Paydown 150 150 | ... 143 | s 144 | oo 6 6 150 0 2 101/01/2029|1...........
31380S 3Q 4 |FED NATL MTGE ASSN POOL NO 449107 6.00.... | ..... 03/01/2014] PYOWN.......couvvvvrrinerierineerennns | sevserssneesensseennens | cevnerinsnnnens 1,445 | oo, 1,445 | oo 1421 | s 1423 | e | e Y72 IR (N 22 1,445 (V] IO 22 | 11/01/2028] 1...........
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31380S GG 2 |FED NATL MTGE ASSN POOL NO 448499 6.50.... | ..... 03/01/2014| Paydown 209 209 | ... 209 0 209 0 2 |11/01/2028(1...........
31380S GS 6 |FED NATL MTGE ASSN POOL NO 448509 6.00.... | ..... 03/01/2014| Paydown 334 334 | ... 328 5 334 0 3 |11/01/2028(1.
31380S LH 4 |FED NATL MTGE ASSN POOL NO 448628 .103/01/2014| Paydown 766 766 767 (1 766 0 11/01/2028( 1.
31380S VN 0 |FED NATL MTGE ASSN POOL NO 448921 6.50.... | ..... 03/01/2014| Paydown 91 | s 91 | e 91 0 91 0 1 11/01/2028| 1.
31380T BM 2| FED NATL MTGE ASSN POOL NO 449244 6.00.... |..... 03/01/2014| Paydown 694 694 | ...... 685 6 694 0 7 101/01/2029{1..........
31380T LY 5|FED NATL MTGE ASSN POOL NO 449543 7.00.... |..... 03/01/2014| Paydown 978 978 | ...... 946 | oo 956 [ .oocverrereirienen | e Y272 IR [N 22 978 (V] IO 13 110/01/2028(1...........
31380U H4 3| FED NATL MTGE ASSN POOL NO 450351 6.00.... | ..... 03/01/2014| Paydown 193 193 | ... 184 | o 187 | oo 6 6 193 0 2 |12/01/2028|1...........
31380U JH  2|FED NATL MTGE ASSN POOL NO 450364 6.50.... |..... 03/01/2014| Paydown (3) 1,379 (V] IO 16 |12/01/2028(1...........
31380V 5U 6 |FED NATL MTGE ASSN POOL NO 451859 6.50.... |..... 03/01/2014| Paydown 0 219 0 2 111/01/2028|1...........
31380V 6K  7|FED NATL MTGE ASSN POOL NO 451874 7.00.... |..... 03/01/2014| Paydown 1 41 0 11/01/2028(1...........
31380V D3 7 |FED NATL MTGE ASSN POOL NO 451122 6.50.... | ..... 03/01/2014| Paydown 4 197 0 2 |11/01/2028(1...........
31380W EK 6 |FED NATL MTGE ASSN POOL NO 452038 7.00.... |..... 03/01/2014| Paydown 7 291 0 3 |11/01/2028(1.
31380W JP 0 |FED NATL MTGE ASSN POOL NO 452170 .103/01/2014| Paydown 1 23 0 11/01/2028( 1.
31380W QA  5|FED NATL MTGE ASSN POOL NO 452349 6.00.... |..... 03/01/2014| Paydown 3 64 0 1 (12/01/2028| 1.
31380W UB 8 |FED NATL MTGE ASSN POOL NO 452478 6.50.... | ..... 03/01/2014| Paydown 0 290 0 3 111/01/2028|1...........
31380W UC 6 |FED NATL MTGE ASSN POOL NO 452479 6.50.... | ..... 03/01/2014| Paydown 0 3 0 11/01/2028(1...........
31380X BP 6 |FED NATL MTGE ASSN POOL NO 452846 6.00.... |..... 03/01/2014| Paydown 1 33 0 12/01/2028( 1...........
31380X GM  8|FED NATL MTGE ASSN POOL NO 453004 6.50.... |..... 03/01/2014| Paydown 1 209 0 2 |11/01/2028(1...........
31381A° WQ 0 |FED NATL MTGE ASSN POOL NO 455255 6.50.... |..... 03/01/2014| Paydown 3 201 0 2 101/01/2029{1...........
31381B DL  0|FED NATL MTGE ASSN POOL NO 455607 6.00.... |..... 03/01/2014| Paydown 3 60 0 1 (12/01/2028|1...........
31381B  T7 4 |FED NATL MTGE ASSN POOL NO 456074 7.00.... | ..... 03/01/2014| Paydown 1 49 0 1 (10/01/2028| 1.
31381C  Z8 3| FED NATL MTGE ASSN POOL NO 457167 .| 03/01/2014| Paydown 2 117 0 1 06/01/2029] 1.
31381D H8 1 |FED NATL MTGE ASSN POOL NO 457555 6.50.... |..... 03/01/2014| Paydown (10) 2,572 (V1 IO 28 | 12/01/2028| 1.
31381D K4 6|FED NATL MTGE ASSN POOL NO 457615 7.00.... |..... 03/01/2014| Paydown 1 51 0 1{01/01/2029| 1...........
31381F DE  7|FED NATL MTGE ASSN POOL NO 459201 6.00.... |..... 02/01/2014| Paydown 151 3,527 (V1 IO 35 |01/01/2029| 1...........
31381F W6  3|FED NATL MTGE ASSN POOL NO 459769 6.50.... | ..... 03/01/2014| PaydowN.........vevreerermerierernennn | cevrerinernnenneninnnes | cnverinennnen®,283 [ iiiiiiennn5,233 | i 5,132 | 5,152 [ e | 8T [ | v 81 5,233 (01 I 37 | 04/01/2029| 1...........
31381F W7  1|FED NATL MTGE ASSN POOL NO 459770 6.50.... | ..... 03/01/2014| Paydown 4 262 0 3 104/01/2029|1...........
31381F XY  1|FED NATL MTGE ASSN POOL NO 459795 6.50.... |..... 03/01/2014| Paydown.........ccevrverereerierenennns | cevverrerinennennnees | cvverneninnen2y299 [ vvvrneennn2,299 | 2,255 | 2,258 [ o | e i | 41 2,299 (01 I 25 | 06/01/2029| 1...........
31382D 4Z 4 |FED NATL MTGE ASSN POOL NO 479740 6.00.... |..... 03/01/2014| Paydown 176 176 | ... 168 | oo 169 | oo 7 7 176 0 2 101/01/2029{1...........
31382D 6B  5|FED NATL MTGE ASSN POOL NO 479766 6.50.... | ..... 03/01/2014| Paydown 0 179 0 2 102/01/2029|1...........
31382D KE 3 |FED NATL MTGE ASSN POOL NO 479193 6.00.... |..... 03/01/2014| PaydOWN........oovvvrrerrrrerinrernennn | cerrerineninenneninnees | ceverinserinensn2DT [ ovviniiiineeeen 287 | o286 | 288 [ e | v 1T [ | i 1 257 0 1{01/01/2029| 1.
31382D YD  0|FED NATL MTGE ASSN POOL NO 479608 .103/01/2014| Paydown 3 110 0 1101/01/2029| 1.
31382E PM  8|FED NATL MTGE ASSN POOL NO 480228 6.50.... |..... 03/01/2014| Paydown 0 75 0 1 (03/01/2029| 1.
31382E RF 1 |FED NATL MTGE ASSN POOL NO 480286 6.50.... | ..... 03/01/2014| Paydown 138 10,124 (V1 IO 163 |06/01/2029] 1...........
31382F 4H 9| FED NATL MTGE ASSN POOL NO 481524 6.00.... |..... 03/01/2014| PaydOWN..........vvvmevernrieennininns | rerrnreneernnineinnnnnis | cernenenrenineenn298 | o256 | v 284 | 285 [ s [ 11 [ | i, 11 256 0 3101/01/2029|1...........
31382F 5K 1|FED NATL MTGE ASSN POOL NO 481550 6.00.... | ..... 03/01/2014| Paydown 9 209 0 3 101/01/2029{1..........
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31382F QG  7|FED NATL MTGE ASSN POOL NO 481155 6.00.... |..... 03/01/2014| Paydown K31 31 | e 30 | s 30 | 1 1 31 0 01/01/2029| 1...........
31382F WC 9| FED NATL MTGE ASSN POOL NO 481343 6.00.... | ..... 03/01/2014| Paydown 216 216 | ...... 206 8 8 216 0 2 101/01/2029(1.
31382G 3N 5|FED NATL MTGE ASSN POOL NO 482405 .103/01/2014| Paydown 14 1 1 14 0 02/01/2029| 1.
31382G  4H  7|FED NATL MTGE ASSN POOL NO 482424 6.00.... | ..... 03/01/2014| Paydown 141 141 | ... 134 6 6 141 0 1102/01/2029| 1.
31382G BK  2|FED NATL MTGE ASSN POOL NO 481642 6.00.... |..... 03/01/2014| Paydown 37 | s 37 | e 35 | s 36 | 1 1 37 0 02/01/2029| 1...........
31382G  YB  7|FED NATL MTGE ASSN POOL NO 482306 6.50.... |..... 03/01/2014| Paydown 790 790 | ...... 793 | o F£ T [T IO (2) 2 790 0 9 |02/01/2029{1...........
31382 ST  9|FED NATL MTGE ASSN POOL NO 483930 6.00.... |..... 03/01/2014| Paydown 170 170 | ... 162 | oo 165 | oo 5 5 170 0 2 102/01/2029|1...........
31382K G3 6 |FED NATL MTGE ASSN POOL NO 484518 6.50.... | ..... 03/01/2014) PYOWN.......covvevvrrererierienienins | seveerineesensseensees | ceversnsnsens 2,682 | oo 2,682 | v 2,698 | oo 2,693 | .o (12) (12) 2,682 (V1 IO 29 |02/01/2029|1...........
31382K RH 3 |FED NATL MTGE ASSN POOL NO 484788 6.00.... | ..... 03/01/2014| Paydown (51 I I (611 65 | oo 66 | .o 3 3 68 0 1(03/01/2029| 1...........
31382K SS 8| FED NATL MTGE ASSN POOL NO 484829 6.50.... |..... 03/01/2014| Paydown 60 | .o [S10 I 60 | oo B0 | oo [ s 0 60 0 1 {04/01/2029| 1...........
31382L SA  5|FED NATL MTGE ASSN POOL NO 485713 6.50.... | ..... 03/01/2014| Paydown (15) (15) 3,024 (V1 IO 32 |02/01/2029| 1...........
31382N 3R 1|FED NATL MTGE ASSN POOL NO 487808 6.50.... | ..... 03/01/2014| Paydown 2 2 515 0 4 105/01/2029] 1.
31382N CE  0|FED NATL MTGE ASSN POOL NO 487069 .103/01/2014| Paydown 0 22 0 03/01/2029| 1.
31382P FX 0 |FED NATL MTGE ASSN POOL NO 488082 6.00.... | ..... 03/01/2014| Paydown 1 1 152 0 1 05/01/2014| 1.
31382Q BD 6|FED NATL MTGE ASSN POOL NO 488836 6.50.... |..... 03/01/2014| PaydOWN........coovvrvrverrireiirnnineinns | cerrneireeeniseisnnnnns | cernrnerreninsenn289 | vvvriivrinennennn238 | civiiviinnnnnn236 | cvviiviieinnnnnn236 [ v [ e 1) 1) 235 0 3 104/01/2029|1...........
31382Q BH  7|FED NATL MTGE ASSN POOL NO 488840 6.50.... | ..... 03/01/2014| Paydown 86 | s 86 | v 86 | o 86 | evorrrerirerinee | s 0 86 0 1 {04/01/2029| 1...........
31382Q XD  2|FED NATL MTGE ASSN POOL NO 489476 7.00.... |..... 03/01/2014| Paydown A3 | s A3 [ s A3 | o A3 [ e | e 0 43 0 05/01/2029| 1...........
31382R B4 4 |FED NATL MTGE ASSN POOL NO 489759 7.00.... |..... 03/01/2014| Paydown 419 419 | ... 422 | s 422 | e | s (2) (2) 419 0 5 |04/01/2029{1...........
31382R CC  5|FED NATL MTGE ASSN POOL NO 489767 6.50.... |..... 03/01/2014| Paydown 236 236 | ...... 235 | e 235 [ 1 1 236 0 3 |04/01/2029{1...........
31382R DX  8|FED NATL MTGE ASSN POOL NO 489818 6.00.... |..... 03/01/2014| Paydown 99 | v 99 | oo 94 | o 94 | o 4 4 99 0 1 {06/01/2029| 1...........
31382R  EA  7|FED NATL MTGE ASSN POOL NO 489829 6.00.... |..... 03/01/2014| Paydown 322 322 | ... 307 | o311 e | e 1T [ | e 11 322 0 06/01/2029| 1.
31382R NZ  2|FED NATL MTGE ASSN POOL NO 490108 .103/01/2014| Paydown 262 262 257 5 262 0 2 03/01/2029(1.
31382S AV 3|FED NATL MTGE ASSN POOL NO 490620 6.50.... |..... 03/01/2014| Paydown 45 | s 45 [ s 44 1 45 0 04/01/2029| 1.
313828 UF 6 |FED NATL MTGE ASSN POOL NO 491182 7.00.... | ..... 03/01/2014| Paydown 532 532 | ... 535 2 532 0 6 103/01/2029| 1...........
313820 AB  2|FED NATL MTGE ASSN POOL NO 492402 6.50.... |..... 03/01/2014) PaydOWN.......coorvvrriereerinerienins | cevierimnesenssninens | covverinnniens 1,705 | v, 1,705 | v 1,672 | oo, 1,681 [ oo | e 24 | s | e 24 1,705 (V1 IO 17 |04/01/20291...........
31382V UU 6 |FED NATL MTGE ASSN POOL NO 493895 6.50.... | ..... 03/01/2014| Paydown 135 135 | ... 134 | s 134 | i 1 1 135 0 1 {04/01/2029| 1...........
31382V VY 7 |FED NATL MTGE ASSN POOL NO 493931 6.50.... | ..... 03/01/2014| Paydown 17 M7 | 116 | oo 116 | o 1 1 117 0 1(04/01/2029| 1...........
31382Y 3K  2|FED NATL MTGE ASSN POOL NO 496802 6.50.... |..... 03/01/2014| Paydown 6 6 5 L J [T ISP 0 6 0 05/01/2029| 1...........
31382Y 4E  5|FED NATL MTGE ASSN POOL NO 496821 6.50.... | ..... 03/01/2014) PaYOWN........oorvvrrircrverineireenns | cevveriesisnensseinens | cennerinsisnns 5,764 | oo 5,764 | oo 5,754 | oo ISX T TR I L TN ISR 11 5,764 (V1 IO 65 |05/01/2029| 1...........
31382Y BG 2 |FED NATL MTGE ASSN POOL NO 496039 6.50.... |..... 03/01/2014| Paydown A4 | A4 | A4 | A4 [ | e 0 44 0 04/01/2029{1...........
31382Y V3 9 |FED NATL MTGE ASSN POOL NO 496634 6.00.... | ..... 03/01/2014) PaYOWN.......couuvvvrenreerrinerienins | seveerinessensssenees | cenersneninens 1,025 1,025 (V] IO 10 |05/01/2014] 1.
31383A FE 4 |FED NATL MTGE ASSN POOL NO 497065 .103/01/2014| Paydown 218 218 0 2 |05/01/2029(1.
31383A G3  7|FED NATL MTGE ASSN POOL NO 497118 7.50.... |..... 03/01/2014| Paydown S [P 19 | s 19 0 19 0 08/01/2029| 1.
31383A MX 4 |FED NATL MTGE ASSN POOL NO 497274 6.50.... | ..... 03/01/2014| Paydown 84 | o 84 | e 83 | i 83 | 1 1 84 0 1 05/01/2029| 1...........
31383B  2Y 2 |FED NATL MTGE ASSN POOL NO 498591 6.50.... |..... 03/01/2014| Paydown LA [ LA [ VA [ A7 | oo | e 0 17 0 06/01/2029|1...........
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31383C FS  9|FED NATL MTGE ASSN POOL NO 498877 7.00.... |..... 03/01/2014| PaydOWN........ouvvvmreerrcrierineenns | wevneriierinneneninnees | cevrrinsernneneensi2T8 [ vviiriirneeeen 78 | e 264 | 265 [ e | e 12 i | v 12 278 0 3 |05/01/2029{1...........
31383D NJ  8|FED NATL MTGE ASSN POOL NO 499993 6.00.... |..... 03/01/2014| Paydown.........ccovvvernrereernnireirins | vervrireermnineinnnnnns | cervevenrenineene 1200 | vviveiiiineinenn 720 | o887 [ 898 [ s [ i 22 [ | v, 22 720 0 7 107/01/2029| 1.
31383E BD 2 |FED NATL MTGE ASSN POOL NO 500536 .103/01/2014| Paydown 0 2 0 06/01/2029| 1.
31383 TU  4|FED NATL MTGE ASSN POOL NO 504663 7.50.... | ..... 03/01/2014| Paydown..........ccovveveniecenrneirins | vernrireeinnineiennnens | erveerreneneeni2y805 | v 2,805 | o794 | e 2794 [ [ 11 [ | i, 11 2,805 (01 IO 52 |08/01/2029| 1.
31383L CS 2 |FED NATL MTGE ASSN POOL NO 505981 7.00.... | ..... 03/01/2014| Paydown 3 103 0 1 (07/01/2029| 1...........
31383M HN  6|FED NATL MTGE ASSN POOL NO 507037 7.50.... |..... 03/01/2014| Paydown 56 | i 56 | v L1 I £51C T ST PO 0 56 0 108/01/2029| 1...........
31383Q MA 9| FED NATL MTGE ASSN POOL NO 509853 7.50.... |..... 03/01/2014| Paydown 94 | s (S 93 [ e 93 [ v 0 94 0 1109/01/2029(1...........
31383Q XM 1|FED NATL MTGE ASSN POOL NO 510184 7.00.... |..... 03/01/2014| Paydown 34 | s 34 | e 33 | s 33 | 1 1 34 0 08/01/2029| 1...........
31383R X9  8|FED NATL MTGE ASSN POOL NO 511104 7.50.... | ..... 03/01/2014| Paydown 355 355 | ...... 354 | e 354 | s 1 1 355 0 7 108/01/2029{1...........
313838 AY  6|FED NATL MTGE ASSN POOL NO 511323 7.00.... |..... 03/01/2014| Paydown 10 [ e 10 | s 10 [ e 10 | e [ e 0 10 0 08/01/2029| 1...........
31383T EB  0|FED NATL MTGE ASSN POOL NO 512330 7.50.... |..... 03/01/2014| Paydown 91 | s L1 I L0 I (<1 I T 1 1 91 0 1 12/01/2029| 1...........
31383V LW 1 |FED NATL MTGE ASSN POOL NO 514341 7.50.... |..... 03/01/2014| Paydown V4T [ 79 1 1 79 0 1109/01/2029| 1.
31383W VA 6 |FED NATL MTGE ASSN POOL NO 515509 .103/01/2014| Paydown 772 772 3 3 772 0 5 |10/01/2029(1.
31383X LN 7 |FED NATL MTGE ASSN POOL NO 516133 7.00.... | ..... 03/01/2014| Paydown 40 | oo 40 [ s 39 1 1 40 0 09/01/2029| 1.
31383Y DN  4|FED NATL MTGE ASSN POOL NO 516809 7.50.... |..... 03/01/2014| Paydown 97 | v 97 [ e 96 [ o L1 I 1 1 97 0 1101/01/2030{ 1...........
31384A FX 1 |FED NATL MTGE ASSN POOL NO 517782 7.50.... | ..... 03/01/2014| Paydown (5720 I (672 I (5] I I (53 [ T 1 1 62 0 1 (11/01/2029| 1...........
31384A UD 8 |FED NATL MTGE ASSN POOL NO 518180 7.50.... | ..... 03/01/2014| Paydown 177 177 | ... (T V(T 1 1 177 0 1 10/01/2029| 1...........
31384A  YJ 1|FED NATL MTGE ASSN POOL NO 518313 7.50.... |..... 03/01/2014| Paydown 7 7 7. Y A IR OO 0 7 0 10/01/20291...........
31384B  ZR 0 |FED NATL MTGE ASSN POOL NO 519252 7.50.... | ..... 03/01/2014| Paydown F(O 1N F( 1 I (51 I I 89 | .o 1 1 70 0 1 12/01/2029| 1...........
31384C CM 4 |FED NATL MTGE ASSN POOL NO 519476 7.50.... |..... 03/01/2014| Paydown 34 | s 34 | e 33 | s 33 | e [ s 0 34 0 01/01/2030| 1...........
31384D 3U 4 |FED NATL MTGE ASSN POOL NO 521111 7.50.... |..... 03/01/2014| Paydown 3 204 0 2 |12/01/2029(1.
31384D 4B 5|FED NATL MTGE ASSN POOL NO 521118 .| 03/01/2014| Paydown 1 58 0 1112/01/2029| 1.
31384H A9 4 |FED NATL MTGE ASSN POOL NO 523932 7.00.... |..... 03/01/2014| Paydown 0 24 0 11/01/2029( 1.
31384H ZN  6|FED NATL MTGE ASSN POOL NO 524649 7.50.... |..... 03/01/2014| Paydown YA I 57 | oo L1 I 56 | oo 1 1 57 0 1{01/01/2030| 1...........
31384K QD  1|FED NATL MTGE ASSN POOL NO 526152 7.50.... |..... 03/01/2014| Paydown 55 | e 55 | oo 55 | e 55 | o 1 1 55 0 1 12/01/2029| 1...........
31384K XW 1 |FED NATL MTGE ASSN POOL NO 526393 7.50.... | ..... 03/01/2014| Paydown (51 I (ST 65 | oo 65 | .o 1 1 66 0 1 {01/01/2030| 1...........
31384L 5T 7 |FED NATL MTGE ASSN POOL NO 527458 7.50.... | ..... 01/01/2014) PaYOWN.......couvrverrirciierinriieinns | cevierisnissessseinees | cernerinsinend 6,900 | coooverirnnne 6,900 | coovrvrernnen 6,810 | oo 6,829 | .o [ e, 772 IR (S 72 6,900 (V1 IO 43 [01/01/2030(1...........
31384L 5W 0 |FED NATL MTGE ASSN POOL NO 527461 7.50.... | ..... 03/01/2014) PayOWN.......coouvvvrrererierinerienins | ceveerineesenssnennees | ceverinnninens 7,344 | o, 7,344 | o 7247 | oo, T267 | oo | v (< TR (RO 76 7,344 (V1 IO 137 |01/01/2030] 1...........
31384M JD  5|FED NATL MTGE ASSN POOL NO 527760 7.00.... |..... 03/01/2014| Paydown 8 8 9 .. LT TN DU 0 8 0 02/01/2030| 1...........
31384M  PU 0| FED NATL MTGE ASSN POOL NO 527935 7.50.... | ..... 03/01/2014| Paydown 32 | s 32 [ s 32 [ s 32 [ e 0 32 0 01/01/2030( 1...........
31384M QR 6 |FED NATL MTGE ASSN POOL NO 527964 7.50.... |..... 03/01/2014| Paydown 0 26 0 01/01/2030| 1.
31384N  UF  5|FED NATL MTGE ASSN POOL NO 528982 .103/01/2014| Paydown 0 7 0 01/01/2030| 1.
31384R UC  3|FED NATL MTGE ASSN POOL NO 531679 7.00.... |..... 02/01/2014| Paydown 190 5,237 (V1 IO 60 | 03/01/2030| 1.
31384S E2 1 |FED NATL MTGE ASSN POOL NO 532153 7.50.... | ..... 03/01/2014| Paydown (1) 21 0 02/01/2030| 1...........
31384V LK 6 |FED NATL MTGE ASSN POOL NO 535030 7.00.... |..... 03/01/2014| Paydown (1) 253 0 3 112/01/2029|1...........
31384V QL 9 |FED NATL MTGE ASSN POOL NO 535159 7.00.... |..... 03/01/2014| Paydown 1) 195 0 3 02/01/20301...........
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31384V RN 4 |FED NATL MTGE ASSN POOL NO 535193 7.50.... | ..... 03/01/2014| Paydown (1) 12 0 03/01/2030| 1...........
31384W B6 6 |FED NATL MTGE ASSN POOL NO 535661 7.50.... |..... 03/01/2014| Paydown (17) 358 0 4101/01/2031| 1.
31384W B8 2 |FED NATL MTGE ASSN POOL NO 535663 7.50... .103/01/2014| Paydown (52) 1,028 0 9 |01/01/2031(1.
31384W GR  5|FED NATL MTGE ASSN POOL NO 535808 6.00.... |..... 03/01/2014| Paydown 468 11,607 (01 IO 81 |04/01/2031| 1.
31384W K3 3 |FED NATL MTGE ASSN POOL NO 535914 7.00.... | ..... 03/01/2014| Paydown (1) 129 0 1 05/01/2031|1...........
31384W M7 2 |FED NATL MTGE ASSN POOL NO 535982 7.50.... | ..... 03/01/2014| Paydown (9) 171 0 2 |05/01/2031(1...........
31384W NM 8 |FED NATL MTGE ASSN POOL NO 535996 7.50.... |..... 03/01/2014| Paydown (10) 203 0 2 |06/01/2031|1...........
31384W WY 2 |FED NATL MTGE ASSN POOL NO 536263 8.00.... | ..... 03/01/2014| Paydown 2 620 0 4 105/01/2030| 1...........
31384X HQ 4 |FED NATL MTGE ASSN POOL NO 536739 8.00.... |..... 03/01/2014| Paydown 1 276 0 4 (05/01/2030( 1...........
31385B  ZE  8|FED NATL MTGE ASSN POOL NO 539941 8.00.... |..... 03/01/2014| Paydown 19 [ e 19 | s 19 [ e 19 | e [ e 0 19 0 05/01/2030| 1...........
31385H 4B 5|FED NATL MTGE ASSN POOL NO 545418 6.50.... |..... 03/01/2014| PayOWN........ouvvrrrineirerierirneenns | seenerserinsesnensnees | oneesesinnns 24,760 | ..ooovrrnnee 24760 | .ovvronnene 25,333 | oo 24943 | ..o (182) (182) 24,760 0 288 (01/01/2017| 1...........
31385H 4Z  2|FED NATL MTGE ASSN POOL NO 545440 7.50.... |..... 03/01/2014| Paydown (98) 1,907 (01 I 32 [11/01/2031|1.
31385H QS  4|FED NATL MTGE ASSN POOL NO 545065 7.50... .103/01/2014| Paydown 0 5 0 12/01/2030( 1.
31385H X9  8|FED NATL MTGE ASSN POOL NO 545304 7.50.... |..... 03/01/2014| Paydown ) (213) 4,075 (V] IO 60 | 11/01/2031| 1.
31385H XF 4 |FED NATL MTGE ASSN POOL NO 545278 7.50.... | ..... 03/01/2014| Paydown 12 | s 12 | s 12 | o L2 TR ISR 1) 1) 12 0 11/01/2031 1...........
31385 DF  2|FED NATL MTGE ASSN POOL NO 545602 7.50.... |..... 03/01/2014) PaYOWN.......couvvvrrirerierineerenins | sevierisnsesnensssennens | connerinnnsnens 1,652 [ v 1,652 | v T4 | s T (83) (83) 1,652 (V1 IO 20 | 12/01/2030| 1...........
313850 F8 6|FED NATL MTGE ASSN POOL NO 545691 6.50.... | ..... 03/01/2014) Paydown..........cccvrvnriierinrieiins | cevierisninesiinsinnis | i 9,337 | e 9,337 | v 9,665 | ..ooverriren 9,641 | (304) (304) 9,337 (01 IO 96 [06/01/20321...........
31385 M8  8|FED NATL MTGE ASSN POOL NO 5.500% 09/0.... | ..... 03/01/2014| PaydOWN........covvvrrerrvnerieriineeins | cevreriensnseseniines | eveevesin 27,065 | ..coovrrenee 27,065 | ..ocvernene 28,072 | oo 27,505 | ..oovvevrririns (440) (440) 27,065 0 238 (09/01/2017| 1...........
31385W SJ 9 |FED NATL MTGE ASSN POOL NO 5.000% 11/0.... | ..... 03/01/2014| PaYOWN........ouvvvrrireinerierirneenns | seenersenissesnensnnes | oneesesinns 39,857 | .covvvrrrnes 39,857 | oo 40,965 | ..cooovrvrne 40,323 | .o (467) (467) 39,857 0 334 (11/01/2017) 1...........
31385X Q7  5|FED NATL MTGE ASSN POOL NO 6.000% 03/0.... | ..... 03/01/2014| PaydOWN..........cvverreerieerieriinneins | ceveerierinseinenienes | oveevrerinns 19,534 | coovvvrrne 19,534 | .o 20,337 | oo 19,915 | oo, (381) (381) 19,534 0 | v 193 |03/01/2018] 1...........
31386A J5 6 |FED NATL MTGE ASSN POOL NO 557484 7.00.... | ..... 03/01/2014| Paydown 14 | s 14 | s 14 | s 14 0 14 0 11/01/2030( 1.
31386C TR  3|FED NATL MTGE ASSN POOL NO 559560 7.00... .103/01/2014| Paydown 3 3 3. 3 0 3 0 12/01/2030( 1.
31386F K5 3|FED NATL MTGE ASSN POOL NO 562016 7.00.... |..... 03/01/2014| Paydown 20 | oo 20 | oo 21 | e 20 0 20 0 12/01/2030( 1.
31386F VM  4|FED NATL MTGE ASSN POOL NO 562320 7.00.... |..... 03/01/2014| Paydown 13 [ s 13 | s 13 [ s LT [N U 0 13 0 01/01/2031|1...........
31386G BV  4|FED NATL MTGE ASSN POOL NO 562652 7.00.... |..... 03/01/2014| Paydown 1 1 11.. LI TN O 0 1 0 01/01/2031|1...........
31386G YB 3| FED NATL MTGE ASSN POOL NO 563306 7.50.... |..... 03/01/2014| Paydown 510 510 | ...... 539 | crererireenne LT (27) (27) 510 0 6 110/01/2030| 1...........
31386L TU 6 |FED NATL MTGE ASSN POOL NO 566763 7.50.... | ..... 03/01/2014| Paydown 126 126 | ...... 133 | s 131 [ s [ e (5) (5) 126 0 2 101/01/2031|1...........
31386L TY 8 |FED NATL MTGE ASSN POOL NO 566767 7.50.... | ..... 03/01/2014| Paydown 1 1 2. 2 | | e 0 1 0 02/01/2031|1...........
31386S GK 7 |FED NATL MTGE ASSN POOL NO 571802 7.50.... | ..... 03/01/2014| Paydown 7 (3) 71 0 1 02/01/2031| 1...........
31386S L9 6 |FED NATL MTGE ASSN POOL NO 571952 6.00.... |..... 03/01/2014| PaydOWN........couvvvrvreririeirerieinns | cerrvnseeerissisnnnis | wovveinnnnns 105,355 2,438 [ oo | e 105,355 (VN I 1,574 107/01/2031(1...........
31386T 2P 9| FED NATL MTGE ASSN POOL NO 573282 7.50.... |..... 03/01/2014| Paydown 149 149 0 2 |05/01/2031(1.
31386T A2 1|FED NATL MTGE ASSN POOL NO 572525 6.00... .103/01/2014| Paydown 923 923 0 9 |04/01/2031|1.
31386X H6  6|FED NATL MTGE ASSN POOL NO 576353 7.50.... |..... 03/01/2014| Paydown 83 83 0 1 05/01/2031| 1.
31387B N8 2 |FED NATL MTGE ASSN POOL NO 579215 7.00.... | ..... 03/01/2014| Paydown 94 0 94 0 103/01/2031| 1...........
31387B  P5 6 |FED NATL MTGE ASSN POOL NO 579244 6.00.... |..... 03/01/2014| PaydOWN........couvvrrverinreiernninens | cervnrnsirernnineeenens | cevvennninenns 50,180 2,054 50,180 0 260 |04/01/2031|1...........
31387B QF 3 |FED NATL MTGE ASSN POOL NO 579254 7.00.... | ..... 03/01/2014| Paydown 38 | s 38 | e KT I I 38 | e | s 0 38 0 05/01/2031| 1...........
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31387B WY  5|FED NATL MTGE ASSN POOL NO 579463 6.00.... | ..... 03/01/2014| PaydOWN..........vvvreerrerierirnennns | eevnerinsnineenennnees | covverneninnnn 2y 134 | 2,134 | 2,063 | 002,088 [ o | B8 [ i | e 66 2,134 (V1 IO 22 | 04/01/2031|1...........
31387D 6Y 0|FED NATL MTGE ASSN POOL NO 581487 7.50.... | ..... 03/01/2014| Paydown (3) 63 0 1 (06/01/2031| 1.
31387D ND 7 |FED NATL MTGE ASSN POOL NO 580988 7.00... .103/01/2014| Paydown 0 94 0 1 (05/01/2031| 1.
31387E VN 4 |FED NATL MTGE ASSN POOL NO 582121 7.00.... |..... 03/01/2014| Paydown 0 27 0 05/01/2031 1.
31387 XJ  O|FED NATL MTGE ASSN POOL NO 585781 7.00.... |..... 03/01/2014| Paydown 37 | s 37 | e K A S 37 | e [ e 0 37 0 06/01/2031|1...........
31387 YS  9|FED NATL MTGE ASSN POOL NO 585821 7.00.... |..... 03/01/2014| Paydown L4 T8 T4 T V£ T I £ T TR PO 0 78 0 1 (06/01/2031|1...........
31387M G5 2|FED NATL MTGE ASSN POOL NO 588020 7.00.... |..... 03/01/2014| Paydown 33 [ s 33 [ s 33 [ e 33 [ [ 0 33 0 07/01/2031(1...........
31387U L7 4 |FED NATL MTGE ASSN POOL NO 594450 6.00.... |..... 03/01/2014| Paydown 54 | s 54 | oo LK I I 53 | e 1 1 54 0 1{07/01/2031| 1...........
31387V TB  5|FED NATL MTGE ASSN POOL NO 595546 7.50.... | ..... 03/01/2014| Paydown L [P 15 | s 16 [ e 16 | v | e 1) (1) 15 0 05/01/2031|1...........
31387X X4  2|FED NATL MTGE ASSN POOL NO 597499 7.50.... |..... 03/01/2014| Paydown 5 5 5 L J [T ISP 0 5 0 09/01/2031|1...........
31387Y MK 6 |FED NATL MTGE ASSN POOL NO 598062 7.50.... | ..... 03/01/2014| Paydown XN I LK T I L1 I £5TC T ST O (3) (3) 53 0 108/01/2031| 1...........
31388C Y6 1 |FED NATL MTGE ASSN POOL NO 601133 7.00.... | ..... 03/01/2014| Paydown ..1,149 ..1,181 (22) (22) 1,149 0 09/01/2031| 1.
31388 ZP  3|FED NATL MTGE ASSN POOL NO 606550 6.00... .103/01/2014| Paydown ..46,448 .45,425 967 967 46,448 0 10/01/2031(1.
313880 TD 2 |FED NATL MTGE ASSN POOL NO 615348 7.50.... |..... 03/01/2014| Paydown 754 797 (31 (31) 754 0 9 |09/01/2031(1.
31389D MW 4| FED NATL MTGE ASSN POOL NO 622373 5.50.... | ..... 03/01/2014| PaYdOWN........covvrrveriereierinniens | cervnrneirernnineeenns | soveennenenns 12,673 | e 12,673 | o 12,839 (69) (69) 12,673 (V[ I 112 [12/01/2016( 1...........
313890 S6 5|FED NATL MTGE ASSN POOL NO 622541 5.50.... |..... 03/01/2014) PaYdOWN.......oovrvemveerirnreienienins | cerveeesneesssisensees | eneerenens 146,387 148,274 | oo 147,983 | oo | v [RIRSELC) T I I [QRSELE) ) T [ 146,387 (VN I 1,297 (09/01/2031|1...........
31389E 2Z 7 |FED NATL MTGE ASSN POOL NO 623692 7.00.... |..... 03/01/2014| PaydowN..........cvrrverrrnieierneinens | cervnrneiernninesienns | soveenninenns 55,858 | .ovverrern55,858 | i 57,281 | oo 56,966 | ..ovvrerrririirins | v (1,107) [ oo [ v (1,107) 55,858 0 367 (01/01/2032| 1...........
31389G 5K 2| FED NATL MTGE ASSN POOL NO 625550 6.00.... |..... 03/01/2014| PaydOWN........covvvrrerrvnerieriineeins | cevreriensnseseniines | eveevesin 25,425 | ..o 25,425 | oo 25,494 | 25,384 | i | s A0 [ oo | e 40 25,425 0 255 101/01/2017|1...........
31389G MT  4|FED NATL MTGE ASSN POOL NO 625070 6.00.... |..... 03/01/2014| PaYOWN........ouvvvrreaeirerierirneenns | seenerserissesnenssnes | neeseeenns 49,971 | oo 89,971 | 50,107 | 49,949 | | s 22 [ o [ v 22 49,971 (V1 IO 484 101/01/2017(1...........
31389G NB  2|FED NATL MTGE ASSN POOL NO 625086 6.00.... |..... 03/01/2014) PaydOWN........curverrierierinerienins | cevierinneienisninens | coverinsninens 2,953 3 3 2,953 (V1 IO 30 |01/01/2017| 1...........
31389L 2F  5|FED NATL MTGE ASSN POOL NO 629074 6.00.... | ..... 03/01/2014| PYOWN........ouvvrrrvreenerieriineenns | ceenerieninsesensnnes | cneesersnn 47,472 (10) (10) 47,472 0 359 (05/01/2017| 1.
31389L UL 1 |FED NATL MTGE ASSN POOL NO 628887 7.50... .103/01/2014| Paydown 0 8 0 03/01/2032| 1.
31389N B8 7 |FED NATL MTGE ASSN POOL NO 630163 6.50.... |..... 03/01/2014| Paydown (111) 6,883 (01 I 75 02/01/2017| 1.
31389P G4 6 |FED NATL MTGE ASSN POOL NO 631219 7.00.... | ..... 03/01/2014| Paydown (25) 1,434 (V1 I 17 | 04/01/2032(1...........
31389V 7L 5|FED NATL MTGE ASSN POOL NO 637299 7.50.... |..... 03/01/2014| Paydown [ [P L [P 12 | e 12 | s [ 0 1 0 04/01/2032| 1...........
3138A2 CF 4 |FED NATL MTGE ASSN POOL NO 3.500% 12/0.... | ..... 03/01/2014| PaYdOWN.........ouvvrirererireriniieiens | cerereieeesiseneninnnns | eoverieniens 102,947 | oo 102,947 | oo 103,284 (292) (27} SR IS 102,947 0 526 |12/01/2025|1...........
3138A5 M6 6 |FED NATL MTGE ASSN POOL NO 4.000% 0200.... | ..... 03/01/2014| Paydown...........cooivevieiieerneinens | e | cvveenninenns 97,420 | ..coccevenc 97,420 | oo 94,970 2,388 2,388 97,420 (V] I 718 |02/01/2041|1...........
3138AB LS  6|FED NATL MTGE ASSN POOL NO 3.500% 04/0.... | ..... 03/01/2014) PaydOWN.......courverrenerirnreierienins | cevveeesenseniserinees | coveesnenens 137170 | v 137,170 | v 138,177 (871) (G140 ) T I 137,170 (V1 IO 794 |04/01/2026| 1...........
3138AH XY  7|FED NATL MTGE ASSN POOL NO 4.500% 06/0.... | ..... 03/01/2014| PaydOWN..........ccvvmererericeniineiens | cevereieeerineeennnins | eoneiienind 640,119 | .oovvenee. 640,119 | ............ 681,526 | ...........680,947 | ..oovrviviriins | v [CE0R:72:) | [ I (40,828) 640,119 0 5,296 |06/01/2041(1...........
3138AR  3Q 5|FED NATL MTGE ASSN POOL NO 4.000% 09/0.... | ..... 03/01/2014| PaydOWN........couvvvnrvreriieireiieinns | cerrnnreeenissisnnnis | wvveiensns 216,323 | .o, 216,323 | oo 224,604 | ...........224,499 | ..o | e (BATT) [ coevevvrrverivis | v (8,177) 216,323 0| oo 1,821 109/01/20411...........
3138E0 RA 9 |FED NATL MTGE ASSN POOL NO 3.500% 12/0.... | ..... 03/01/2014| Paydown 177,865 182,923 4,936) | . )| S I 177,865 0 986 | 12/01/2041| 1.
3138E1 AT 4 |FED NATL MTGE ASSN POOL NO 4.000% 12/0.. .103/01/2014| Paydown .42,921 ..45,369 (2,389)|. ) 42,921 0 288 |12/01/2041|1.
3138E7 A4  6|FED NATL MTGE ASSN POOL NO 3.500% 02/0.... | ..... 03/01/2014| Paydown 3,410 | ... 3,410 ....3,495 ..3,493 (83) ) 3,410 (V1 IO 20 | 02/01/2042| 1.
3138EE  QJ 1|FED NATL MTGE ASSN POOL NO 3.000% 03/0.... | ..... 03/01/2014) PaYOWN........oovvmeieerererirneerenins | cerveeereesnsesensees | cneeseeens 101,669 | .oovvrnces 101,669 | ..ovvvrnee 106,816 | .cvvvvvees 106,698 | ..ooooveecrenrins | e (5,029) )| [T I 101,669 0 527 (03/01/2032| 1...........
3138EH BC  5|FED NATL MTGE ASSN POOL NO 5.000% 02/0.... | ..... 03/01/2014| PaydOWN. ......couvvrvrireririeirerieinns | cerreereeerississnnnis | covneinnsnns 320,463 | .....o...... 320,463 | ....ccoon.. 353,010 | covrrnees 352,325 | .o | s (31,862) [ ..o | v (31,862) 320,463 0 2,347 [02/01/2041(1...........
3138EJ L3 0|FED NATL MTGE ASSN POOL NO 4.000% 07/0.... | ..... 03/01/2014] PaYAOWN.......oouevemvmererneeiensenins | cerereeesneesssisensnees | eneerenens 290,675 | ..coovuvene 290,675 | ..ovevene 301,666 | ............ 301,534 | .o | s (10,859) [ ..vververcereres | evernens (10,859) 290,675 (V] I 2,133 |07/01/2042| 1...........
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3138EK PY  5|FED NATL MTGE ASSN POOL NO 3.500% 11/0.... | ..... 03/01/2014| PaydOWN...........cvvniererericrniineiens | cevereieeesiseiennnis | wonevieeinns 19,779 | oo 119,779 | v 121,145 ....121,125 (1,346) | oo | e 119,779 0 895 [11/01/2042(1...........
3138LQ AC  8|FED NATL MTGE ASSN POOL NO 4.000% 04/0.... | ..... | 01/09/2014| Baird (Robert W).... ..4,884,265 ,732,671 5,071,353 5,062,334 5,070,146 ...(185,882) | ...(185,882) | ...... 22,086 | 04/01/2042(1..
3138LQ AC  8|FED NATL MTGE ASSN POOL NO 4.000% 04/0.... | ..... 01/01/2014| PaYdOWN.........oovvvvrerrieiniireiens | cerereieeesisenennenns | eoverenie 286,435 | ............ 286,435 | ...oovene 306,933 | ............306,387 |.... 19,952) 286,435 0 955 | 04/01/2042(1...........
3138M2 AK 2 |FED NATL MTGE ASSN POOL NO 3.000% 09/0.... | ..... 03/01/2014) PaYOWN........oouvvriecrirerirneirneins | cerverereeesssisennes | cneerneens 173,668 | .covvvnees 173,668 | ..oovvene 184,061 | .oovvvnees 183,822 | oo [ e (10,154 [ oocvereverveiriens | evreens(10,154) [ s | i 173,668 0 552 |09/01/2042|1...........
3138NX FX 0 |FED NATL MTGE ASSN POOL NO 3.000% 02/0.... | ..... 03/01/2014) PaydOWN.........ovvvmrveerinriierienins | cevierernenieninninens | cveeirenens 177,596 | .ovvvenees 177,59 | oo 185171 | v 184,943 | oo | v (7,347) [ oo | oo (TB3AT) s | e 177,596 0 927 |02/01/2043(1...........
3138NX G3  5|FED NATL MTGE ASSN POOL NO 3.000% 02/0.... | ..... 03/01/2014| PYOWN.......couvvrrrireererieriineenns | ceenersensnsesnensenes | oveesesinns 99,658 | ..covvrvene 99,658 | ..cvvvne. 102,850 | vovvvvnees 102,760 | oo | v (3,102) 99,658 0 521 (02/01/2043|1...........
3138W5 Y9 3 |FED NATL MTGE ASSN POOL NO 4.000% 03/0.... | ..... 03/01/2014| Paydown.........ccvvvernrerernnineirnns | vervrenenrerneinsnrnnns | wonneennen 104,397 | 104,397 | 109,291 [ 0109,232 [ i [ evreeene(@,834) [ s | e (4,834) [ | v 104,397 0 696 |03/01/2043(1...........
3138W6 RN 8 |FED NATL MTGE ASSN POOL NO 3.500% 06/0.... | ..... 03/01/2014| Paydown 66,869 0 514 106/01/2043|1...........
3138X1  7F 7 |FED NATL MTGE ASSN POOL NO 3.000% 07/0.... | ..... 03/01/2014| Paydown..........ccoverevenrercenieneeens | cevnrireererneinsnnnne | wovneenen 176,923 | 000 176,923 | i 174,518 | 174,545 | s | e 2377 [ | oo 2377 [ | v 176,923 0 951 | 07/01/20431...........
3138XH ME 8 |FED NATL MTGE ASSN POOL NO 4.000% 01/0.... | ..... 03/01/2014| Paydown.........ccceuveenereeriererrenens | sevverirmreneniveninens | verrineeenn 185,360 [ 1iiiii00 185,360 | cvveeerecr 191,500 | oo [ revrinerenninens | eereeen(6,140) [ o | v (6,140) [ oo [ v 185,360 0| oo 1,173 {01/01/2044|1...........
31390C YG 5|FED NATL MTGE ASSN POOL NO 642511 7.50.... |..... 03/01/2014| Paydown 10 0 06/01/2032| 1...........
31390E  UY 6 |FED NATL MTGE ASSN POOL NO 644199 7.50.... |..... 03/01/2014| Paydown 24 0 07/01/2032(1...........
31390 LN  9|FED NATL MTGE ASSN POOL NO 647533 6.00.... |..... 03/01/2014| Paydown 3,749 0 05/01/2017|1..
31390L VQ 6 |FED NATL MTGE ASSN POOL NO 6.500% 08/0.... | ..... 03/01/2014| Paydown 201 0 2 |08/01/2032(1...........
31390S YK 1|FED NATL MTGE ASSN POOL NO 655114 7.50.... | ..... 03/01/2014| Paydown 14,827 (V[ I 185 [08/01/20321...........
31390T RY  7|FED NATL MTGE ASSN POOL NO 655803 6.50.... |..... 03/01/2014| Paydown 327 0 4 108/01/2032| 1...........
31390T TK 5|FED NATL MTGE ASSN POOL NO 655854 6.50.... | ..... 03/01/2014| Paydown 1,166 (01 I 13 108/01/2032(1...........
31390U SU  1|FED NATL MTGE ASSN POOL NO 656731 7.00.... |..... 03/01/2014| Paydown 726 0 8 |08/01/2032(1...........
31391S RW 2 |FED NATL MTGE ASSN POOL NO 675601 6.50.... | ..... 03/01/2014| Paydown 1,337 0 01/01/2032| 1..
31391V UT  8|FED NATL MTGE ASSN POOL NO 678394 7.50.... |..... 03/01/2014| Paydown 113 0 1 12/01/2032|1...........
31391X BH 1 |FED NATL MTGE ASSN POOL NO 679640 5.00.... | ..... 03/01/2014| Paydown 21,328 0 | v 155 |03/01/2018] 1...........
31391Y 6P 7 |FED NATL MTGE ASSN POOL NO 681378 5.00.... |..... 03/01/2014| Paydown 23,545 (] I 175 {01/01/2018( 1...........
314000 LF  7|FED NATL MTGE ASSN POOL NO 5.500% 02/0.... | ..... 03/01/2014| Paydown 46,591 (V1 IO 414 102/01/20181...........
31400E GH 7 |FED NATL MTGE ASSN POOL NO 5.000% 03/0.... | ..... 03/01/2014| Paydown 44,450 0 367 (03/01/2018| 1...........
31400R Q3 8|FED NATL MTGE ASSN POOL NO 5.000% 03/0.... | ..... 03/01/2014| Paydown.........cccevreeereeriereirenins | sevverirmnenennsninens | cverrnnenenn 100,087 | 100i00100100,057 | v 102,137 | 10 101,009 [ | vveeenene(952) [ o [ evvriinerennn(952) [ oo [ v 100,057 0 668 |03/01/20181...........
31401 N9 5|FED NATL MTGE ASSN POOL NO 5.000% 06/0.... | ..... 03/01/2014| Paydown 26,704 0 222 |06/01/2033|1...........
31401M GD  7|FED NATL MTGE ASSN POOL NO 5.500% 06/0.... | ..... 03/01/2014| Paydown.........ccccvvunrieiinnieniis | s | v 33,096 33,096 0 303 |06/01/2033| 1...........
31401W  FJ 3 |FED NATL MTGE ASSN POOL NO 5.500% 06/0.... | ..... 03/01/2014) PayOWN.......coouvvvrrererierinerienins | ceveerineesenssnennees | ceverinnninens 7,088 7,088 (V1 IO 65 |06/01/2033| 1...........
31402D F7  0|FED NATL MTGE ASSN POOL NO 6.000% 08/0.... | ..... 03/01/2014| Paydown 102,404 | ........... 102,404 | ........... 105,253 | ........... 105,087 | ..covvvrrvvvvrine [ eereeeena(2,682) [ o | orieeren(2,682) [ s | v 102,404 0 08/01/2034|1...........
31402D GM  6|FED NATL MTGE ASSN POOL NO 6.000% 08/0.... | ..... | 03/01/2014| Paydown 82,522 0 08/01/2034| 1..
31402Q TR  2|FED NATL MTGE ASSN POOL NO 6.000% 11/0.... | ..... 03/01/2014| Paydown ..18,174 78,174 0 11/01/2034{1...........
31403A VX 0 |FED NATL MTGE ASSN POOL NO 5.000% 10/0.... | ..... 03/01/2014| PaydOwN..........cvvnivreriiieieiineiens | cerevrieeeniseissnnis | eovvveeinns 170,431 | oo 170,431 | 172974 | i ATAT50 | [ e (1,319) [ [ e (1,319) [ | v 170,431 0 10/01/2018| 1...........
31403C FZ 9|FED NATL MTGE ASSN POOL NO 5.000% 09/0.... | ..... 03/01/2014| Paydown........vvemeerereerrnrnnenins | cereverieeenennsnenens | ovrvinenens 128,487 | i 128,487 | i 127,694 | i 127,713 [ | e T4 | | v TTA | s [ v 128,487 0 09/01/2033| 1...........
31403E M5 3 |FED NATL MTGE ASSN POOL NO 746580 5.50.... | ..... 03/01/2014| Paydown 3,200 (V1 IO 29 |10/01/2033| 1...........
31403G X9  8|FED NATL MTGE ASSN POOL NO 4.500% 10/0.... | ..... 03/01/2014| Paydown 42,332 0 316 |10/01/2018| 1...........
31403) HM  1|FED NATL MTGE ASSN POOL NO 5.000% 11/0.... | ..... | 03/01/2014| Paydown 30,404 0 254 |11/01/2018] 1..
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31403N  UA  3|FED NATL MTGE ASSN POOL NO 753977 5.50.... |..... 03/01/2014| Paydown ..59,310 (125) (125) 59,185 0 12/01/2033(1...........
31403R R34 |FED NATL MTGE ASSN POOL NO 5.000% 03/0.... | ..... | 03/01/2014| Paydown ..57,573 104 104 57,677 0 03/01/2034| 1..
31403T T2 0|FED NATL MTGE ASSN POOL NO 6.000% 12/0.... | ..... 03/01/2014| Paydown ...2,460 (87) (87) 2,373 0 12/01/2033(1...........
31403X UD  5|FED NATL MTGE ASSN POOL NO 4.500% 05/0.... | ..... 03/01/2014| Paydown AT | s | e 100,899 0 05/01/2019(1...........
31404U KL 3 |FED NATL MTGE ASSN POOL NO 4.500% 05/0.... | ..... 03/01/2014| Paydown 400 7,004 0 05/01/2034|1...........
31405R RQ 1 |FED NATL MTGE ASSN POOL NO 6.000% 10/0.... | ..... 03/01/2014| Paydown..........vvemeerereerenerrnennns | severeremeeneninseensens | wvsnvvnennne 07T [ i 71071 | i 73,581 | i 73,448 | e | (2,374 | s [ s (2,374) 71,071 0 10/01/2034{1...........
31405W BY 0 |FED NATL MTGE ASSN POOL NO 5.500% 10/0.... | ..... 03/01/2014| Paydown.........ccccvveneieverineninenins | cevveriennnenivsninens | vovnrienenenen 80,783 [ 080,783 | 052,637 | i 51,868 | oo | eerreeenn(1,085) | s [ s (1,085) 50,783 0 10/01/2019| 1...........
31406A D9 0 |FED NATL MTGE ASSN POOL NO 4.500% 01/0.... | ..... 03/01/2014| Paydown 510 83,395 0 01/01/2020( 1...........
31406P 6P 9 |FED NATL MTGE ASSN POOL NO 5.000% 05/0.... | ..... 03/01/2014| Paydown (224) 34,795 0 05/01/2020(1...........
31406V NA 0| FED NATL MTGE ASSN POOL NO 5.000% 05/0.... | ..... 03/01/2014| Paydown 157 19,490 (V1 IO 167 |05/01/2035] 1...........
31407N QM 8| FED NATL MTGE ASSN POOL NO 4.500% 0900.... | ..... 03/01/2014| PaydOWN..........ucvvmerrericvniirciens | cerereieeeriseeennnis | wovevieeinns 122,478 | oo 122478 | 115,053 | i 115,363 | e | e 114 i [ e T4 | | v 122,478 09/01/2035| 1...........
31407S  2Q 4 |FED NATL MTGE ASSN POOL NO 4.500% 09/0.... | ..... 03/01/2014| Paydown 104,873 8,026 | ...oovvverrens | e 104,873 09/01/2035(1...........
31409B 6C 6 |FED NATL MTGE ASSN POOL NO 5.500% 01/0.... | ... | 03/01/2014| Paydown 0,517 10,517 01/01/2036(1..
31409E FW 6 |FED NATL MTGE ASSN POOL NO 5.000% 04/0.... | ..... 03/01/2014| Paydown 114,738 5,254 | oo | e 114,738 04/01/2036( 1...........
31409Y CX  3|FED NATL MTGE ASSN POOL NO 6.000% 08/0.... | ..... 03/01/2014| PaydOWN........couvvvvereririeirerieinns | cervvnreeesississnnnis | covveinnnnns 134,750 | oo 134,750 | v 134,308 | ..coovvveee 134,301 | oo | e 448 A48 | s | e 134,750 08/01/2036(1...........
31410K ME 1 |FED NATL MTGE ASSN POOL NO 4.500% 09/0.... | ..... 03/01/2014) PaYOWN.......coovrvereveerirnrerernenins | cevveeesneesssinsensiees | eneesenens 438,382 | ..o 438,382 | ...ocvvne 468,315 | ..ovvvvnes 467,449 | .o | s (29,068) (PASH0LG1:) | O IO 438,382 09/01/2037| 1...........
31411C D9  9|FED NATL MTGE ASSN POOL NO 5.500% 12/0.... | ..... 03/01/2014| Paydown.........ccccvvunrieeiinrinniins | cevreiiveniesiieninnes | v 46,595 | ... 46,595 | ..o 46,180 | .ovvverenn 46,193 [ oo | e 402 402 46,595 12/01/2036(1...........
31412R B2  2|FED NATL MTGE ASSN POOL NO 4.000% 02/0.... | .... 03/01/2014| Paydown 1992 | v 412,992 (IA28) | s [ 412,992 02/01/2025| 1...........
31412R MK  0|FED NATL MTGE ASSN POOL NO 3.500% 12/0.... | ..... | 03/01/2014| Paydown ..369,617 12,277) | .. 369,617 12/01/2040(1..
31415Y N5 4|FED NATL MTGE ASSN POOL NO 3.500% 11/0.... | ..... 03/01/2014| Paydown revrrrereenenn 3,256 | i 3,256 ...3,263 3,256 11/01/20391...........
31416K M7 0 |FED NATL MTGE ASSN POOL NO 4.500% 03/0.... | ..... 03/01/2014| PaydOWN.........oocvvvrerericrniinieens | cevereieeerineiennnins | wveveninns 100,864 | ............ 100,864 | ........... 102,787 | ....cccoeee. 102,704 | cooovvvrerernne | ereeeeene(1,839) | e | e (1,839) | s [ e 100,864 03/01/2039| 1...........
31416L HM 1 |FED NATL MTGE ASSN POOL NO 4.500% 04/0.... | ..... 03/01/2014| PaydOwN.........ocvvmivreriiiciniineinns | cevvveieeesiseissnnns | wovvviennns 130,951 | oo 130,951 | oo 132,506 | oo 132,430 | covovvrverinnne | erreeeeee AT | v | oo (A7) | s [ v 130,951 04/01/2039(1...........
31416P RD  1|FED NATL MTGE ASSN POOL NO 4.500% 07/0.... | ..... 03/01/2014) PaYAOWN.......couveenreerirnreierienens | cevveeereesenenerinees | coveesenens 280,39 | ............ 280,396 | ...ocvenee 286,880 | ............ 286,680 280,396 07/01/2039(1...........
31416R BE  2|FED NATL MTGE ASSN POOL NO 4.000% 06/0.... | ..... 01/09/2014| Baird (Robert W)........cccvevvvereres | vervrirerrnrniveeinnns | 3,614,791 | 1........3,502,599 | .........3,696,336 | .........3,690,364 | ...cocovvivvine [ e 812 [ s | e 812 [ i | 3,694,976 |..ccoovrrrine. 06/01/2039| 1...........
31416R BE  2|FED NATL MTGE ASSN POOL NO 4.000% 06/0.... | ..... 01/01/2014| Paydown 38,295 06/01/2039| 1...........
31416X AX 8 |FED NATL MTGE ASSN POOL NO 4.500% 11/0.... | ..... 03/01/2014| Paydown..........ccoevrereereeenririeens | cereerireeerineeseenne | eovereenenn 328,553 | i 328,553 | ... 335,792 | .. 335,553 328,553 11/01/2040(1...........
31417A  4Y 2 |FED NATL MTGE ASSN POOL NO 3.500% 02/0.... | ..... 03/01/2014) Paydown..........cccvvunrivciinninenins | cevverienisniinsiinnis | ceereennnn 39,354 [ i 39,354 | ..o 39,957 | oo 39,951 39,354 02/01/2042(1...........
31417C 3W  3|FED NATL MTGE ASSN POOL NO 3.000% 09/0.... | ..... 03/01/2014| Paydown..........vvvrvererecreernncnnns | cevveriverimennennines | cvveerenneni 204,668 | covieiinnes 204,668 | ........... 216,532 | oo 216,215 | oo | s (11,547) 204,668 09/01/2042|1...........
31417F L4  8|FED NATL MTGE ASSN POOL NO 2.500% 02/0.... | ..... 03/01/2014| Paydown ....12,050 (100) 12,050 02/01/2028(1...........
31417M DW 0| FED NATL MTGE ASSN POOL NO 4.000% 10/0.... | ..... | 03/01/2014| Paydown 291,511 (7,744) | .. 291,511 10/01/2039|1..
31417M  JX 2 |FED NATL MTGE ASSN POOL NO 4.500% 09/0.... | ..... 03/01/2014| Paydown..........ccovvrerenverernrreeens | vervrreeenineesvennne | eoveeeeen20 1,596 | i 271,596 e | (1,578) 271,596 09/01/2039(1...........
31417N  ZY  0|FED NATL MTGE ASSN POOL NO 5.000% 09/0.... | ..... 03/01/2014| Paydown...........ccovvucvrienciiiniieeins | crvvreiveninsiiveninnes | ceviennnn 145,000 | i 145,000 | ...........161,290 | ............ 160,979 | covvevvrercinns | e (15,980) [ ..vvvvererevrereere | rrrernna(15,980) [ oo | v 145,000 09/01/2039| 1...........
31417Q  P7  3|FED NATL MTGE ASSN POOL NO 4.500% 12/0.... | ..... 03/01/2014| Paydown.........cverveeereerererenennns | cevvernerinennennnnes | cvvrnerenc409,100 | iviiiinnn 409,100 | ...........418,465 | ............ 418,143 | e | e (9,042) [ ..o | verereeeree(9,042) [ o | v 409,100 12/01/20391...........
31417Q TE 4|FED NATL MTGE ASSN POOL NO 3.500% 10/0.... | ..... 03/01/2014| PaydoWN..........vveueerereererneernnins | cevverenensnsninsennens | cevenrirnennnend, 713 i 9,713 | w9736 | 9,734 | (21) 9,713 (V] I 54 110/01/2039| 1...........
31417Y VG 9 |FED NATL MTGE ASSN POOL NO 4.000% 01/0.... | ..... 03/01/2014| Paydown..........cccvvvernrereernrineinnns | cervrrseirennensennns | wonneennn39,207 | i 439,207 | .ooeren428,206 | oo 428,479 | i | 10,728 | i | e 10,728 | | i 439,207 0 2,845 |01/01/2041(1...........
31418A KW 7 |FED NATL MTGE ASSN POOL NO 3.000% 10/0.... | ... | 03/01/2014| Paydown ..220,723 220,723 0 10/01/2042| 1..
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31418N  GA  2|FED NATL MTGE ASSN POOL NO 5.000% 01/0.... | ..... 03/01/2014| Paydown 198,608 | ............205,838 | ............ 205,567 | ..covvvrnrrerins | eereeeene(6,959) [ [ eereennn(6,959) [ e | v 198,608 0| oo 1,874 {01/01/2040|1...........
314180 2F  0|FED NATL MTGE ASSN POOL NO 4.000% 06/0.... | ..... 03/01/2014| Paydown ..335,486 343,172 335,486 0 2,013 |06/01/2025
31419A 4N 4 |FED NATL MTGE ASSN POOL NO 3.500% 02/0.. .103/01/2014| Paydown ..164,200 .172,959 ....164,200 0 924 102/01/2041
31419A G2 7 |FED NATL MTGE ASSN POOL NO 4.000% 08/0.... | ..... 03/01/2014| Paydown . . v 210,799 | . v 281,580 270,799 (V] I 1,712 | 08/01/2040
31419H YC 0|FED NATL MTGE ASSN POOL NO 4.000% 10/0.... | ..... 01/09/2014| Baird (Robert W)........ccovvververes | corverimrineeneniniens | cevvnens 5,862,932 | ......... 5,680,964 | ......... 5,876,247 | ......... 5,870,003 5,872,322 | ooovvrverren | s (9,390) ...... (9,390) | ...... 26,511 |10/01/2040( 1...........
31419H YC  0|FED NATL MTGE ASSN POOL NO 4.000% 10/0.... | ..... 01/01/2014| PaydOWN.........oocvvrerererierniireiens | cevereireeeninenennnie | eoneieninns 181,328 | ..coovveuee 181,328 | ..o 187,561 | oo 187,362 | evvvververrieres | reerenn(6,034) | v | e (6,034) | o | s 181,328 0 604 |10/01/2040(1...........
MISSOURI ST HWYS & TRANS COMMN BUILD
60636W NU S5(AME | 02/27/2014| Mesirow Financial.............cccoceees | ceverervermmeenennnees | cevvnens 1,126,490 | ......... 1,000,000 | ......... 1,150,570 | ......... 147,977 | (865) (865) | evererereerens | e 147,112 [ | e (20,622) | ..... (20,622) | ...... 18,604 |05/01/2033| 1FE......
NORTH TEXAS TWY AUTH REV BUILD AMERICA
6628w FB 7(B | 03/20/2014| Mesirow Financial 6,660,636 .6,750,554 6,721,984 | ..ocovvcvrerriee | ceererenn(4,266) | oo [ s (4,266) | ..o | v 6,717,718 | .cvovvvvivveen | e (B7,081) | ... (57,081).....245,837 | 01/01/2049
73358W RQ 9 |PORT AUTHNY & NJ TXBL-CONS SER 182 5 01/23/2014| BANC AMERICA.... 2,523,225 .2,500,000 0 2,500,000 08/01/2046
79742G  AF 8| SAN DIEGO CNTY CA REFL ARPT TXBL-SENIOR- |..... 03/27/2014| Mesirow Financial .1,041,210 .1,006,315 ) (73 ) IR S 1,006,271 | .oovvereriernns 07/01/2043
79765R  TL 3| SAN FRANCISCO CALIF BUILD AMERICA BONDS |..... 01/09/2014| BRANCH BANK AND TRUST...... | ccveoevvreereernerinens | woreerinens 284,504 | ........... 220,000 | ... 281,472 | .. 280,337 | oo (22) (22) 280,315 11/01/2050{ 1FE......
837151 AA  7|SOUTH CAROLINA ST PUB SVC BUILD AMERICA. | ..... 01/31/2014] CITIGROUP..........ccccvveriiniiiiniens | e | oo 5963412 | ........ 5,200,000 | ......... 6,851,736 | ......... 6,828,984 | ..o | o [P N [P (2,052) | cvovvevnninns [ e 6,826,932 [ ..o ...(863,520) | ...(863,520) | .....199,500 |01/01/2050| 1FE......
3199999. Total Bonds - U.S. Special Revenue and Special A 1t s Y 52,430,459 | ...... 48,493,078 | ....... 53,663,494 | ....... 49,834,116 | oo 0. (359,951) | . 0] (359,951) | cverrernnes 0] . 53,184,137 | oo 0 | ..(753,678)] ...(753,678) ] .....704,311 | ...... XXX... [.XXX....
Bonds - Industrial and Miscellaneous
BRSJ6G HT  6|GIM CHANNELVIEW COGENERATION L TL-B 4...{..... 02/25/2014| PRIVATE DIRECT ........ovvvevirnns | corvmrireriinsissnnnens | conrenennn 191,216 | ....190,905 | ........... 189,950 | ..o 189,529 | oo . 330 KX VRN (I 189,859 | ..vvvveerviins | v 1,357 | v 1,357 | oo 1,330 {05/08/2020
BRSJ6G HT  6|GIM CHANNELVIEW COGENERATIONL TL-B 4..|..... 02/28/2014| Redemption ~ 100.0000............ | ceveererereneernenerines | vervrrrerennn 3,608 [ 3,608 | i 3,589 | o 3,582 [ | e 26 | oo [ e 26 3,608 (V] IO 22 | 05/08/2020
BRSKPA ET  8|ALLEGION US HOLDING CO INC TL-B  3.000%..... | ..... 03/10/2014| PRIVATE DIRECT. 183 ...119,725 09/25/2020
BRSMSH 9D 7 |MOLSON COORS 2.0 05/01/2017.... .103/31/2014| DIRECT. 0 .1,996,420 03/31/2014
00100U AD  4|ADS WASTE HOLDINGS INC TL-B 4.250% 101......| ..... 02/14/2014| Tax Free Exchange..........c.ccc..... R rereerr.870,860 992 673,852 0 10/09/2019
00101 AH 9|ADT CORP SR UNSECURED 4.125% 06/15/23..... | ..... 03/12/2014| WACHOVIA.........cooovvvvivnrinrians | e | 0000000.2,760,000 | ..o 3,000,000 | .........2,801,069 | ..........999,828 | ...ooovovriviviins | v 1,531 [ | v 1,531 2,802,608 | ...oovverervris | e (42,608) ..... (42,608) ...... 31,625 |06/15/2023
00101y AJ 5|ADT CORP SR UNSECURED 6.250% 10/15/21..... |..... 03/13/2014)| WACHOVIA.........cooovvvrerinenrrnns | cerverineeneninseinens | 002,618,750 | ..o 2,500,000 ) (764) 2,543,453 | oo | e 75,297 | ...... 75,297 | ...... 72,483 | 10/15/2021
00507X AC  9|ACTIVISION BLIZZARD INC TL-B  3.250% 10......... | ..... 02/11/2014| Redemption ~ 100.0000..........c. | cererererrmrereeinnnnns | woverrerins 118,188 | .o 118,188 ) (UL ) T I 118,188 0 10/12/2020
00809D AK O|AES CORP TL-B 3.750% 06/01/18.......ccoecervreemnres | covee 03/17/2014| Redemption ~ 100.0000............ | covevervrnrererenrinens | coverinnriens 1131 | 1,131 ) 9 1,131 0 06/01/2018
01862L AM O |ALLIANCE LAUNDRY SYST LLC TL 4.250% 12..... | ..... 03/27/2014| Redemption  100.0000............ 278 278 ) 1) 278 0 12/10/2018
01973) AG  4|ALLISON TRANSMISSION INC TL-B2 3.160%....... | ..... 01/07/2014| Redemption ~ 100.0000.........c.0. | cevrvrrrerernmrreerenns | wevinnrenns 81,274 | oo 81,274 | v, 81477 | oo 81,358 | ..ovvverieriis (84) (84) 81,274 0 08/07/2017
01973 AG  4|ALLISON TRANSMISSION INC TL-B2 3.160%....... | ..... 12/31/2013| Tax Free EXChange..........coevrvees [ ovevreriereneeineninns | ceveeninens 858,278 | ............ 846,810 | ....ccoovee 857,761 | ..cooonve. 856,034 | ...oovvrrerirnns . 2,244 2,244 858,278 0 08/07/2017
02005N AT 7 |ALLEY FINANCIAL INC SR UNSECUR 3.500%..... |..... 02/07/2014| PRIVATE DIRECT. 557,262 ..560,000 554,932 | ..o [ e | s 32 [ [ e 32 554,964 2,298 2,298 817 |01/27/2019
02076V AD 8 |ALPHANTRL RESC TL-B 3.500% 05/22/20.. I 01/15/2014| PRIVATE DIRECT. ..(946) | ... .(956) 228 228 (729) ..(218)]. 05/22/2020
02076V AD 8 |ALPHANTRL RESC TL-B 3.500% 05/22/20........... |..... 12/31/2013| Redemption ~ 100.0000. 961 956 4 4 961 0 05/22/2020
023139 AE  8|AMBAC INC DEB 5.950% 12/05/35.........ccovverveerres | ceres 02/28/2014| DIRECT .....couvvrrirrireirseisnsrinees | seerersesiesessenssees | oneessrinns 40,731 [ s e | v | e | e 0 [ e | e | e | e 40,731 | ...... 40,731 | oo 12/05/2035
023139 AF  5|AMBAC INC BONDS 6.150% 02/07/87........ccccovvvre | ceres 02/28/2014| DIRECT ......ouevvurvrerirerereernerinnns | cevsveriessnsssensnnes | oveesessnns 26,513 [ oo | e | e | e | e 0 [ oo | vererreeremiseinenens | e | e 26,513 | ... 26,513 [ oo 02/07/2087
023772 AA 4| AMERICAN AIRLINES INC SER 2013-1 CLAPT..... | ..... 01/15/2014| Redemption ~ 100.0000..........c. | ceeerereeremrernenrirnes | overrerin 54,182 | oo 54,182 | ccovvrreenn. 54,182 | oo 54,182 | oo | e 0 54,182 (V] I 1,084 {07/15/2025
02503G  AD 4| AMERICAN CAPITALLTD TL-B 5.250% 08/22....... | ..... 02/10/2014| PRIVATE DIRECT......ovovirvrviins | cerrnrrveirernnineiienns | cvveeneinenns 20,075 | ovevvernnnn 20,000 | voovrvrrnens 20,107 | oovevvernnnn 20,002 | oo | e B8 | oo | e 68 20,160 (CI] [— (1)) — 08/22/2016
02503G AD  4|AMERICAN CAPITAL LTD TL-B 5.250% 08/22....... | ..... 02/26/2014] Tax Free EXChange.........occoveees | vervmrvneernninennees | woneerieens 318,677 | coovornvne 317,500 | .ovvvneees 318,313 | oo 298,134 | .o | e 468 468 318,677 0 08/22/2016
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02503G AE 2 AMER!%N Eﬁ.P.lIf\\l,‘gLIRI.IJI? \J|3\5UO|(‘1)‘Z°|_Q48\/12|\2|_U ........ 02/26/2014| PRIVATE DIRECT ......cooovvoneiinns | ceererierimsesneniinees | oneeveninnn 20,075 | .oovererei20,000 | covvriirreni 20,180 | oo [ e | e 16 | v | e 16 20,176 | .ooveveerrerrne [ e (101) ] covrennd (G100 ) - 08/22/2017
0258M0 DD 8 2 o turi vor o oorvonen 01/22/2014| DEUTSCHE BANK .3,086,280 | .........3,000,000 | .........2,996,070 | .........2,997,350 | ...ccccoorsrrumre | wrrrmrianrnaad B3 [ v [ v 63 2,997,412 | oo | e 88,868 | ...... 88,868 | ...... 24,344 103/24/2017
03027X AA 84700 | 03/11/2014| CITIGROUP... 4,129,240 391 391 3,993,662 ...135,578 | ..... 135,578 | ......93,478 |03/15/2022
031162 BM  1|AMGEN INC SR UNSECURED 3.875% 11/15/21... |..... 03/10/2014| MORGAN STANLEY...........c...... 2,602,475 | .........2,500,000 | .........2,493,000 | ........2,494,200 | ......ccovruremucre | verrrrrrins 108 108 [ .o | v 2,494,307 | .o | e 108,168 |..... 108,168 | ...... 31,753 | 11/15/2021
03167D AE 4| AMNEAL PHARMACEUTICALS LLC TL-B 5.753%. |..... 12/31/2013| Redemption  100.0000. 600 6 6 600 0 11/01/2019
037411 BD 6 |APACHE CORP SR UNSECURED 2.625% 01/15/..{..... 02/14/2014| NOMURA SECURITIES........coee | verrrrrerrmrnereninenne | woverenins 948,580 962,896 | ...covvrervrne | e (14,316) | ... (14,316) | ...... 15,677 |01/15/2023
03834G AC  4|APTALIS PHARMA INC / APTALISP TL-B 6.......ce. | vevee 01/31/2014| Redemption ~ 100.0000..........c. | cervrreererrreernennins | wvrvrninan 637,329 637,329 0 10/02/2020
03852C AP 1|ARAMARK CORPORATION TL-D 4.000% 09/09/... | ..... 02/2412014| Tax Free EXChange........cccovveee | vervvereemeeverveninnnns | woverenis 451,402 | ...........450,000 | ......... 450,277 | .occ0eenei850,258 | oo | e 144 | i | el 144 | 451,402 0 09/09/2019
04338G  AB  5|ARYSTALIFESCIENCE SPC LLC TL-B 4.500%..... | ..... 03/31/2014| Redemption ~ 100.0000..........0. | cevvrvrrrererimrireins | corvrirereennes 1,263 1,263 0 05/29/2020
046003 JU 4 |ASSOCIATES CORP OF NORTH AMERI DEB 6.9. | ..... 03/06/2014| CITIGROUP...........coevrerernrinrniens | cevveriveriineevenirsens | eereen8,156,008 | ........5,139,000 | .........5,899,775 | .........5,459,506 | ......cccoomvrivure | wreen(11,320) [ oo | eereeen(11,320) [ oo | e 5,448,185 | ....ccoovvrverr | e 707,823 |..... 707,823 |..... 128,975 | 11/01/2018
04649V AG  5|ASURION LLC TL-B1 5.000% 05/24/19......cccovvvreee [ e 02/03/2014| Redemption  100.0000. 22,811 0 05/24/2019
04822D AB  5|ATLANTIC AVIATION FBO INC TL-B 3.250%......... | ..... 02/26/2014| PRIVATE DIRECT. 221,881 | oo | s 1,9% | ... 1,994 | i 06/01/2020
054303 BA 9 |AVON PRODUCTS INC SR UNSECURED 5.000% | ..... 01/30/2014| WACHOVIA 6,003,700 ..(203,080) | ...(203,080) | .. 03/15/2023
05542K AE 9 |BATS GLOBAL MARKETS HOLDINGS I TL-B 5..... | ..... 01/22/2014| PRIVATE DIRECT 34,981 31 311 01/31/2020
05745P  AD 5 |BAKERCORP INTERNATIONAL INC TL 4.250%.... | ..... 01/31/2014| Redemption ~ 100.0000..........0. | cevrerrrrermmrrrirenns | cernmrrernnnnes 2,093 2,093 0 02/07/2020
BANK OF AMERICA COMMERCIAL MTG SER
059470 MB  1{2003- | 03/01/2014| PaydOWN. ........vvvrvreririeirniieinns | cervniseeessnsissnnnns | eovveieinns 193,692 | .ooovvenee 193,692 | oo 194,907 | oo 193,531 | oo | e 161 161 [ | v 193,692 (VN I 1,766 | 03/11/2041|1FM.....
BANK OF AMERICA COMMERCIAL MTG SER
059470 vC 9|2004- .. 03/01/2014) PaydOWN..........vvvmrereirciierernennns | ceenerieeineesneniinees | ceveeees 2,680,105 | ......... 2,680,105 | ......... 2,794,952 | ......... 2,679,948 | ..covovririens | s 157 YA IO I 2,680,105 0] . 29,064 |06/10/2039| 1FM.....
BANC OF AMERICA COMMERCIAL MTG SER
059500 AD 0f2006- | 03/01/2014| PYOWN........ouvevrrineinerierirneenns | seenerseriesesnensnees | oneesesinns 30,869 | .coovrvrne 30,869 | .oovrrrneene 32,042 | oo 31,065 | ..ooverriiinns (196) (196) 30,869 0 221 |07/10/2044| 1FM.....
BANC OF AMERICA COMMERCIAL MTG SER
059513 AE  1|2007- | 03/01/2014| PaydOWN........oovvvmrererrerinrereenns | cevneriessneeseninees | cevenees 1,027,712 | ......... 1,027,712 | .oooeee. 1,030,121 | ......... 1,027,471 | .o . 241 241 | s | e 1,027,712 0 8,646 |02/10/2051( 1FM.....
06051G EM  7|BANK OF AMERICA NA SR NOTES 5.700% 01/.... | ..... 03/06/2014| BANC AMERICA..........coovvmmrrncns | cerrerrmrineineninees | ceriennd 6,311,965 | ......... 5,500,000 | ......... 6,532,710 | ......... 6,430,766 | ..ooocvveviicians | e (19,790) [ .ovvovvervirrnes | v (19,790 | +.vvvvercirarne | e 6,410,976 | ..ocvvvrvvrrns | e (99,011)| ..... (99,011)|.....197,679 |01/24/2022| 1FE......
07014Q AF  8|BASS PRO GROUP LLC TL 3.750% 11/20/19........ | ..... 12/31/2013| Redemption ~ 100.0000.........c.. [ ovveeereeremrerenires | veveririrnniin 1,323 | o, 1,323 | oo 1,334 | s 1,331 [ | s (8) 8) 1,323 0 11/20/2019| 4FE......
BEAR STEARNS COMMERCIAL MTGE SER 2005-
07383F 7w 2|PW | 03/01/2014| PaYdOWN........couvvrrvreiinreiernniens | cernerneirernninesenens | sovvennenenns 77,933 | oo 77,933 | oo 83,730 | coovvrirennne 79,533 | oo | v (LG 010) ) RN ISR (1,600) 77,933 (V[ I 491 | 06/11/2041| 1FM.....
BEAR STEARNS COMMERCIAL MTG SER 2006-
07388N AE 6(T24 .. 03/01/2014| Paydown..........couiveveimiieeineirens | cevvrineiersninenienns | coveesnienns 53,487 | oo 53,487 | oo 58,872 | v 55,433 | oo | v (1,946) [ ..o [ v (1,946) 53,487 0 611 [10/12/2041
07745M AB  2|BELDEN INC TL 3.250% 10/02/20..........ooccorvrrvures | conee 03/10/2014| PRIVATE DIRECT........ccvtvmmrrines | cervrmrrrenieninernees | wveeienens 184,000 | ..oovvvnees 184,000 | ..oovveneee 183,540 | .ovvvenees 183,520 | .cvooverieirinns . 212 212 [ e [ e 183,731 269 269 10/02/2020
07745M AB  2|BELDEN INC TL 3.250% 10/02/20..........cooceemvrerverns | ceree 12/31/2013| Redemption ~ 100.0000............ 913 913 | ...... 910 | v 910 [ .o 2 2 913 0 10/02/2020
08579 AJ 1|BERRY PLASTICS CORP TL-D 3.500% 02/08!...... |..... 01/02/2014| Redemption 0.0000......000vee | e [ e [ | ()] (U0 1) ) 4 4 0 02/08/2020
086516 AL  5|BEST BUY CO SR UNSECURED 5.500% 03/15/.... | ..... 02/07/2014| BARCLAY INVESTMENTS......... | covreveerrmeeneniriees | cervnens 1,960,000 | ......... 2,000,000 | ......... 1,980,000 [ ...eouveurrrcrireries | vererererneeisniiens | e 162 720 I 1,980,162 [ ...coovvrvrirnes | connd (20,162) | ..... (20,162) | ...... 44,917 |03/15/2021
086516 AM 3 |BEST BUY CO SR UNSECURED 5.000% 08/01/....|.... 02/28/2014| Various 4,000,000 | ......... 4,076,845 | ......... 2,538,322 | .o | v (1,903) [ oo [ v (1,903) | covvvverrirers [ v 4,073,919 | .o | e 56,081 | ...... 56,081 |..... 110,556 |08/01/2018
09627H AA 4 |BLUELINE RENTAL FINANCE CORP 2ND LEIN...... | ..... 01/22/2014| PRIVATE DIRECT ....44,000 0 44,000 02/01/2019
10118* AB 4 |[BOSTON UNIVERSITY SR SEC NOTE 10.200% O..|..... | 03/15/2014| Redemption ~ 100.000 ..328,475 0 328,475 09/15/2018
10524M  AK 3| BRAND ENERGY & INFRASTRUCTURE TL 4.750.]..... 03/11/2014| PRIVATE DIRECT. ....80,000 193 79,793 11/26/2020
11221M AB  7|BRONCO MIDSTREAM FUNDING LLC TL 5.000% | ..... 02/20/2014| Redemption ~ 100.0000............ | cevererererrrmeereniines | woverveinn 12,560 | .ovovrrrne 12,560 121 12,560 0 08/17/2020
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121575 AE 4 |BURLINGTON COAT FACTORY WAREHO TL-B2 4 ... 01/31/2014| Redemption ~ 100.0000.........o0. | cerrrerrreermmnrerenns | cervrrerennas 4433 | o 4433 | o 4433 | o 4433 | oo | e 0 4,433 0 02/23/2017 | 4FE......
1248EP AP 8|CCO HOLDINGS LLC CAP CORP NOTES 8.125% | ..... 02/18/2014| DEUTSCHE BANK........cocvvvevins | verrrirererneirennins | vverenes 1,635,000 | ......... 1,500,000 | ......... 1,616,250 1,599,362 | oo | v (4,855) | e | s (4,455) | oo | e 1,594,907 [ ..coovvvirirnnee 04/30/2020| 3FE......
1248EP BA  0|CCO HOLDINGS LLC CAP CORP SR UNSECURED|..... 03/10/2014| Tax Free Exchange. ..1,000,000 ,000,000 1,000,000 0 .1,000,000 03/15/2021
1248EP BC  6|CCO HOLDINGS LLC CAP CORP SR UNSECURED]..... 03/10/2014| Tax Free EXChANge........ccc.cvvvves | coveemvvmrieniveniinnns | cevienns 1,004,970 | ......... 1,000,000 | ......... 1,005,000 (1<]0) ) ST IOV 1,004,970 09/01/2023| 3FE......
12505M AC  0|CBS OUTDOOR AMERICAS CAPITALLTL 3.00... |..... 03/10/2014| PRIVATE DIRECT .....ccccvtvvmrvnns | cervererneerinsisennnees | eveerneens 259,634 | ..o 260,000 | .....c...... 259,350 | ..overeirerirerireenne 207 259,557 77 7 02/01/2021| 3FE......
CITIGROUP DEUTSCHE BANK COMMERCIAL
125613 AG 9|MTGT |.. 03/01/2014| PayOWN.......covvvvrrireemerierrieenns | cevneriessnsesensnnes | cveeseennns 52,400 | ..cooovvrrne 52,400 | .oovvornnne 52,991 | oo 52,430 | ..ovvvvrrririns (30) (30) 52,400 0 683 | 07/15/2044( 1FM.....
CITIGROUP/DEUTSCHE BANK COM SER 2007-
125614A AE 1jCDS | 03/01/2014| PayOWN........cuvvvrrerrenerieriineeins | cevreriessnseseniines | coveeieeinns 15,796 | covovrrrne 15,796 | coooovrvrnees 17,607 | oovevrrine 16,663 | ..cooovvrrrcrirens (867) (867) 15,796 (VN IO 160 | 11/15/2044
125430 AR 1|CHS COMMUNITY HEALTH SYS SECURED 5.125]..... 01/17/2014)| BANC AMERICA.........ccoovvinrinens | cerrerierineineninnees | cevinees 2,100,000 | ......... 2,000,000 | ......... 2,085,000 | ........ 2,074,158 | coovvvrerreeriee | e (TA41) [ e | e (1,181 | oo | v 2,073,017 | oo | v 26,983 | ... 26,983 | ...... 44,986 |08/15/2018
12623E AG  6|CNH CAPITAL LLC SR UNSECURED 3.250% 02.. |..... 01/22/2014| Tax Free EXChange........ccccovvves | covveriverimevneniriens | cevvnens 1,500,000 | ......... 1,500,000 | ......... 1,500,000 | ......... 1,500,000 [ ..ovorverrienes | e (V0 RPPOPOOOOTRN ISV 1,500,000 01 . 14,083 |02/01/2017
126408 GF 4|C S XCORPNOTES 5.300% 02/15/14.......ccrvvenens [ e 02/15/2014) MAEUFILY ......ccooocveevrcrirerencerenine | cevrerienineerneninnees | cevvnens 5,000,000 | ........ 5,000,000 | ......... 4,963,700 | ......... 4,998,799 | .ooovvvrcrierines | e 1,201 [ | e 1,201 5,000,000 0. 132,500 |02/15/2014
131347 BW  5|CALPINE CORP SR SECURED 7.500% 02/15/2.... | ..... 02/18/2014| BANC AMERICA..........coovvevnine | cervrireirerneireeinnns | v 1,860,100 | ......... 1,691,000 | ......... 1,762,868 | ......... 1,741,730 | s | v (1,079) [ o [ v (1,079) | coovvveeveres | e 1,740,652 | ..oovvovvveven [ 119,449 | ..... 119,449 | ... 65,526 | 02/15/2021
13342B AL 9| CAMERON INTL CORP SR UNSECURED 4.000% |..... 01/24/2014| CHASE SECURITIES ..2,963,730 3,000,000 2,989,230 5 5 2,989,226 | ..oovrreriirns | e (25,496) 12/15/2023
13342B AM  7|CAMERON INTL CORP SR UNSECURED 5.125% | ..... 03/25/2014| VAIOUS.......c.ovveeererierenireiernrinee | cererireseriseisennnins | veenenes 4,964,650 | ......... 5,000,000 | ......... 4,959,720 (155) [(EE5) ] SR I 4,959,467 | ..o | e 5,183 12/15/2043
14068P AG 9 |CAPSUGEL HOLDINGS US INC TL 3.500% 08/..... | ..... 02/28/2014| Redemption ~ 100.0000..........0. | cevrrerrreermmnrerenns | cervrrrernnnaed 6,297 | oo 6,297 | oo 6,297 | civvrirerenen8,297 | o | e 0 6,297 0 08/01/2018
CARMAX AUTO OWNER TRUST SERIES 2012-2
14313) AC 5/c. .. 03/05/2014| MORGAN STANLEY........cccovvvees | corrmrrrmrienensinnees | cevienns 4,593,193 | ........ 4,579,419 | ......... 4578477 | ......... 4,578,972 | oo | e 49 [ | e 49 | s | e 4,579,020 | ..coovverrecins | e 14173 | ... 14173 | ... 9,083 |03/15/2017| 1FE......
CARMAX AUTO OWNER TRUST SERIES 2012-2
14313 AC 5c. .. 02/15/2014) PaYOWN.......oouverirerirererneerenins | cervererneesssisensens | coneesnenens 420,581 | ..oooovnees 420,581 | .oovevene 420,494 | ........... 420,540 [ ..o | e A1 [ s | e A | s [ e 420,581 (V1 IO 491 |03/15/2017{ 1FE......
14912L 4M 0| CATERPILLAR FIN SERV CORP NOTES 2.750%.. | ..... 01/21/2014| BARCLAY INVESTMENTS......co. | cevrvvreererneireernnnns | vverenns 1,032,210 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ..ooovoerrrieins [ 0 | ovvvereeereenne | e 1,000,000 32,210 32,210 2,292 |06/24/2015| 1FE......
15089Q AB  0|CELANESE US HOLDINGS LLC NOTES 6.625%... | ..... 02/28/2014| MORGAN STANLEY........cccvuvrne | cerrrmrrrremrsninernees | wveeeinens 710,200 | ...oovee. 670,000 | ...ocvvnee 715,225 | ...ooonee. 698,956 | .....oervrricrns | e (VAL [T I (1,715) 697,241 | .o | e 12,959 | ... 12,959 | ...... 17,262 |10/15/2018| 3FE......
152000 AD 9 |CENTERPOINT ENERGY TRANSITION SER 2005-A ... 02/01/2014| PaydOWN........oovvvrrirreeerieriineenns | cevrveriessinsesenienes | oveeeernnns 95,539 [ .o 95,539 | oo 111,762 95,539 (V1N I 2,470 | 08/01/2019| 1FE......
156700 AL O|CENTURYTEL INC SR UNSECURED 6.000% 04/..]..... 03/05/2014| VAIIOUS.......c.ovvurvrnreeieririernnines | cererireeerineisennnins | veereees 5,516,250 | ......... 5,000,000 | ......... 4,896,610 | ........4,934,039 | ..o | e 38T [ [ e 3,871 | [ e 4,937,709 | .covvrirerens | e 578,541 |..... 578,541 |..... 130,167 | 04/01/2017| 3FE......
156700 AR  7|CENTURYTEL INC SR UNSECURED 6.450% 06/..|..... 02/10/2014| MORGAN STANLEY.......ccovviviee | corvrrverrernrireninnnns | vverenns 1,047,500 | ......... 1,000,000 | ......... 1,092,500 | ........ 1,088,362 | ...ovvvrvrrivrnns | wrvereee(1,202) | v | verrnennd(1,202) | oo | v 1,087,161 | oo | e (39,661) ..... (39,661) ...... 10,392 |06/15/2021| 3FE......
156700 AS  5|CENTURYTEL INC SR UNSECURED 5.800% 03/..]..... 03/20/2014| MORGAN STANLEY.......cccvvviviee | vervrremrernereninnns | veerenes 1,016,250 | ......... 1,000,000 | ............ 985,000 985,413 | .oveveeveiries | e 30,837 | ...... 30,837 | ...... 30,611 | 03/15/2022| 3FE......
15672E  AJ 3| CEQUEL COMMUNICATIONS LLC TL-B 3.500%... | .... 02/24/2014| PRIVATE DIRECT.......covivmrnins | verrrireernrineiennnis | eveveines 235,588 | ..o 235,000 | ..ooovenee 235,294 235,386 201 201 02/14/2019| 3FE......
15677W AM 1| CERIDIAN CORP TL-B 4.404% 05/09/17.......ccouvvee | venee 03/04/2014| Redemption ~ 100.0000............ | cevererererermrerreniines | coververins 17,089 | oo 17,089 | oo, 17,153 17,089 0 05/09/2017| 4FE......
16524R  AC 7 |ACCESS MIDSTREAM PARTNER SR UNSECURED ..... 03/05/2014)| WACHOVIA.........coovvemrernrirneinns | ceeneeiierineensninnees | cevenens 1,065,000 | ......... 1,000,000 | ......... 1,015,000 | ... 1,013,934 | oo | crneeend(525) | e | evvverieeeed(525) | o | e 1,013,408 [ ..coovvvvvriies | s 51,592 | ... 51,592 | ..... 23,663 |04/15/2021| 3FE......
ACCESS MIDSTREAM PARTNER CO GTD
16524R AE 3(6125% | 03/05/2014)| WACHOVIA.........cooovvvmerrieenns | cevnerirerineeneninsees | cervnens 1,082,500 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 [ ..ovoreererneres | vererererieeneni (V0 RO ISP 1,000,000 |...covvrreernnee 07/15/2022| 3FE......
17275R  AF 9| CISCO SYSTEMS INC SR UNSECURED 5.500%.. | ..... 01/22/2014)| CITIGROUP........c.ovvvmirierinninns | ceererieeineineennees | ceveeens 1,352,350 | ......... 1,250,000 | ......... 1,241,138 | ......... 1,241,579 [ i | e LS [N IS 15 [ s | e 1,241,595 [ .o 01/15/2040| 1FE......
17275R AN 2| CISCO SYSTEMS INC SR UNSECURED 3.625%.. | ..... 02/25/2014| DEUTSCHE BANK........ccooveivninr | correrierinenneniinns | cevvnens 4,015,000 | ......... 4,000,000 | ......... 3,997,000 0 3,997,000 . | 03/04/2024| 1FE......
17275R AR 3|CISCO SYSTEMS INC SR UNSECURED 2.125%.. |..... 02/25/2014| CITIGROUP......covverererriiernins | cerveireierneireninnns | veerenes 3,010,920 | ......... 3,000,000 | .......... 2,997,870 . 0 2,997,870 . [ 03/01/2019| 1FE......
172967 GK  1|CITIGROUP INC. SUBORDINATED 4.050% 07...... | ..... 03/10/2014| Jeffries & CO.....vvvrveeerinrernriniis | ververreirerseinsinnns | vverenns 4,019,080 | ......... 4,000,000 | ......... 4,028,820 | ......... 4,026,450 |...covrvrrrirnnns (542) [GL2 ] R 4,025,909 |...ccorvrirnnns 07/30/2022| 2FE......
172967 GS  4|CITIGROUP INC. SR UNSECURED 1.750% 05/.... |..... 02/20/2014| CITIGROUP............ 3,938,960 | ......... 4,000,000 | ......... 3,892,800 | ......... 3,898,394 | ..o . 3,343 3,343 3,901,737 05/01/2018| 1FE......
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17305E CH 6| CITIBANK CREDIT CARD ISS TR SER 2004-A8...... 03/05/2014| MORGAN STANLEY 5,170,508 | ......... 5,000,000 | ......... 5,056,055 | ......... 5,006,399 5,004,878 12/12/2016
173067 GT  0|CITIGROUP COMMERCIAL MTG TR SER 2005-C3. 03/01/2014 25,580 ....25,580 25,706 ....25,552 25,580 05/15/2043
184496 AJ  6|CLEAN HARBORS INC SR UNSECURED 5.250%. 03/04/2014| BARCLAY INVESTMENTS .1,030,000 ,000,000 .1,036,650 ,032,071 .1,030,901 08/01/2020
184496 AL  1|CLEAN HARBORS INC SR UNSECURED 5.125%. 03/19/2014| GOLDMAN SACHS & CO .1,017,500 ...1,000,000 1,011,095 ...1,009,966 .1,009,533 06/01/2021
191216 BG 4|COCA-COLA CO/THE SR UNSECURED 2.450% 1 03/06/2014| FIRST BOSTON CORP 3,977,120 | ......... 4,000,000 | ......... 3,994,360 | ......... 3,994,416 3,994,567 11/01/2020
GREENWICH CAPITAL COMMERCIAL SER 2006-
20173M  AE  0|GG 03/01/2014 ..18,146 ...18,146 .17,894 ...18,058 .89 18,146 07/10/2038( 1FM.....
205363 AL 8| COMPUTER SCIENCES CORP NOTES 6.500% 03 03/11/2014| FIRST BOSTON CORP. 5,204,430 ,500,000 4,802,052 ,938,169 (10,847) [ oo | vt 4,841,372 03/15/2018| 2FE......
205887 BP 6 |CONAGRA FOODS INC SR UNSECURED 1.300% 03/31/2014 5,036,750 | ......... 5,000,000 | ......... 5,006,240 | ......... 5,005,467 | ...cccorvvinniinns (683) 5,004,785 01/25/2016| 2FE......
21036P AH 1 |CONSTELLATION BRANDS INC SR UNSECURED. 01/08/2014| CHASE SECURITIES 375,813 | ..cooouven. 350,000 | ..coooeee. 379,313 | oo 378,718 | .o, (96) 378,622 05/01/2022| 3FE......
210795 PL 8| CONTINENTAL AIRLINES INC SERA 7.875%....... 01/02/2014 113,584 | .oovvrnees 113,584 | ..o 86,072 | ..coooneen. 100,365 | .cvvoververrieriins | eeeeen13,220 | s | s 13,220 [ .o | e 113,584 07/02/2018| 3AM.....
210805 CB 1|CONTINENTAL AIRLINES PASS THRU CTFS 6.... 03/15/2014 225,612 | ccovvrnee. 225,612 | cooverns 225612 | oo, 225,612 | oo, 0 225,612 09/15/2018| 2AM.....
CONTINENTAL RESOURCES SR UNSECURED
212015 AH 4|50 03/07/2014| MORGAN STANLEY 2,095,000 | ......... 2,000,000 | ......... 1,982,817 | ......... 1,984,610 | ..ocoovvrnrinnns A8 | e | e 1,985,028 | ....ccovvvrrrnnes 09/15/2022| 2FE......
22025Y AM 2| CORRECTIONS CORP OF AMER SR UNSECURED 02/21/2014| BARCLAY INVESTMENTS 980,000 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ...ccoovreerrrnnns (V0 RPN ISP 1,000,000 |...cooovrruerenee 04/01/2020| 3FE......
22541Q  J5 2|CS FIRST BOSTON MTGE SEC CORP SER 2003-C 03/01/2014 571,082 | ... 571,082 | coooverene 576,213 | ocvoonvee. 570,854 | ..cooovvrrerinnns 228 571,082 12/15/2036| 1FM.....
22545D AD 9| CREDIT SUISSE MTGE CAPITAL SER 2006-C3 C.. 03/01/2014 22,267 | ovvvveinnns 22,267 | covvrvrinenn 24,615 | oo 23,005 | ..ovrirrieriinns (739) 22,267 06/15/2038| 1FM.....
22545M AD 9| CREDIT SUISSE MORTGAGE CAPITAL SER 2006- 03/01/2014 77411 | 7411 | s 81,269 | .ccoovereneee 78,848 | ..oovvvvvrerrnne | e (1A37) | s [ s (1,437) 77,411 09/15/2039| 1FM.....
22822T AR  7|CROWN CASTLE OPERATING CO TL-B 3.250%.. 01/21/2014 (823) 836,778 01/31/2019| 3FE......
22822T AT  3|CROWN CASTLE OPERATING CO TL-B2 3.250% 03/13/2014 908 558,018 01/31/2021
23108K AG 3 |CUMULUS MEDIA HOLDINGS INC TL-B 4.250%... 03/28/2014 586 586 | ... 581 6 586 12/23/2020| 4FE......
24521Q AB  8|DEL MONTE FOODS CO TL-B 4.000% 03/08/1...... 02/24/2014 247,916 | .covvrnee. 247,916 | coooverevns 247,916 | .covvenee. 247,916 | .o, 0 247,916 03/08/2018| 4FE......
247126 AH 8 |DELPHI AUTO SYSTEM SR UNSECURED 5.000% 01/29/2014| BARCLAY INVESTMENTS 1,015,000 | ......... 1,000,000 | ......... 1,042,500 | ......... 1,040,518 | ...ccoovvrivrrrnns (A01) | vvererercerens | e 1,040,117 [ .o 02/15/2023| 2FE......
247126 AJ 4 |DELPHI AUTO SYSTEM SR UNSECURED 4.150% 02/25/2014| DAIN RAUSCHER INC-69211.... 3,001,170 | ......... 3,000,000 | ......... 2,989,470 | oo [ s 0 2,989,470 03/15/2024| 2FE......
24713E  AC 1 |DELPHI CORP SR UNSECURED 5.875% 05/15!... 03/26/2014 2,102,500 | ......... 2,000,000 | ......... 2,028,081 | ........ 2,019,564 | ..oooovirirerrine | 082,936 | v | e 82,936 | ..oovverrerns [ e 2,102,500 05/15/2019| 2FE......
247367 BH 7 |DELTA AIRLINES SERIES 2007-1 CLASS A EE...... 02/10/2014 44291 | oo 44291 | oo 44291 | oo 44291 | .o 0 44,291 08/10/2022| 2AM.....
24736C AW 4 |DELTA AIRLINES INC TL-B1 4.000% 10/18/.......... 02/06/2014 414,164 | ............ 416,842 | ........... 413,694 | ...oooucn 413,878 | .o 286 | oo [ e 414,164 10/18/2018| 3FE......
24736V AA 0 |DELTA AIR LINES SERIES 2010-1 A EETC............ 01/02/2014 95,049 | ..ooovrrrne 95,049 | ..oovvvrnene 95,049 | .o 95,049 | ..o 0 95,049 07/02/2018| 2AM.....
25389 AH  9|DIGITAL REALTY TRUST LP CO GTD 5.875%...... 02/19/2014| STERN AGEE & LEACH 5,543,500 5,399,129 15,362,318 | oo | e (7,890) | s | i (7,890) 5,354,428 02/01/2020| 2FE......
25389 AK  2|DIGITAL REALTY TRUST LP SR UNSECURED 3.. 03/25/2014| MORGAN STANLEY .1,850,900 11,973,680 ..1,976,421 630 11,977,051 10/01/2022| 2FE......
DISCOVERY COMMUNICATIONS CO GTD
25470D AD  16.350% 01/23/2014 2,817,400 | ......... 2,500,000 | ......... 2,768,175 (G070 ) RN ISV 2,755,312 [ oo 06/01/2040
25470X AH 8 |DISH DBS CORP SR UNSECURED 4.625% 07/1.. 02/21/2014 2,054,813 1,980,438 | .o 1,977,826 | oo | cerreeenn(1,169) | s [ s (1,169) | cvvvvercernnene .1,976,657 07/15/2017
256677 AB  1|DOLLAR GENERAL CORP SR UNSECURED 1.875 02/20/2014| DAIN RAUSCHER INC-69211.... | ... 14,503,000 (79) 4,502,478 04/15/2018
257867 AT 8 |DONNELLEY R.R. & SONS SR UNSECURED 6.1.. 01/13/2014 revrerennn49,000 ceerrereren8,335 | i | BB [ | 46 45,381 01/15/2017
257867 AY 7 |DONNELLEY R.R. & SONS SR UNSECURED 8.2.. 02/28/2014| BARCLAY INVESTMENTS 1,170,000 | ......... 1,000,000 | .........1,157,500 | ......... 1,156,401 [ .overcncrien | ererneena(4,638) [ o | e [CKE:) ) N 1,151,763 [ .o 03/15/2019
26817H AC 4 |DYNEGY INC TL-B2 4.000% 04/23/20............co00.... 02/24/2014 115431 | oo 115,000 | ...........115,095 | ..coovven 115,018 | oovveveiriei KL T IR N 115,363 04/23/2020
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26844H AB 3 |EFS COGEN HOLDINGS ILLC TL-B 3.750% 1...... 02/27/2014) PRIVATE DIRECT ......ccovvrenmrinns | cervrmreneerseinennees | eveerneens 200,516 | ............200,000 | ............ 198,000 | veoucvvereeerrnerirnnes [ eorneenerinnniinnns | severeineenne D0 [ [ v 50 [ [ e 198,050 | .oooeerveenenns | ceverne 2,466 | ... 2,466 | ..o
26875P AG 6 |EOG RESOURCES INC SR UNSECURED 4.100% 03/10/2014| BARCLAY INVESTMENTS 5,362,450 4,978,800 4,984,367 | .o | e 378,083 |.....378,083 |..... 126,417
28336L BQ 1|ELPASO CORP SR UNSECURED 7.000% 06/15. .|01/29/2014 BARCLAY INVESTMENTS 2,818,750 .2,566,250 2,535,782 282,968 ..23,333
29264D AJ 0|ENDO HEALTH SOLUTIONS INC TL-B 4.000%..... 02/28/2014| Redemption ~ 100.0000. ....240,000 ....240,300 240,000 747
29446C AH  7|EQUINOXHOLD TL-B 4.251% 01/31/20...........co..c. 12/31/2013| Redemption  100.0000. 600 | ...cccevveer.n 600 | .o 600 600
30283F AA  9|FWCT-2 ESCROW CORP SECURED 5.125% 08/0 01/27/2014) Tax Free EXChange........cccvveerne | cevrerverineeneninnees | cevvnens 1,008,750 | .........1,000,000 | ......... 1,008,750 [ ..ecvouevmreeerrerines | cevereeirseenenin 1,008,750
FWCT-2 ESCROW CORP SR UNSECURED
30283F AB 7|6.875% 01/27/2014| Tax Free EXChange........coccvvveree | vevvvervrervneenennnees | cevvnend 6,190,000 | ......... 6,000,000 | ......... 6,190,000 | .ooevveerrerierinens [ e 6,190,000 4FE......
313551 AN 3 |FEDERAL MOGUL CORP TL-B 2.098% 12/29/1..... 03/19/2014| PRIVATE DIRECT .....ccoovvinrienns | cevreeriieriienineninnees | oveiieniind 69,475 | oo 70,000 | oo 69,557 | oo | o 69,603 | ..ocverrerres [ e () I L ) I I 4FE......
313551 AP 8| FEDERAL MOGUL CORP TL-C 2.166% 12/28/1.... 03/19/2014| PRIVATE DIRECT ........covvnmrinnns | cevverireriinneireniines | covrvieii 24,813 | oo 25,000 | .oocrernnne 24,656 | ...coovone 24,664 | ....ocoovovirins 24,719 94 4FE......
31428X AW 6 |FEDEX CORP SR UNSECURED 5.100% 01/15/4.. 01/09/2014| DAIN RAUSCHER INC-69211.... 3,009,600 | ........ 3,000,000 | ......... 2,994,930 | oo [ e 2,994,905 | .ooovvrvvrrenes | e 14,695 | .....14,695 | ........ 2,125 2FE......
31620M AK 2 |FIDELITY NATIONAL INFORM SR UNSECURED.... 02/28/2014| BANC AMERICA..........coovvmmrrenns | cerrerrmriieeinninnees | cevienns 4,744,400 | ......... 5,000,000 | ......... 4,788,850 | ......... 4,797,621 | oo 4,800,799 | ..oovrvvrreirns | e (56,399) | .....(56,399) | ...... 68,056 2FE......
31659H AD 3 |FIELDWOOD ENERGY LLC TL 3.875% 09/28/1..... 01/23/2014| Redemption 0.0000......cceuvee [ eorrererereererineine | verreriesssenseninnes | s | e | e (X)) I 3FE......
318074 AY 7 |FINOVA CAP CORP NOTES 7.250% 11/08/04....... 11/08/2004| DIRECT .......coevvrirircrineeneenens | vveenernnenienseenns | eevnneenneneeni2y 287 | ot [ | oeniesseesessissses | cevesiseinsnis 2,287 p
32007U AL 3 |FIRST DATACORP TL 4.155% 03/23/18... 03/14/2014| PRIVATE DIRECT..........ccccvvrvnnee ..119,246 684
32007U BB 4 |FIRST DATACORP TL 4.158% 03/24/17... .| 01/30/2014 Tax Free Exchange 471,881
35168L AC 1|AUTOPARTS HOLDINGS LTD TL 6.500% 07/31.... 03/28/2014| Redemption ~ 100.0000............
35803G AR 0|FRESENIUS US FINANCE | INC TL-B 2.233%....... 02/06/2014| PRIVATE DIRECT........ccvvvvmirnes | cervrmerrnenrnsesernees | wveeienens 300,069 | ............ 300,000 | ..cvoreee 298,500 | ..cooouee. 298,568 | .....cocvvrerirnns 298,770 | ..ovvvvervcrrns | e 1,299 | e 1,299 [ i
35803G AR  O|FRESENIUS US FINANCE | INC TL-B 2.233%....... 03/28/2014| Redemption ~ 100.0000............ 673 673 | ..... 670 | oo 670 [ .o 673
FRONTIER COMMUNICATIONS SR UNSECURED
35906A AK 4|8 01/30/2014| MORGAN STANLEY........cccovevner | vermrerrmrrmeerneninnees | cervnees 2,398,050 | ......... 2,190,000 | ......... 2,354,250 | ......... 2,337,057 | oo 2,335,885 | .o | e 62,165 | ......62,165 | ...... 58,020 3FE......
36159 CS 8|GE CAP CREDIT CARD MASTER TR SERIES 201. 03/28/2014| Baird (RODErt W)........ccovvvverieres | cereerereeirseiseinnis | v 501,914 | ... 500,000 | ....cvvne 499,959 | ............ 499,986 | ....oocveririris | i3 [ | 3 [ | e 499,989 | ....oovvverreins | e 1,925 | ... 1925 | ....... 1,531 1FE......
36160E AP 4 |BOULDER BRANDS INC TL 5.000% 07/09/20........ 03/31/2014| Redemption ~ 100.0000. 746 746 | ... L RN PSR 746 4FE......
36228C TH 6|GSMTGE SECURITIES CORP Il SER 2004-GG2.... 03/01/2014) PaydOWN..........vvvmrerrirerierireeenns | ceereeieeieeeneeiinees | ceveeees 1,317,803 | ......... 1,317,803 | ......... 1,252,943 | ........ 1,310,818 | ..o 1,317,803 [ .o v | cvrverieenennd0 | s 11,887 1FM.....
36228C VU 4|GS MTGE SECURITIES CORP Il SER 2005-GG4.... 03/01/2014) PaydOWN........ovvumrieerinriieriinins | ceveereienieninninens | cveeirenens 133,861 | wovvvrnees 133,861 | coovvvene 141,762 | covvvenees 135,274 | oo | e (LA3) | s | e (BA13) | e | s 133,861 641 1FM.....
362320 AZ 6|GTE CORPDEB 6.840% 04/15/18......cc.covvvereverennne 03/19/2014| Corporate ACHONS........c.vvereeeees | cermeremrineerneninees | cervrnens 4,787,400 | ......... 4,000,000 | ......... 4,131,680 | ......... 4,044,466 | ....ooovvvrerrnee | e 1,725) | e [ e (1,725) | e 4,042,741 | oo [ 744,659 |.....744,659 |..... 117,040 2FE......
36246L AE 1|GS MORTGAGE SECURITIES CORP II SER 2007-. 03/01/2014| PaydOWN.........oovvvrererrieierisnirens | cernrrneeerssessnnnns | oveenes 1,109,936 | ......... 1,109,936 | ......... 1,140,586 | ......... 1,126,548 | ..o | e (16,611 [ [ v (16,811) [ 1,109,936 0 . 16,001 1FM.....
36828Q KR  6|GENL ELEC CAPITAL COMML MTGE SER 2005-C1 01/07/2014) MORGAN STANLEY........cccovvrne | cervrmemrreriieeserirnns | vvenne 11,352,344 | ....... 11,000,000 | ....... 11,014,609 | ....... 10,990,012 | ovvvverererinns 10,989,955 | ...ooovercrrins | e 362,388 |.....362,388 | ...... 56,866 1FM.....
36828Q MC  7|GENL ELEC CAPITAL COMML MTGE SER 2005-C2 03/01/2014| Paydown ..68,749 68,749 68,702 68,749 | ..o | e | v 0 | 716 1FM.....
36874V AG 3| GENERAC POWER SYSTEMS INC TL-B 3.500%.. 01/02/2014| Redemption  100.0000... 2,090 2,090 .2,085 2,090 4FE......
37045X AB 2| GENERAL MOTORS FINL CO SR UNSECURED 6. 02/27/2014| BANC AMERICA....... 2,320,000 ,000,000 ,226,845 PAVAL:1720 I 101,498 |....101,498 | ...... 34,875 3FE......
37045X AH 9| GENERAL MOTORS FINL CO SR UNSECURED 3. 01/31/2014| Tax Free Exchange..........ccooeees | covveiiverinninnnvnnns | ceviees 3,030,250 | ........ 3,000,000 3,030,816 | ..ccvovrrvrrrcrrnns 3,030,250 | .vovvvvereriiens [ | e [ 20,583 3FE......
37045X AK 2| GENERAL MOTORS FINL CO SR UNSECURED 4. 01/31/2014| Tax Free EXChange........coccvveeree | covvvereervneeneniniens | cevvnend 6,797,857 | ......... 7,000,000 6,796,554 | ...ovvverrerrine | e 1,303 | [ e 1,303 | 6,797,857 | ..oovvevrrvcens [ | 0 [ 62,806 3FE......
40419B AJ 5|HGIM CORP TL-B 5.500% 06/18/20..........c.crvvrnecer 03/10/2014) PRIVATE DIRECT ......ccovvvemrinns | cervererneersnisennnees | eneerneens 397,921 | oo 391,926 392,961 | .o 394,271 | o | s 3,649 | .....3,649 | .o 4FE......
40419B  AJ 5|HGIM CORP TL-B 5.500% 06/18/20..........ccccrvreren 12/31/2013| Redemption ~ 100.0000..........c. | vovververmrrreirvmrneiiens | ovrrvrireninns 1125 | s 1125 | e 1133 | 1133 | 1,125 4FE......
40419B AK 2 |HGIM CORP TL-A 5.000% 06/18/18.........cccorrurenncr 02/10/2014) PRIVATE DIRECT ......cccvvvvmrrnes | cerrmrerneersniseennees | woveereeens 155,022 | .ovvvrnees 153,677 154,269 | .oooovevvevrnns | v 391 | | 391 | | 154,660 362 4FE......
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40419B  AK 2 |HGIM CORP TL-A 5.000% 06/18/18........ccccomvrrrmurs | cerer 01/06/2014| Redemption 0.0000.....ccvuevee [ eoerreriierireersnins | creerersenieeerensnns | seeseeseniensessenes | e | s A3 | (43) (43) 0 06/18/2018| 4FE......
41151P  AK 1 |Harbor Freight TL  4.750% 07/26/19........ccccovvvvvruens | veves 01/31/2014| Redemption ~ 100.0000............ 975 975 | ...... 973 | e 973 [ 2 2 975 0 07/26/2019| 4FE......
HEALTH MANAGEMENT ASSOC SR UNSECURED
421933 AL 67 .. 01/27/2014) Corporate ACHONS..........ovveeeeees | covvrerimrieeinsinnees | cevieens 3,339,046 | ......... 2,950,000 | ......... 3,043,411 | ... 3,026,102 | ..ooovevrvereens | v (1,207) [ oo | v (1,207) 3,024,895 | ....cooovvivens | 314,151 |..... 314,151 |..... 116,033 |01/15/2020
42206 AJ  1|HD SUPPLY TL-B 4.500% 10/12/17......covvvevvrrrrerne | ceres 02/06/2014| Tax Free EXChange.........cccovvves | vervrererneemnneneinens | woveeienens 962,453 | ........... 959,337 | oo 963,203 | ..ooonven. 961,917 | oo 537 537 962,453 0 10/12/2017
428040 CD 9|HERTZ CORP COGTD 7.500% 10/15/18......ccccrvvee | e 01/06/2014| GOLDMAN SACHS & CO.. .1,075,000 ...1,000,000 .1,001,066 ...1,000,578 (6) 1,000,571 | oo | e 74,429 | L.T4,429 | . 17,500 |10/15/2018
428040 CP  2|HERTZ CORP SR UNSECURED 5.875% 10/15/2.. | ..... 01/06/2014| WACHOVIA .1,133,000 ,100,000 1,127,118 ,123,565 (99) 11,123,466 ......15,079 | 10/15/2020
428236 AT  O|HEWLETT-PACKARD CO NOTES 6.125% 03/01/.. | ..... 03/01/2014| Maturity .3,750,000 ...3,750,000 .3,733,538 3,748,582 | oo | e A8 | i [ e 1418 [ .3,750,000 0. 114,844 103/01/2014
HEWLETT-PACKARD CO SR UNSECURED
428236 BM 4(4300% .. 03/10/2014| DAIN RAUSCHER INC-69211..... | covouvverevvreereniiens | cevvrens 5,175,450 | ......... 5,000,000 | ......... 4,989,950 | ......... 4,991,997 | coovevereiee | s LY O (RO 157 (0 TR IS 4,992,054 | ...ocoovvrrvirns [ 183,396 |..... 183,39 | ...... 60,917 |06/01/2021
HEWLETT-PACKARD CO SR UNSECURED
42823 BY 8(27%0% .. 01/27/2014| FIRST BOSTON CORP.......ccccoee | cervrmrvrermirineinens | v 999,490 999,540 4) 999,536 (46) [ ...cvvvee. 46)| ........ 1,222 {01/14/2019
43280D AC  7|HILTON WORLDWIDE FINANCE LLC TL 3.500%.. | ..... 02/24/2014| PRIVATE DIRECT. 802,177 TYANTE | i 792,799 | s | e 1,562 [ s | e 1,662 | oo | e 794,361 | .ovveeveirer | e 7,816 | ....... 7,816 | oo 10/26/2020
43289D AC  7|HILTON WORLDWIDE FINANCE LLC TL 3.500% .| 03/13/2014| Redemption ~ 100.000 15,172 ..15,096 102 15,172 0 10/26/2020
43644A AU 3 |HOLOGIC INC TL-B 3.250% 08/01/19.... .101/31/2014| Redemption  100.000 2,667 (37) 2,648 0 08/01/2019
43813X AC 8 |HONDA AUTO RECEIVABLES SERIES 2012-3 CLA | ..... 03/15/2014| Paydown 0 45,465 (V1 IO 59 |05/15/2016
44730T AB  7|HUPAH FINANCE INC TL 4.500% 01/21/19......ccc... | veree 03/27/2014| Redemption ~ 100.0000..........c. | cervrreererereernmnnins | wrvvvienna 611,217 612,376 | ..oovvnee. 613,763 | oo | e (2,546) [ .oocvverrierivins | v (2,546) 611,217 0 6,571 |01/21/2019
44969C AM  2|IMS HEALTH INCORPORATED TL-B1 3.750% O... |..... 03/17/2014| Redemption ~ 100.0000............ | corvrrereemmrmernernens | wovererenens 419,491 420,540 | ...coonnes 420,440 | ....ovvvrerirnnn. (948) (S22 R IS 419,491 0 09/01/2017
451102 AZ O|ICAHN ENTERPRISES LP /ICAHN E 4.875%........ | ..... 02/21/2014) PRIVATE DIRECT .....cccovtvinmrirnns | cerrereneernsiseinens | oveerneens 171,700 170,000 | voouveriererierieees [ eerreriineieeiiens | e (1 IO IO 170,000 | veovvervverneis | e 1,700 | ........ 1,700 | oo 806 |03/15/2019
45672J AB 6 |INEOS US FINANCE LLC TLB 3.750% 05/04........ | ..... 02/21/2014| Redemption  100.0000............ | cevvrrerremrmnmernernens | woveerrenens 412,608 412,460 308 308 [ [ e 412,608 0 05/04/2018
45840X AD 8 |INTERACTIVE DATA CORP TL-B 3.750% 02/1...... | ..... 03/13/2014| PRIVATE DIRECT .....cccostvvmrinns | cerrerernenrinsisennnees | wneerneens 570,713 568,237 | oo 894,973 | i | e 123 123 567,970 | ..oooovrrvcrnes | e 2,742 | o 2,742 | oo 02/11/2018
45840X AD 8 |INTERACTIVE DATACORP TL-B 3.750% 02/1...... | ..... 03/28/2014| Redemption ~ 100.0000............ | cevrrvrrreernrrreerenns | wervenrienns 16,685 | ....c..cc..... 16,685 | oo 16,590 | covvvveern 14,632 | s [ e (1< 0 [RURORRURR (SRR 96 16,685 0 02/11/2018| 4FE......
46521IN BB 7|ISTARFINLINC. TL 4.500% 10/15/17......ccvvvvereens | curee 03/20/2014| Redemption  100.0000... ..8,718 ....8,805 (80) (80) 8,718 0 10/15/2017| 3FE......
46613B AC 1|J CREW GROUP INC TL-B1 4.000% 03/07/18....... | ..... 03/06/2014| Redemption ~ 100.0000.. ...472,806 ..470,667 2,300 2,300 ...472,806 0 03/07/2018| 4FE......
JP MORGAN CHASE COMMERCIAL SEC SER
46625M v7  1|2004- | 01/09/2014| PAYOWN........oovverirnieereieesenins | serveeirneesnssineesnees | eesesssesssnessssesnenss | sossssssssessssessesss | seessesssessesssseesns | sessosssnsssesssssssnnes | eesosssnsssnsssnns | onsesnsssssssesens 0 0 (33) | 01/15/2038( 1FM.....
JP MORGAN CHASE COMMERCIAL MTG SER
46627Q BA 5(2006- | 03/01/2014| PaYOWN........oovvrrrireenerieriineenns | ceenerserinsesnensnnes | coneesesinnns 37172 | o 37,172 | e 41,192 | oo 38,506 | .oeovvrnrieriies | e (1,334) [ oo | e (1,334) 37,172 0 369 |06/12/2043| 1FM.....
J P MORGAN CHASE COMMERCIAL SER 2006-
46629M AF  2{LDP | 02/01/2014| PaydOWN........oovvvrrirrenerieriieenns | cevrerieninseseniines | cveeeerinns 87,842 | oo 87,842 | ..ocoounven. 88,279 | oo 87,800 | .ovoueverrirririee | e A2 [ | e 42 87,842 (V] IO 790 |05/15/2045| 1FM.....
47110C AZ  4|JARDEN CORP TL-B1 2.903% 09/30/20........ccoceres [ vonee 02/21/2014) PRIVATE DIRECT .....cccovvvenmrinns | cerverernemrseisernees | eveerneens 903,451 | ..coouvvn. 897,750 | .oocvene 893,261 | ............ 892,891 | .o | s 762 762 893,653 | ..ovvvrricrins | e 9,798 | ....... 9,798 | oo 09/30/2020| 3FE......
48243X AB  9|KCGHOLDINGSINCTL 5.750% 12/05/17.....cocvvws [ vone 03/19/2014| Redemption ~ 100.0000..........0. | cevrrvrrvrernnrreerenns | wereinreenns 63,972 | oo 63,972 | ovvrvrins 63,349 | oo 63,216 | .ovvrerervrrens | e 756 756 63,972 0 670 |12/05/2017(3FE......
49228R  AC  7|KERN RIVER FDG CORP SER 144A 6.676% 07.... | ..... 03/31/2014| Redemption ~ 100.0000............ | cevvrrvreermvmernernees | wovererenens 117,633 | v 117,633 | oo 117,633 | oo 7,633 | oo [ v (1 PR ISV 117,633 0| oo 1,315 (07/31/2016| 1FE......
KERR-MCGEE CORP SECURED NOTES 6.950%
492386 AU t1j0 .. 01/15/2014| STERN AGEE & LEACH 2,374,740 | ......... 2,000,000 | ......... 2,073,700 | ......... 2,050,473 | oo (303) (303) 2,050,170 | .ooovvvrrrvens [ e 324,570 |..... 324,570 | ...... 77,222 |07/01/2024| 2FE......
49460Y AU  9|KINETIC CONCEPTS INC TL-D1 4.500% 05/0....... | ..... 01/22/2014) Tax Free EXChange.........ccccovvves | cereererneernneenennees | woneerneens 109,502 | vovrvrncen 109,724 | ..coovenee 109,587 | .ovvvenees 109,207 | cvorvercirerinns 294 294 | s [ e 109,502 0 261 | 05/04/2018| 3FE......
50075N AW 4| MONDELEZ INTL INC SR UNSECURED 6.875%... | ..... 01/27/2014| Corporate ACtONS.........covvvereres | vervrrreererseireninnnns | vverenns 3,275,150 | ......... 2,500,000 | ......... 3,262,575 | ......... 3,239,738 | .ovovvrieris (990) (990) 3,238,748 | oo | e 36,402 | ...... 36,402 | ...... 86,415 | 01/26/2039| 2FE......
50075N  AX 2 |MONDELEZ INTL INC NOTES 6.750% 02/19/1...... | ..... 02/19/2014] MAEUFILY ......ccvovveevecrirerecerinine | cevrerieesseesneninees | cervnens 3,750,000 | ......... 3,750,000 | ......... 3,809,978 | ......... 3,751,017 | oo | v (1,017) [ oo | e (1,017) | cooeveeenns | v 3,750,000 0. 126,563 |02/19/2014| 2FE......
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50076Q AY 2|KRAFT FOODS GROUP INC SR UNSECURED 2.2|..... 01/21/2014) BNP PARIBAS..........cocomrvmerirerins | cererierineeneninnees | ceveneas 4,096,040 | ......... 4,000,000 | ......... 3,993,488 | ......... 3,994,865 | ...covverieriiee | s 772 ISR (S 72 3,994,937 | oo | e 101,103 |..... 101,103 | ...... 12,250 |06/05/2017| 2FE......
LB-UBS COMMERCIAL MORTGAGE TR SER 2007-
501804 AD 7|C . 03/11/2014| PayOWN.......couvvrrrirrenerierrieenns | cevneriensnsesenseees | coveeseenn 40,294 | ...oovevnne 40,294 | ..coovvvenee 38,564 | ..cooverene 39,665 | ...coovrreirinns 629 629 40,294 (V1 IO 435 |02/15/2040( 1FM.....
520780 AG 4|INFORUSINC TL-B5 3.750% 06/03/20.........cccconcs | cevne 03/13/2014| PRIVATE DIRECT ......ccovvivnmiirnns | corimrernenrineineienns | coveernnens 124,831 | e 125,000 | cocovrvrnee 123,750 | oo [ e 349 349 | [ e 124,099 | .o | s 733 | e 733 [ 06/03/2020| 4FE......
52108H E4 2|LB-UBS COMMERCIAL MTGE TR SER 2004-C4 CL |..... 03/11/2014) PaydOWN.......couverreerirnreieriinins | cevieeereeseninernees | coveesenens 652,985 | ........... 652,985 | ............ 644,313 | ............ 652,063 | .....cocvverirnns 922 922 652,985 (V] I 7,883 | 06/15/2029( 1FM.....
52108H P7  3|LB-UBS COMMERCIAL MTGE TR SER 2004-C7 CL |..... 03/11/2014| Paydown ....449,351 ..449,351 ....418,599 446,472 2,879 ....449,351 0 10/15/2029| 1FM.....
52108H U7  7|LB-UBS COMMERCIAL MTGE TR SERIES 2004-C8 | ..... 03/11/2014| Paydown ,829,678 ,801,782 27,896 .1,829,678 0 12/15/2029| 1FM.....
52108M FS  7|LB UBS COMMERCIAL MTGE TR SER 2006-C3 CL |..... 03/11/2014| Paydown 297,135 | e | e 3168) | e [ s (3,168) 293,968 0 03/15/2039| 1FM.....
LB-UBS COMMERCIAL MORTGAGE TR SER 2006-
52108R AE 2(C .. 03/11/2014| Paydown 50,354 (585) (585) 49,769 (VN IO 439 |06/15/2038( 1FM.....
52109R BM  2|LB UBS COMMERCIAL MTGE TR SER 2007-C7 CL |..... 03/11/2014| Paydown (155) (155) 1,190 0 6 |09/15/2045| 1FM.....
521865 AR 6 |LEAR CORP CO GTD 7.875% 03/15/18.......cccccvvree [ s 03/20/2014| Call  103.9380.......ccmvvrvermrirens [ cerrreireermniieineinnins . LAB3,248 | e | 15,654 | oo | s 15,654 [ .o | evererins 498,902 (V] I 19,425 |03/15/2018| 3FE......
521865 AS 4 |LEAR CORP CO GTD 8.125% 03/15/20........cccouuvs | oner 03/31/2014| CITIGROUP........c.oovvvrerirnrernrenns | cerverirerinerneeniees | cvvrnenen 764,750 | i 700,000 | ............742,000 | ............ 726,203 | ..o | e (1,314) [ oo | e (1,314) | oo [ v 724,889 | ..ooovvvvvins | v 39,861 | ...... 39,861 | ...... 31,281 |03/15/2020| 3FE......
521865 AS 4 |LEAR CORP CO GTD 8.125% 03/15/20........ccccoee | e 03/26/2014| Call ~ 103.0000.........cccrrrmrren | cervrrreirmrnerveinnnns | wirreennn 103,000 | o 100,000 | ............106,000 | .....cc..... 103,743 | cocviviei (743) (W) | R I 103,000 (1N I 4,311 | 03/15/2020| 3FE......
524901 AR 6 |LEGG MASON INC SR UNSECURED 5.625% 01/. | ..... 01/17/2014| CITIGROUP............ 2,994,000 | ........ 3,000,000 | ....re02,953,050 | ..oovvouvirrirriricinns | e | e (5) (5) 2,953,045 | ..ooovvrverrens | e 40,955 | ...... 40,955 | .......... 469 |01/15/2044 2FE......
LENDER PROCESS SERVICES SR UNSECURED
52602 AD 45 | 03/12/2014| VAIIOUS......ccvuvvrererieiisnrnriiernnines | cernnrseeersnsesssnnns | vveenes 4,230,625 | ........ 4,000,000 | ......... 4,195,000 | ......... 4,183,907 | .ovovrvrveriens | v (3,869) [ cvvveverrrerivins [ i (3,889) | cvvvverererrens | crrrrae 4,180,038 | ..covovvveirrer | ceeren 50,587 | ... 50,587 | ...... 88,965 | 04/15/2023| 2FE......
527298 AR 4 !:E_\./!E.L'. Efll:lﬁr:l]gll:l)gll:lﬁ .(\:.O. '('EIE v?v-.‘ilsl"h‘?f‘ ........... 02/06/2014)| WACHOVIA.........cooovvvmererineenns | cevrrerirerineeneninnees | cevvnens 1,113,750 | ......... 1,000,000 | ......... 1,102,500 | ......... 1,070,079 | ..ovevrrrrrns (2,116) (V<) ) N 1,067,963 [ ...coovvevirnes | s 45,787 | ...... 45,787 | ...... 33,854 |04/01/2019| 4FE......
55312Y AE  2|2007- | 03/01/2014| Paydown.........cccovvunrieriiinnienii | s | v 52,755 | oo 52,755 | oo 56,534 | ..coovernnnn 54,853 | oo | v (2,098) [ .oocveerriervens [ v (2,098) 52,755 (] I 709 |08/12/2048| 1FM.....
55377G AB  9|MTL PUBLISHING LLC TL-B 4.250% 06/29/1......... | ..... 03/10/2014| Redemption ~ 100.0000............ | cevvrrerremrmvmernernees | woveerrenens 394,756 | .......c.... 394,756 | ...cooonce. 394,49 | ... 394,259 | ..o | s 497 497 394,756 0 06/29/2018| 3FE......
58123Y AC 9 |MCJUNKIN RED MAN CORP TL 4.750% 11/08/..... | ..... 03/31/2014| Redemption ~ 100.0000............ 400 400 | ...... 400 | oo 400 [ oo | e 0 400 0 11/08/2019| 4FE......
59022H EX 6|MERRILL LYNCH MTGE TR SER 2004-BPC1 CLAS | ..... 03/01/2014| Paydown 2,338,536 | ......... 2,338,536 | ......... 2,351,343 | ......... 2,335,943 | .o 2,59 2,594 2,338,536 0. 10,796 [10/12/2041[ 1FM.....
59022H MU  3|MERRILL LYNCH MTGE TR SER 2005-CKI1 CLAS. |..... 03/01/2014| PayOWN.......couvvvrrirrenrierrineenns | cevnerieninsesnensenes | eveeseennd 64,242 | ... 64,242 | ....cooonvn. 70,797 | oo 65,722 | coovvvrerireriries | e (1479 [ oo | e (1,479) 64,242 0 583 |11/12/2037| 1FM.....
MERRILL LYNCH MORTGAGE TRUST SER 2007-
59025k AC 6|C1 | 02/01/2014) PaydOWN........corvurrreerinriicriinins | ceviereienieninninens | cveeirenens 199,624 | ..ccooouee. 199,624 | ............ 200,614 | ............ 199,777 | oo (153) (1) ) O I 199,624 0 2,060 |06/12/2050( 1FM.....
591709 AM 2 |METROPCS WIRELESS INC SR UNSECURED 6.2]..... 02/04/2014| Tax Free EXChange........ccccvvvrne | cevnerveremeeneeinnees | cevenees 2,019,570 | ......... 2,000,000 | ......... 2,022,500 | ........ 2,019,839 | ..oovriirieii (269) (P2G12) N RO ISP 2,019,570 0| s 42,708 |04/01/20213FE......
591709 AP  5|METROPCS WIRELESS INC SR UNSECURED 6.6]..... 02/04/2014| Tax Free EXChange........cocovveve | vervrrveerernvireninnns | vverenns 1,013,629 | ......... 1,000,000 | ......... 1,015,000 1,013,751 (122) (122) [ oveerviicren | s 1,013,629 0] ... 22,635 | 04/01/2023| 3FE......
594088 AJ 5|MICHAELS STORES INC TL-B 3.750% 01/28/....... |..... 01/31/2014| Redemption  100.0000. 750 750 751 () () 750 0 01/28/2020| 3FE......
61755Y AF 1 |MORGAN STANLEY CAPITAL | SER 2007-IQ15C...{..... 03/01/2014| Paydown.........cvoiveveirieierniiens | cervrireiernsineeienns | cvveenninenns 83,752 | wvverviren 83,752 | wvvevrine. 85,299 84,698 (946) (946) 83,752 (V1 I 1,237 | 06/11/2049( 1FM.....
628530 AZ 0 |MYLAN LABORATORIES INC SR UNSECURED 1.]|..... 03/03/2014| Tax Free EXChange.........cocvvves | vevvrervrneeinneneinens | woveeienens 999,409 | ......... 1,000,000 | ............ 999,250 | ...oouee. 999,375 [ ..o | e 34 | [ e 34 999,409 (V] I 3,450 |06/24/2016| 2FE......
628530 BA 4 |MYLAN LABORATORIES INC SR UNSECURED 2.]|..... 03/03/2014| Tax Free EXChange.........ccccoveves | cererererneernneenennees | woveereeens 998,161 | ......... 1,000,000 | ......cc..d 997,910 | .coovneen. 998,110 [ ..ovvucerreirienes | cevrreereninns L5 IR (RN 52 998,161 (V] I 4,983 | 06/24/2018| 2FE......
62908U AD  8|NEP/NCP HOLDCOINC TL 4.750% 01/22/20......... | ..... 02/25/2014| PRIVATE DIRECT......ovvvrvrniins | cerrvrrveirernsineienns | coveinnienns 24,423 | ..o 24545 | oo 24,622 | 24,710 | oo (24) (24) 24,686 | ..coooovicinis | e (263) [ cvoovne [P} | 01/22/2020| 4FE......
629080 AD  8|NEP/NCP HOLDCO INC TL 4.750% 01/22/20......... | ..... 12/31/2013| Redemption ~ 100.0000.........cc. | vverereeremrerrcnenes | veverveernenins 1431 [ s 1131 | e 1134 | 1,138 [ o | s (8) (8) 1,131 0 01/22/2020| 4FE......
629080 AD  8|NEP/NCP HOLDCO INC TL 4.750% 01/22/20......... | ..... 02/25/2014| Tax Free EXChange........ccccoovevee | vevvvevvnerirmeeineennees | cveeennrn. 450,040 | oooeciec 447,739 | ...........448,930 | ...ccoonee 426,031 | .o (413) [CA1<) ) S IS 450,040 0 01/22/2020| 4FE......
629377 BG 6 |NRG ENERGY INC. SR UNSECURED 8.500% 06. | ..... 02/10/2014| Corporate ACHONS...........cccvvveens | cerevererneereririnirnens | e 1,605,000 | ..o 1,500,000 | .........1,490,980 | ......... 1,494,312 | oo (147) (G0 ) SR I 1,494,165 [ ..o | e 110,835 |..... 110,835 | ...... 19,479 |06/15/2019| 4FE......
629377 BN  1|NRG ENERGY INC.CO GTD 7.625% 01/15/1 02/04/2014| FIRST BOSTON CORP. 3,500,000 3,520,777 (495) (495) 3,520,282 | ..ovverirrriiies | s 417,218 | ... 417,218 |..... 149,747 101/15/2018| 4FE......
629377 BR  2|NRG ENERGY INC.CO GTD 7.625% 05/15/19 02/10/2014| Corporate Actions.. AT0,621 | | e 32,614 | ...... 32,614 8,588 | 05/15/2019] 4FE......
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637071 AL 5 NATIONAL OILWELL INC SR UNSECURED 1.35.. |..... 01/15/2014| SOCIETE GENERALE..........cccoce. | cevnrrvnrrneiincennees | 004,938,700 | .........5,000,000 | .........4,995,150 | .........4,996,185 | ..cooovivirvvrnrrs | corrrrirrrrinns A5 [ s | e 45 | s | e 4,996,231 | ..ocvverrnrns | e (57,531) | ..... (57,531) | coonver 9,375 | 12/01/2017| 1FE......
64021S AB 5 |NEIMAN MARCUS GROUP INC THE TL 5.000%... |..... 01/31/2014| Redemption ~ 100.0000..........c. | vervurereermrvrerrninnnne . 1,775 0 10/25/2020
640218 AB  5|NEIMAN MARCUS GROUP INC THE TL 5.000%.. .103/13/2014| Tax Free Exchange ..708,225 ..706,231 ....707,457 0 10/25/2020
64110D AD  6|NETAPP INC SR UNSECURED 3.250% 12/15/2.... | ..... 01/28/2014| MORGAN STANLEY...........c...... ,000,000 ,882,248 3,883,113 ..(192,833) | ...(192,833) | ...... 16,611 |12/15/2022
64110L AD 8 |NETFLIX INC SR UNSECURED 5.375% 02/01/...... | ..... 02/03/2014| Tax Free EXChange........ccccouvree | covevevvervneeneninnens | cevvnens ,500,000 | ......... 1,500,000 | ......... ,500,000 | ..ovoeee 1,500,000 [ ..ovorverrienen | vevererirriinii 0 [ o | e 1,500,000 0| . 40,760 |02/01/2021
651229 AN 6 |NEWELL RUBBERMAID INC SR UNSECURED 2.0 ..... 02/20/2014| WACHOVIA.........cooovvvriririrnrri 5,014,400 | ......... 5,000,000 | ......... 4,994,350 | ......... 4,995,478 | ..o | e 136 TS TN R I 4,995,614 | ..ovvorvvrncs | e 18,786 | ...... 18,786 | ...... 23,917 (12/01/2017
655664 AM 2 |NORDSTROM INC NOTES 6.750% 06/01/14......... |..... 01/08/2014| Call  102.4369.......cccovvvrervees | cervrrreirerneireninnnns | vverenns 1,536,553 | ......... 1,500,000 | ......... 1,494,510 | ........ 1,499,237 | .oovvvivrivrnn | oereren 31,316 | i | s 37,316 | o | v 1,536,553 0 . 10,406 |06/01/2014
67105D AJ 3| OSIRESTAURANT PARTNERS INC TL-B 3.500.... | ..... 03/27/2014| Redemption  100.0000. 718 718 | ... 720 (1 718 0 10/28/2019
68233D AR 8| ONCOR ELECTRIC DELIVERY DEB 7.000% 09/... | ..... 03/25/2014 Jeffries & CO......cvvvevmrneermrinenes | cerveirerrerineineeinnns | veieees 1,863,675 | ......... 1,500,000 | ......... 1,615,950 | ......... 1,577,505 | cooovevvvircinns | cvreneeeel 1,5TT) | s | e (1,577) | cooveveverrenes | e 1,575,928 | ...ovvovvevens [ e 287,747 |..... 287,747 | ... 60,375 | 09/01/2022
68371Y AF  0|OPEN TEXT CORP TL 3.250% 01/16/21.......cccccovee | ever 03/28/2014| PRIVATE DIRECT........ccntvmmriinns | cerermrervenieninennens | e 474,230 | ..oovonees 473,813 | .o 471,443 [(1:72 ) O I 471,262 2,969 2,969 01/16/2021
69368H AC 7|PVHCORPTL-B 3.250% 02/13/20........cccccrvvrereuns | enee 03/21/2014| Redemption ~ 100.0000..........c. | cererererrmrererennnine | woreveiea 256,386 | ............ 256,386 | .....covne 256,386 0 256,386 0 02/13/2020
69888D AG  8|PAR PHARMACEUTICAL COS INC TL-B1 4.250....]..... 02/20/2014| Tax Free Exchange.................... 691 313,776 0 09/30/2019
70215E  AE 3 |PARTY CITY HOLDINGS INC TL 4.250% 07/2.. .| 12/31/2013| Redemption ~ 100.0000... (7) 1,405 0 07/27/2019
70215E  AE 3 |PARTY CITY HOLDINGS INC TL 4.250% 07/2 02/27/2014| Tax Free EXChange........ccccouene | vevverevererneeineennees | cereerennn 559,715 | 100i10556,351 | 11iirrn558,297 | 1oiir0n558,050 [ oo | cerren 1,665 [ o | v 1,665 559,715 0 07/27/2019
PEABODY ENERGY CORP SR UNSECURED
704549 AK 0|6.000 | 02/11/2014| BARCLAY INVESTMENTS 227 .1,686,854 e 127,89 |..... 127,89 | ......25,217 [11/15/2018
718592 AK 4 |PHILLIPS VAN HEUSEN SR UNSECURED 7.375.. |..... 03/24/2014|Call  111.2720 5,135,203 282,377 .5,135,203 0 ... 121,961 | 05/15/2020
71880* AD 8|PHLFUNDINGIINC SERACLASSAS 9...cccoovee | s 01/22/2014| Redemption ~ 100.0000............ | cevvrrereemrmernernees | woverrrenens 996,195 | ............996,195 | ...........871,980 | ...........964,923 | ..ooovovrrviririns | v 31,272 | o | e 31,272 996,195 0 23,037 (07/20/2016| 1...........
723787 AJ 6 |PIONEER NATURAL RESCS SR UNSECURED 7.5|..... 01/29/2014) GOLDMAN SACHS & CO......ccoo. | cevvrrrerimrirneeinnees | cevienns 4,079,691 | .........3,300,000 | .........3,288,306 | .........3,291,635 | ...ccccovrrmmrrues | verrrrerirnrens £51C 1 ST (RN 56 3,291,690 | .coovveriricies [ e 788,001 |..... 788,001 |..... 136,125 | 01/15/2020| 2FE......
723787 AK 3 |PIONEER NATURAL RESCS SR UNSECURED 3.9 ..... 01/29/2014| MITSUBISHL.................. 2,528,900 | .........2,500,000 | .........2,486,000 | ......... 2,487,781 | oo | s 98 | o [ e 98 | o | v 2,487,879 | .oovvverviies | v 41,021 | ... 41,021 | ... 54,313 |07/15/2022| 2FE......
742741 AA  9|PROCTER & GAMBLE CO DEB 9.360% 01/01/2.... | ..... 01/01/2014| Redemption ~ 100.0000............ | corerereremrmrenernnees | woveerneens 314,000 | ............314,000 | ..........377,729 | ..cc.eees 333,627 | .o | s [QESS774 | [ I (19,627) 314,000 01 . 14,695 |01/01/2021|1FE......
74839X AB  5|QUIKRETE HOLDINGS INC TL 4.000% 09/26....... | ..... 12/31/2013| Redemption ~ 100.0000............ | vovvereermrererrvmneiiens | ovrrveireninns 1,238 | oo 1,238 [ 1,231 | 1,231 [ 7 7 1,238 0 09/26/2020| 4FE......
74913E AH 3 |QWEST CAP FDG NOTES 7.250% 02/15/11.......... | ..... 02/15/2011| DIRECT ....ccoorvrmrirrireererienriens A03 | s | e | s | e | e 0 | e | rereererneninninenens [ e [ e 403 | ... 403 | .o 02/15/2011|6Z........
74913E AJ  9|QWEST CAP FDG BONDS 7.750% 02/15/31.......... | ..... 03/04/2014| DIRECT.....couvvrerrnrireirerineinens 126 [ oo | eerrerineisesiinsiens | e | e | e 0 [ o | eereeeernennsinenens | e | e (VLN - 126 | oo 02/15/2031|6Z........
75281A AL 3 |RANGE RESOURCES CORP NOTES 6.750% 08/0{..... 01/16/2014| FIRST BOSTON CORP. [P [SURTOOROROORO IO 2,718,750 | .........2,500,000 | .........2,604,063 | .........2,590,384 | .....ccccrurmrieee | wrrrereecl 1,271) | ot | e (1,271) 2,589,113 | oo | e 129,637 |..... 129,637 | ...... 80,156 |08/01/2020
75605N AJ  9|REALOGY GROUP LLC TL-B 4.500% 03/05/20. .| 12/31/2013| Redemption  100.0000.. 589 589 596 (6) 589 0 03/05/2020
75605N  AJ  9|REALOGY GROUP LLC TL-B 4.500% 03/05/20...... | ..... 03/10/2014| Tax Free EXChange........cccovuee | vervrvveermrinenisninnins | wovvvieins 236,489 | ....co...... 233,822 | oo 236,453 197 236,489 0 906 |03/05/2020
75605N AL 4 |REALOGY GROUP LLC TL-B 3.750% 03/05/20...... | ..... 03/31/2014| Redemption ~ 100.0000. 585 585 | ... 591 @ 585 0 03/05/2020
76775Y AV O |RITE AID CORP TL-6 4.000% 02/21/20........coccrsers | veres 03/14/2014| Redemption ~ 100.0000............ | corevereremrnmenernees | woveerneens 344,133 | oo 344133 | oo 344,563 | ............ 344,513 | .o, (380) (380) 344,133 0 02/21/2020
776696 AF 3 |ROPER INDUSTRIES INC SR UNSECURED 2.05. |..... 03/13/2014| WACHOVIA.........coovvviiririnri 2,966,070 | ......... 3,000,000 | ......... 2,993,730 | ......... 2,994,296 | ...cocorvvinriinns . 272 272 2,994,568 | ....cocovvrverr | (28,498)| ..... (28,498) | ...... 28,529 (10/01/2018
779382 AS 9 |ROWAN COMPANIES INC SR UNSECURED 5.850] ..... 01/07/2014| CHASE SECURITIES........covvever | cerrrerrmrineerneninnees | cervnens 4,016,280 | ......... 4,000,000 | ......... 3,998,880 | ..ceuucvrurrrerireenens [ errerineiieniens | e 0 3,998,880 | ..covvrerienes | e 17,400 | ...... 17,400 [ .o 01/15/2044
78118M AB  2|RUBY WESTERN PIPELINE HOLDINGS TL 3.50... |..... 01/10/2014| Redemption ~ 100.0000............ | coeerremreerinenirines | v 11,716 | oo 11,716 | o 11,752 | o 11,750 | oo, (34) (34) 11,716 0 03/27/2020
78442F EH  7|SLM CORP SR UNSECURED 8.450% 06/15/18..... |..... 02/25/2014| BANC AMERICA.........ccovvevrrinens | cerrerirerineeneniniens | cerviens 4,654,125 | ......... 3,940,000 | ......... 3,159,760 | ......... 3,444,884 | ..o | s 12,191 | oo | e 12,191 [ | 2000 3,457,076 | e 1,197,049 |..1,197,049 | ..... 67,511 |06/15/2018
78442F EJ 3|SLM CORP SRNOTES 8.000% 03/25/20...........coc. | .ence 02/25/2014| VAMOUS........cvvvnererireirnerierinnins | aeeneriiesineesneninnees | cevenees 3,387,500 | ......... 3,000,000 | ......... 2,631,936 | ......... 2,726,371 | oo | e 3,532 3,532 | oo | 0000ei2,729,903 | oo [ 657,597 |..... 657,597 | ...... 89,111 |03/25/2020
78442F EQ 7|SLM CORP SR UNSECURED 5.500% 01/25/23..... |..... 01/03/2014| Various .9,450,000 | ....... 10,000,000 10,068,750 | ....... 10,065,715 (19) (19) ...(615,696) | ...(615,696) | .....248,264 |01/25/2023
78442F ES  3|SLM CORP UNSECURED 4.875% 06/17/19.. .| 01/24/2014| WARBURG .1,975,000 ,000,000 .1,988,100 ,988,133 B4 | i | 01,988,216 | | (13,216) | ..... (13,216) | ......11,646 |06/17/2019
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78466D AN 4 |SS&C TECH INC TL-B1 3.250% 06/07/19......cccccrer | e 03/20/2014| PRIVATE DIRECT. 0 19,832 0 06/07/2019
78466D AN 4 |SS&C TECH INC TL-B1 3.250% 06/07/19.........ccooe. | cooe. 02/28/2014| Redemption  100.000! 0 2,935 0 06/07/2019
78466D AP  9|SS&C TECHNOLOGIES HOLDINGS EUR TL-B2 3.|..... 03/20/2014| PRIVATE DIRECT 0 2,052 0 06/07/2019
78466D AP  9|SS&C TECHNOLOGIES HOLDINGS EUR TL-B2 3.|..... 02/28/2014| Redemption ~ 100.0000............ | coveerernrerneerneenens | vernerenrneneene 304 [ 304 | 304 | 304 | [ s 0 304 0 06/07/2019
78488C AE  0|SEAWORLD PARKS & ENTERTAINMENT TL-B2 3|..... 03/18/2014| PRIVATE DIRECT........ccvtvvmrrines | corrrmrerreninnineinens | coveeirenens 576,013 | ... 580,000 | ............ 579,514 | ............ 579,553 | ..o | e 114 114 579,667 | ..ocvvvrrvvns | v (3,654) | ...... (3,654) [ ..oovvvrriinne 05/14/2020
785592 AA 4 |SABINE PASS LIQUEFACTION SECURED 5.625.. |..... 03/17/2014| Tax Free EXChange........cocvvverne | cerveremeeneerneninnees | cevvneas 4,816,711 | ......... 4,775,000 | ......... 4,821,000 | ......... 4.817,826 | ..ooovvrerreriries | v (1,118) [ oo | e [GLC) ) N 4,816,711 02/01/2021
785592 AB  2|SABINE PASS LIQUEFACTION SECURED NOTE... |..... 03/17/2014| Tax Free EXChange........cccvvvvve | vervrrveeersvirnninnns | vverenns 1,466,934 | ......... 1,500,000 | ......... 1,465,000 | ......... 1,466,313 | .o | e 621 621 | v | s 1,466,934 04/15/2023
78573A AA 8 |SABMILLER HOLDINGS INC CO GTD 3.750% O... |..... 03/03/2014| BARCLAY INVESTMENTS.......cc. | cevvviererneirerinnns | v 2,572,000 | ......... 2,500,000 | ......... 2,606,625 | ......... 2,597,156 (2,004) (2,004) 2,595,152 01/15/2022
78573A AD 2 |SABMILLER HOLDINGS INC CO GTD 1.850% O... | ..... 03/31/2014| BANC AMERICA..........coovverinine | cervrireirerneireeinnns | vvieees 9,089,640 | ......... 9,000,000 | ......... 9,088,620 | ......... 9,084,236 | ...covvverrerinis | e (20,719) (VAU A1) O IO 9,063,517 01/15/2015
786514 BA 6 |SAFEWAY INC. SR UNSECURED 7.250% 02/01... | ..... 03/03/2014| BANC AMERICA.........coovvvverrene | cerirmrenenieninninens | e 987,500 | ......... 1,000,000 | ......... 1,101,410 | ......... 1,081,476 | ...ccoovvrvrrrins (490) (490) | ..vevverrerres | e 1,080,986 02/01/2031
786514 BU 2| SAFEWAY INC. SR UNSECURED 4.750% 12/01... | ..... 03/07/2014| MORGAN STANLEY........cccovvvner | cerrmerrmrimeeneeinnees | cerenens 5,100,000 | ......... 5,000,000 | .........5,058,370 | ......... 5,057,234 | ..oovvvrriiniiane | e (1,340) [ oo | e (1,340) 5,055,895 12/01/2021
81172U AB 1 |SEADRILL OPERATINGLP TL 4.000% 02/21/....... | ..... 02/26/2014| PRIVATE DIRECT. 196,219 | ovvovvene 195,000 276 ....193,326 02/21/2021
81239T AB  5|SEARS ROEBUCK ACCEPTANCE CORP/TL 5.50 |..... 02/18/2014| PRIVATE DIRECT 184,721 184,538 785 ....183,535 |.... 06/30/2018
81239T AB 5|SEARS ROEBUCK ACCEPTANCE CORP/TL 5.50 |..... 02/03/2014| Redemption  100.0000... 463 463 4 463 0 2 |06/30/2018
81732L AL  2|SEQUACORP TL-B 5.250% 06/19/17......ccccovrvvrns [ rnr 12/31/2013| Redemption ~ 100.0000............ | oovevermrrrrirvmveiiens | ovrvrireninns 1,040 | oo 1,040 | oo 1,042 | v 1,041 | | e 1) 1) 1,040 0 06/19/2017
852061 AK 6 |SPRINT NEXTEL CORP SR UNSECURED 9.000%]..... 02/21/2014| Various 6,653,750 | ......... 5,500,000 | ......... 6,602,500 | .........6,524,315 | ...ccooovriviinins | e (26,408) (PZR101:) N R IS 6,497,906 | ...ccoverererrns [ e 155,844 |..... 155,844 |..... 132,375 | 11/15/2018
85207U AG 0|SPRINT CORP SR UNSECURED 7.125% 06/15... |..... 02/07/2014| WACHOVIA........cooovvvvrinrnriinns | e | e 3,030,000 | ........ 3,000,000 | ......... 3,062,500 | .........3,062,136 |.....cccoerurunn (700) (700) 3,061,436 | oo | e (31,436) | ..... (31,436) | ...... 35,625 | 06/15/2024
85208D AE  2|SPROUTS FARMERS MARKETS HOLDIN TL 4.00 |..... 02/13/2014| PRIVATE DIRECT ,000 | oovieernn29,850 | iieinii29,808 | o [ i 81 | o [ e 81 29,888 224 224 04/23/2020
85520B AG 2 |STAR WEST GENERATION LLC TL-B 4.250% O... |..... 03/06/2014| PRIVATE DIRECT. 148,684 231 231 149,912 | | i ((CZ15) ] - (645) . 103/13/2020
86183H AE 0|STONERIVER GROUP LP TL-B 4.500% 11/301...... | ..... 03/03/2014| Redemption ~ 100.0000... , 121,006 | ovoirrei20,901 | 20,888 | e | s 118 118 21,006 0 11/30/2019
87243Q AA 4| TENET HEALTHCARE CORP SECURED 6.000% 1f..... 02/10/2014| BANC AMERICA.........ccoovvvmvrrnens | cerrerirerineeneninnees | cervnees 2,125,000 | ......... ,000,000 | .........2,045,000 | ......... 2,043,699 |..ooovriiiininns (610) (610) 2,043,089 | .ooovvrerrenes | e 81,911 | ...... 81,911 | ... 45,333 |10/01/2020
TIAA SEASONED COMMERCIAL MTGE SER 2007-
87246A AC 2iC | 03/10/2014) PaYAOWN.......couvermveerirnreiceienins | ceveeeeiensnnenseeinees | coveesenens 991,780 | ..coovvvene 991,780 | ......... 1,015,529 | ..occvvvenes 994,151 | oo, (2,371) (2,371) 991,780 0. 12,363 |08/15/2039
87264A AA 3 |T MOBILE USA INC SR UNSECURED 5.250% O... | ..... 02/04/2014) Tax Free EXChange.........occcoveves | cervererneernneenennens | woneerneens 500,000 | ..o 500,000 | ...ocvenee 500,000 | ..cooonc.. 500,000 | ..ovoncerrrirneins | eerreeineineei 0 500,000 0] . 11,885 [09/01/2018
87264A AB  1|T MOBILE USAINC SR UNSECURED 5.250% O... |..... 03/05/2014| BANC AMERICA..........coovvivinins | cervrrieirnriseinsnnnins | wovniiennns 527,500 | ..coooone. 500,000 | ..c.ccooee. 500,000 [ .ovoureererriereniines | errererineienes | e 0 500,000 | .ovvervrririrer | cevenn 27,500 | ... 27,500 | ... 14,510 {09/01/2018
87264A AC 9 |T MOBILE USAINC SR UNSECURED 6.464% O0... |..... 01/29/2014| FIRST BOSTON CORP......ovveevee | cererrirerrerirrirerinnne | vvvrenes 5,275,000 | ......... 5,000,000 | ......... 5,181,250 | ......... 5,174,695 | ..oovvvvrercens | v d077) | v | e B077) [ s | s 5,170,619 | covovvvvvcrreres | e 104,381 |..... 104,381 |..... 166,089 | 04/28/2019
87264A AF 2 |T MOBILE USA INC SR UNSECURED 6.542% O0... |..... 03/05/2014| Various ..3,232,500 3,195,000 3,192,747 .3,186,060 ..46,440 | ...... 46,440 |..... 115,939 | 04/28/2020
87264A AG  0|T MOBILE USA INC SR UNSECURED 6.731% O0... | ..... 02/11/2014| PRIVATE DIRECT..........cccovvrvnnee 177,226) | .... 0 04/28/2022
87612E BA 3 T/'._\E(._;FT.995'?35.9.N§ERP%EPW§\9.9%’.93!401/ ..... 03/14/2014| CITIGROUP........c.ovvvverineinnrnns | cevneeiesineeneninnees | ceveneas 4,087,530 | ......... 4,500,000 | ......... 4,189,990 | ......... 4,192,854 | ..oovvivii 936 936 | .eoerrerierins | e 4,193,790 | .oovrrnvirnnns ...(106,260) | ...(106,260) | .....129,000 |07/01/2042
88033¢ BP 4|62 L 02/04/2014| FIRST BOSTON CORP.......cccccee | corermrvrrenrnrineinens | wovevirenens 909,563 | ............ 825,000 | .....co..... 892,781 | ..o 887,325 | ..o | e (1,168) [ oo | e (1,168) 886,156 | ....covereerens | crone 23,406 | ...... 23,406 | ...... 13,750 {11/01/2018
881609 AY 7 |TESORO CORP SR UNSECURED 4.250% 10/01/. |..... 02/28/2014| DEUTSCHE BANK........oconevvreeer | cermerimrineerneninnees | cervnees 2,416,540 | ......... 2,296,000 | ......... 2,370,505 | ........ 2,361,278 | oo | v (2,932) [ oo | e (2,932) 2,358,346 | ..oovvrverrens | e 58,194 | ..... 58,194 | ...... 41,743 [10/01/2017
88163V AD 1 |TEVA PHARM FINANCE LLC CO GTD 6.150% O...{..... 02/27/2014| FIRST BOSTON CORP.........cccoe. | coveerimrimniriniinnis | ceviees 5,599,250 | ......... 5,000,000 | ......... 4,810,951 | ......... 4,825,907 542 LY. 20 N IO 4,826,450 | ...ooooviririnns | e 772,800 |..... 772,800 |..... 158,021 |02/01/2036
88166H AD 9|TEVAPHAFIN IV SR UNSECURED 2.250% 03.....|..... 02/18/2014| FIRST BOSTON CORP.........ccooe. | coreerierrmeerneniriees | cerviens 2,874,720 | ......... 3,000,000 | ......... 2,998,650 | ........ 2,998,743 | ..o | e AT [ e | e 47 2,998,790 .(124,070) | ...(124,070) | ...... 28,688 |03/18/2020
88354V AB 4 |THERMASYS CORP TL 5.250% 05/03/19......ccccere | e 12/31/2013| Redemption ~ 100.0000.........c.. [ ovvererreremrerneernns | vevereerneni 3,063 | oo 3,063 | oo 3,032 | oo 3,029 | [ s 34 | [ e 34 3,063 0 05/03/2019
88947E AP  5|TOLL BROS FINANCE CORP SR UNSECURED 4. {..... 02/28/2014| BARCLAY INVESTMENTS......co. | cevvvvreverneireennnns | vverenns 1,025,000 | ......... 1,000,000 | ............ 999,950 | .oovvvree. 999,917 | .o (120) (120) 999,797 | .ovvvvvvverrns | vr 25,203 | ...... 25,203 | ... 7,222 (12/31/2018
891906 AA 7 |TOTAL SYSTEM SERVICES IN UNSECURED 23. ... 02/20/2014| MORGAN STANLEY........ccovvvnee | vermermermmeerneninnees | cevvnens 1,985,180 | ......... 2,000,000 | ......... 1,999,420 | ......... 1,999,474 | ..o 1 1| e | e 1,999,474 | ..o | e (14,294) | ..... (14,294) ] ...... 11,083 |06/01/2018
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89334G AK 0| TRANSUNION LLC TL 4.250% 02/10/19.......covveere [ vonee 02/21/2014) PRIVATE DIRECT .....cccoovvrenmrinns | cervererneerineirseenees | coveerneens 261,315 | .cooueeee. 260,000 | ....ccoone. 260,636 | ............ 254,737 | o | s 101 101 260,494 821 821 02/10/2019
902730 AC 4 |UNIVERSAL HEALTH SVCS SR UNSECURED 7.0 {..... 01/30/2014| WACHOVIA........covviinirerinns | cervnireirerneineeinns | vvienns 2,662,500 | ........ 2,500,000 | ......... 2,637,500 2,621,814 | .o | v (4124) [ oo | i (4,124) 2,617,690 | .ovveevererviins | s 44810 | ...... 44810 | ...... 59,792 |10/01/2018
90290P AE 4 |US RENAL CARE INC TL-B2 4.250% 07/03/1........ | ..... 12/31/2013| Redemption  100.0000. 400 400 397 .397 3 3 400 0 07/03/2019
903243 AA  1|URS CORP SR UNSECURED 3.850% 04/01/17..... ... 01/03/2014| Tax Free EXChange.........ccovueees | vervvvveererneirceinnns | v 4,995,238 | ......... 5,000,000 | ......... 4,993,100 ,995,164 | .o | e 3 [OOSR Y L TR I 4,995,238 0| 49,194 |04/01/2017
903243 AB  9|URS CORP SR UNSECURED 5.000% 04/01/22..... | ..... 01/03/2014| Tax Free EXChange........ccccouvvee | cevererimrvneenenivinns | cevvnens 7,895,393 | ......... 8,000,000 | ......... 7,895,336 | ......... 7,895,336 | ..oovvercrireriine | v 57 | o | e LY (0 OO ISR 7,895,393 0 ... 102,222 | 04/01/2022
90333W AB 4 |US BANK NA SUBORDINATED NOTE 6.300% 02. | ..... 02/04/2014) MAEUFILY.......cooovvevrcrirererncerienins | cevrerieneneereninees | cervnend 6,000,000 | ........ 6,000,000 | ......... 5,989,500 | ......... 5,998,996 | ...ovvrcrririiee | e 1,004 [ | e 1,004 6,000,000 0. 189,000 |02/04/2014
90343T AL  7|US TELEPACIFIC CORP TL-B 5.750% 02/23........ | ..... 03/06/2014| PRIVATE DIRECT.......ocovrmrrrens | cerrverreererineinsnnnis | wvvvinnnns 277,622 | oo 275,000 | ..ovvreene 275,517 | cvvrine. 275,033 | oo 832 832 275,865 | .ovvvevirviies | e 1,757 | o 1,757 | i 02/23/2017
90343X AF  1|US AIRWAYS INC TL-B1 4.000% 05/23/19......cccouce | over 01/21/2014) Tax Free EXChange.........oocveees | vervmevrneernnineinens | wveeeeeens 239,246 | ........... 240,000 | .....co..e.. 238,800 | ..cooonee. 238,701 | .o 545 545 239,246 (V1 IO 453 |05/23/2019
90347B  AB 4 |US COATINGS ACQUISITION INC/TL-B 4.7........ | ..... 02/03/2014| Tax Free EXChange........cccovuvee | verevrvrcermeeneenininnins | wovevein 297,406 | ............ 297,750 | coovernne 297,378 | oo, 297,401 | .o, 4 4 297,406 0 02/01/2020
904764 AK 3 |UNILEVER CAPITAL CORP CO GTD 4.800% 02... | ..... 02/20/2014| DAIN RAUSCHER INC-69211..... 2,825,550 | ......... 2,500,000 | ......... 2,497,425 | ... 2,498,405 | ...coovvrrverrans | e 133 133 | oo | e 2,498,537 | ..vvvverrerns [ 327,013 |..... 327,013 | ... 63,333 |02/15/2019| 1FE......
909287 AA 2 |UNITED AIR LINES SERIES 2007-1 CLASS A......... | ... 01/02/2014| Redemption ~ 100.0000............ | ceverereeremeerneeirnees | overrenn 59,948 | .o.n.59,948 | ... .59,948 | oo 59,948 | ..oovvvrieiians | e 0 59,948 (V] I 1,989 |07/02/2022| 3AM.....
909317 BE 8 |UNITED AIR LINES SERIES 2009-2 CLASS A......... [ ..... 01/15/2014| Redemption ~ 100.0000.. ..115,800 0 ....115,800 0 5,645 |01/15/2017| 2AM.....
909317 BE 8 |UNITED AIR LINES SERIES 2009-2 CLASS A........ | ..... 01/15/2014| Redemption  100.000! ..116,740 (941) 115,800 0 5,645 |01/15/2017| 3AM.....
911365 AX 2 |UNITED RENTALS INC SR UNSECURED 6.125%. | ..... 01/02/2014| DEUTSCHE BANK ,569,384 (154) 1,569,231 | oo | (50,481) | ..... (50,481) | ........ 5,615 |06/15/2023| 4FE......
911365 AY 0 |UNITED RENTALS INC SR SECURED 5.750% O...{..... 03/13/2014| Various 2,395,775 | .........2,244,000 | ......... ,393,760 | ......... 2,371,518 | v | crereeend(6,498) | oo | v (6,498) 2,365,020 | .vooveeveeriiiins | s 30,755 | ...... 30,755 | ...... 80,067 | 07/15/2018| 3FE......
914908 AP 3 |UNIVISION COMMUN INC. TL-C1 4.500% 03/....... | ..... 01/23/2014| Tax Free EXChange.........cccveeve | vevvrereeimrneneninnns | v 647,628 | ..........646,771 | .......... 647,668 | ........... 647,638 9) 647,628 0 03/01/2020| 4FE......
914908 AU 2 |UNIVISION COMMUN INC. TL-C3 4.000% 03....... | ..... 01/24/2014) PRIVATE DIRECT .....cccovvivnmiirens | corirmrenenrineiseienes | coveerneens 252,188 | ............250,000 | ............ 250,000 | ...oonee. 250,000 | ..ovocirrriieinn | e 0 250,000 | ..oovevvrvcrnns | e 2,188 | ... 2,188 | .o 03/01/2020| 4FE......
914908 AU 2 |UNIVISION COMMUN INC. TL-C3 4.000% 03....... | ..... 03/19/2014| Redemption ~ 100.0000. 512 | 512 | 512 | e L3 1/ SRS FORR 0 512 0 03/01/2020| 4FE......
914908 AV 0|UNIVISION COMMUN INC. TL-C4 4.000% 03....... | ..... 03/19/2014| Redemption ~ 100.0000............ | cevvrerermrernemrnneennens | cerrerinninnns 1617 | e 1817 | e 1,626 [ .oocveeeerierineins | eeereeriissinnns | e 9) 9 1,617 0 03/01/2020| 4FE......
CELLO PART VERIZON WIRELESS SR
923445 AK 6|USNECURED  |.. 03/19/2014| Corporate ACHONS..........everneevees | cerrerverineernsninnees | cerenens 1,705,747 | ......... 1,333,000 | ......... 1,319,649 | ........ 1,324,337 | .o 275 P4 £ T T I 1,324,613 [ .o | 381,134 |..... 381,134 | ... 39,027 (11/15/2018| 1FE......
CELLO PART VERIZON WIRELESS SR
923445 AK 6|USNECURED  |.. 03/30/2014| Call  127.1350.......vvevrerrrirns | cerrerierrneerneniiees | cevvinens 4,237,410 | ......... 3,333,000 | ......... 3,296,671 | ......... 3,309,466 | ...oocvrreriririres | e 927,943 [ .o | v 927,943 | oo | s 4,237,410 0. 106,239 | 11/15/2018| 1FE......
92553P AT 9|VIACOM INC SR UNSECURED 4.250% 09/01/2.... | ..... 03/11/2014) MITSUBISHI......coovvirinerinriinnns | ceveiiveeineineennees | ceveeens 3,063,660 | ......... 3,000,000 | ......... 2,979,525 | ......... 2,979,992 | .ooovvviriciiens | e 473 473 2,980,465 | ...ovvvvrrrers | e 83,195 | ...... 83,195 | ... 72,604 |09/01/2023| 2FE......
92553P AW 2 |VIACOM INC SR UNSECURED 5.250% 04/01/4.... | ..... 03/05/2014| DAIN RAUSCHER INC-69211..... | covoucvvvervrneereririens | cevviens 3,002,580 | ........ 3,000,000 | ........ 2,994,930 | .oooerrierierierinns [ e | s 0 2,994,930 | .ovververireins | e 7,650 | ........ 7,650 | oo 04/01/2044| 2FE......
92553P AX  0|VIACOM INC SR UNSECURED 3.875% 04/01/2.... | ..... 03/05/2014| SUSQUEHANNA FINANCIAL GR) .....c.oovvvmeenerirnees | cervres 2,481,025 | ......... 2,500,000 | ......... 2,479,800 | .oveouevrerrerineennens [ e | e 0 [ oo | v 2,479,800 | .oovvererrivris | e 1,225 | ... 1,225 | oo 04/01/2024| 2FE......
926750 AC 8| ARMORED AUTOGROUP INC TL-B 6.000% 11/0.. |..... 03/28/2014| Redemption ~ 100.0000............ | cevrerrreermmrneererns | cerverrerrennaes 2,302 | v 2,302 | v 2,296 | cooovrvrinennn 2,293 | oo 9 9 2,302 0 11/05/2016| 4FE......
92938K AB 5|W R GRACE & CO-CONNTL 3.000% 02/03/........ | ..... 03/10/2014| PRIVATE DIRECT......cccvvvemrrnes | cervmerrneensnenernees | wveeeinens 207,898 | ..o 208,158 | ............ 207,638 | ..ovveerirerircennnein | e 283 283 207,921 (VX)) [— (VX)) I— 02/03/2021| 3FE......
92938K AD 1|W R GRACE &CO-CONNDD 1.000% 02/03/....... | .... 03/10/2014| PRIVATE DIRECT ......coovvuneiinns | cernerierieeineninnees | oveeveniinns 74,249 | ..o 74,342 | o, TABB | oo | v | cevieeineiseiins 0 74,156 93 93 02/03/2021| 3FE......
WACHOVIA BANK COMMERCIAL MTGE SER
929766 4Q 3|200-c | 03/01/2014) PaYOWN.......couvvvrirerierineerenins | sevreresnsesnensssinens | cennerinsnnend 6,668 | ...oocvvrnene 6,668 | ..oovrerine 7162 | oo 6,768 | ..ooeverriiri (100) (100) 6,668 (V1 IO 50 |07/15/2042| 1FM.....
WACHOVIA BANK COMMERCIAL MORT SER
92976B DT 6|2006Cc | 03/01/2014| PayOWN........ouverrrereerrierrieenns | cevneriersnsesensiees | cveesernnnd 67,563 | ..coovvrrne 67,563 | .ovvrereene 57,020 | .cooovernnec 64,748 | ...cooovrrirs 2,815 2,815 67,563 0 622 |01/15/2045( 1FM.....
92976W BH 8| WACHOVIA CORP SR UNSECURED 5.750% 02/0 | ..... 02/28/2014) DIRECT......couvvrerrrrereeserinnesens | cervesesneesssesessees | cneesneens 737,808 [ .oovveeererireeirieiis | eereeeeinenienineises | servssissssessseesnens | ceserinsssensens | oseesessensenens 0 [ e | e | eeenesnninenes | oo 737,808 |..... 737,808 | ..coovvrvcrinne 02/01/2018| 1FE......
WACHOVIA BANK COMMERCIAL MTGE SER
92977Q AD 0|2006C .. 03/01/2014| PayOWN........ouvvrrrirrinerierineinns | seenerienisnsesnenssnes | oneesesinns 27,157 | oo 27,157 | oo 27,754 | oo 27,298 | ..ovrveririiins (141) (141) 27,157 0 268 |07/15/2045| 1FM.....
WACHOVIA BANK COMMERCIAL MTGE SER
92978M AE 6|2006-C .. 03/01/2014] PaYdOWN.......couverrererneeierienins | cevvreessnensssissennees | eveeeenens 288,886 | ............ 288,886 291,030 289,537 | .ovvrevrririens (650) (650) 288,886 0| oo 4,024 |10/15/2048| 1FM.....
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WACHOVIA BANK COMMERCIAL MTG SER 2006-
92978P AE C2 03/01/2014| PaydOWN.......ccouvvvvrvreririeirerieinns | cerrveseeessnsisnnnis | eovveininns 110,446 | ....ovoee. 110,446 | ..o 115411 | v 112,224 | oo | v (1,778) [ covvveriverivis | v (1,778) | oo | v 110,446 (VN I 1,246 | 11/15/2048| 1FM.....
WACHOVIA CORP SUBORDINATED NOTE
929903 AE  2|4.875% 02/15/2014) MatUIity..........ocverrecrienieriiniiins | e | e 7,000,000 | ........ 7,000,000 | ......... 6,975,310 | ......... 7,004,740 | ..ovoovvrveiens | v (4,740) [ o | v (4,740) | coovevvrervenes | e 7,000,000 | voovvveervnns [ vrrverivnneirens | vvrirrirenenn0 s 170,625 |02/15/2014| 1FE......
93316U AD  9|WALTER ENERGY INC TL-B 7.250% 04/02/18...... 02/04/2014| PRIVATE DIRECT ........oovvemrrnnns | cerrerirerimeeineniiees | cveevernn 44,150 | oo 45,000 | .cooovvrerens 45,000 | ..oovverene 45,000 [ ..ovorrerrirnenen | e 0 45,000 [ .o | e ((:1510) ) ISR (:1510) 1 IO 04/02/2018| 4FE......
94768 AG  8|WEBSENSE INC. TL 4.500% 06/25/20................... 03/13/2014| PRIVATE DIRECT .....ccovtvemrvnns | cervmrernenrssiserinees | neereeens 120,955 | .ovvvrnees 119,400 | coovvvnneee 119,102 | coovrrrnes 119,119 | oo 261 261 | e [ e 119,380 | .oevvervvrrvens | e 1,575 | oo 1,575 [ i 06/25/2020| 4FE......
95235L AN 0 WESTCE)RBTLVBL% u37§9,%0g3008ULVVLu 01/24/2014| Tax Free EXChange........coovivv | vervrrveermrinensninnins | wovvvieins 267,998 | ..ovvvne. 266,451 | ...cooonvne 267,450 | ............ 267,372 | .ovverireireeis | e 626 626 267,998 2,581 |06/30/2018| 3FE......
966387 AG 7|5. 03/04/2014| MORGAN STANLEY 5,693,750 | ......... 5,500,000 | ......... 5,503,750 | ......... 5,503,493 | ..oovvirieirinins (25) (25) 5,503,468 03/15/2019| 3FE......
98155K AC 6 |WORLDCOM INC SR NOTE 7.750% 04/01/27....... 01/23/2014 0 04/01/2027|6Z........
98157D AJ  5|WORLDCOM INC NOTES 7.500% 05/15/11.. 05/15/2011 0 05/15/2011|6Z........
98157D AK 2| WORLDCOM INC NOTE 8.250% 05/15/31 01/23/2014 0 . | 05/15/2031
98919M AD  7|ZAYO GROUPLLC TL-B 4.000% 07/02/19.... 12/31/2013 793 0 793 07/02/2019| 4FE......
C3602D AH  7|Garda World Sec TL-B 4.000% 11/06/20................. 01/31/2014 329 329 | ... 327 | e 327 | 2 2 329 11/06/2020
C3602D AJ  3|Garda World Sec TL-B-DD 4.000% 11/06/2............. 01/16/2014| PRIVATE DIRECT..........oooiviienns | covreiveninniveniinis | v 33,492 | oo 33,660 | ..cocoonnnen. 33492 | v [ [ 0 33,492 11/06/2020
C3602D AJ  3|Garda World Sec TL-B-DD 4.000% 11/06/2............. 01/31/2014 84 | o 84 | o B4 | oo [ | e 0 84 11/06/2020
C4426E AD 6 |HUDSONSBAY COTL 4.750% 11/04/20................ 02/25/2014| Redemption ~ 100.0000..........c. | ceeunereeremrernenrnnnes | oveerierinns 19,875 | oo 19,875 | oo 19,676 | .oooovrvrne 19,651 | .vveverrerireens 224 224 19,875 11/04/2020
C5186F AF  5|LIVINGSTON INTERNATIONAL INC TL-B1 5.0...... 02/21/2014| PRIVATE DIRECT.......ovvvvervens | cerrverreeeriseinsnnnis | wovrvieinnns 120,150 | .ovvvrene 120,000 | .ocvoernee 118,800 | .ovvreeee 118,916 | oo | e 444 44 | s | e 119,360 | cvvvvvvervrireins | cervrrenns ALV OO £° 1 N I 04/18/2019
C9413P AP 8|VALEANT PHARMACEUTICALS INTERN TL-B-E.... 03/06/2014| Redemption ~ 100.0000............ | cevererererermmerreniines | woverreinn 34,642 | ..o 34,642 | ..o 34,122 | oo 34,093 | ..o 549 549 34,642 08/05/2020
C9413P AR 4 |VALEANT PHARMACEUTICALS INTERN TL-B-C2.. 03/06/2014 1,136 2 1,136 12/11/2019
D2700P AC 3 |FAENZA ACQUISITION GMBH TL-B1 4.250% O.... 03/27/2014 1,203 9 1,203 08/28/2020
D2700P AD 1 |FAENZA ACQUISITION GMBH TL-B2 4.250% O.... 02/28/2014 35 0 35 08/28/2020
D2700P AF 6| FAENZA ACQUISITION GMBH TL-B3 4.250% O.... 02/28/2014 108 1 108 08/28/2020
G6740D AD 8| OFFSHORE GROUP INVESTMENT LTD/ TL 5.75.. 02/18/2014| PRIVATE DIRECT........covvvvmrrnes | cerrmerrnenrsnenernees | wveeieeens 622,688 | ............ 615,000 | ............ 623,608 | ............ 621,795 | .o 2,092 2,092 623,887 | oo | e (1,199) | woovees(1,199) [ oo 03/28/2019
L3953T AB  O[FLY FUNDING Il SARLTL 4.500% 08/09/19........... 02/10/2014 563 563 | ... 561 | oo 560 [ . 3 3 563 08/09/2019
L5582B AB  3|ION TRADING TECHNOLOGIES SARL TL 4.500... 02/21/2014| Redemption ~ 100.0000............ | ceveuereerrmrerreniines | wovrrverienns 22,000 | .cooovrrenee 22,000 | oo 22,110 (101) 22,000 05/22/2020
L7256G AD 9| OXEAFINANCE & CY SCA TL-B2 4.250% 01/....... 01/06/2014| Redemption ~ 100.0000.........cc. | cerervrrerrermemereerenns | corerererenins 1,613 | oo 1,613 | e 1,620 (13) 1,613 01/15/2020
L7307N  AD  3|PACIFIC DRILLING SATL-B 4.500% 06/03/........... 03/03/2014| Redemption ~ 100.0000..........0. | cevrrerrrmrmmrnnerenns | corververennns 1127 | s 1127 | e 1,136 5) 1,127 06/03/2018
N5945L AK 1 |NXP BV AND NXP FUNDING LLC TL-D 3.250%.... 12/31/2013| Redemption ~ 100.0000............ | veovereerrrrrervmrerrens | ovrveirenis 2,075 | oo 2,075 | oo 2,075 0 2,075 01/11/2020
Q3930A AC 2|FORTESCUE METALS TL-B 4.250% 06/30/19....... 02/27/2014| PRIVATE DIRECT.......ovviirvins | cerrerreeerireiennnis | evevieninns 841,437 | oo 832,822 | ..o 841,404 110 843,067 | ..ocvvvrrecns | e (1,630) | +evvee(1,630) [ oo 06/30/2019
U3000J AD 1|EVERTEC GROUP LLC TL-B 3.500% 04/17/20. .103/31/2014 150 150 150 0 150 04/17/2020
Y2112G AC  2|DRILLSHIPS FINANCING HOLDING I TL-B2 5....... 02/07/2014| Redemption ~ 100.0000............ | cervrrvreervmervernens | woveeerenens 384,038 | ..cooouen. 384,038 | ............ 380,197 ..380,737 3,300 384,038 07/15/2016
008916 AK 4 é(ERI\EJM’IUNI(_Z S._REJ,NSESQREP}._@E%._L 0/01/2.... [A.. | 03/06/2014| BANC AMERICA.........ccccovurverns [ v | o 4,715,050 | ......... 5,000,000 | ......... 4,990,200 | ......... 4,991,108 |..coovivririns 263 263 | e [ e 4,991,371 [ .o ..(276,321) | ...(276,321) | ...... 70,000 | 10/01/2022
15135U  AJ  8|3.800% . [01/07/2014| BARCLAY INVESTMENTS......... [ covvvrcriirieirerins | cevrenens 4911750 | ......... 5,000,000 | ......... 4,955,600 | ......... 4,956,792 | ..oovveericriens | e 17 L TR I 4,956,909 | ...ocovvrrviens | e (45,159) | .....(45,159)| ...... 76,528 |09/15/2023
496902 AK 3 |KINROSS GOLD CORP SR UNSECURED 6.875% |A.. |03/03/2014| CITIGROUP.........cccooommrimmrirmrrnns | weenerrieriimeenneninsees | cevinens 1,931,640 | ......... 2,000,000 | ......... 1,856,140 [ ...coouirerrercrireninns | e | cvrrieninnd (S YA TR (RN (57 IR 1,856,207 [ ..covvvrvrirnes | s 75433 | .....75433 | ...... 70,660 |09/01/2041
496902 AL 1 |KINROSS GOLD CORP UNSECURED 5.950% 03/ | A.. | 03/21/2014 2,979,120 | ......... 3,000,000 | ......... 2,996,890 | ..ovvvvirernriirienies [ e (117) (117) 2,996,773 | coovvvererinnns | v (17,653) | .....(17,653) | ........ 9,917 |03/15/2024
71644E AG 7 |PETRO-CANADA SR UNSECURED 5.950% 05/15 |A.. |01/29/2014| CANTOR FITZGERALD......c.cccee | cvevrmvemnermerineenee | wverins 1,121,940 | ......... 1,000,000 | ......... 1,057,390 | ......... 1,053,492 | ..ccovvrirrrns (141) (141) ] o | e 1,053,351 [ .overvrevirnes | e 68,589 | ......68,589 | ...... 12,892 |05/15/2035
86722T AB  8|SUNCOR ENERGY INC SR UNSECURED 6.850% |A.. | 02/03/2014| FIRST BOSTON CORP........ccoee. | cornrvrneirnriivmrirnnens | cvverneieand 630,955 | ...ovvvnee. 500,000 | ...cocone.. 429,260 | ............ 432,428 | ..o | s 49 | s | e 49 | e | e 432477 | oo | e 198,478 |....198,478 | ....... 6,184 | 06/01/2039
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878742 AZ 8| TECK COMINCO LTD SR UNSECURED 5.400% 0 |A.. |02/18/2014| DEUTSCHE BANK........cccccmseirnee | cremrnmeenerineriineiines | v 2,347,150 | .........2,500,000 | ......... 2,339,950 | ooouvveirenierinens [ s . 257 257 2,340,207 6,943 6,943 | ...... 21,000 |02/01/2043
035229 DC 4 |ANHEUSER-BUSCH CO INC SR UNSECURED 6.4|F...|03/19/2014| CITIGROUP............ .3,167,875 12,042,600 | ........2,067,020 [ ..ccoooorirrvrrvrre | crrvirnns 1,619 | v | v 1,619 2,068,639 ..1,099,236 |..1,099,236 | ...... 90,927 |09/01/2037
055451 AN 8 |BHP BILLITON FIN CO GTD 1.000% 02/24/1 F...|03/31/2014| GOLDMAN SACHS & CO.. 5,033,100 4,989,550 897 897 4,996,848 .r.36,252 ....30,417 |02/24/2015
055451 AP 3|BHP BILLITON FIN CO GTD 1.625% 02/24/1......... |F...| 02/18/2014| CIBC World Markets 5,083,850 4,986,400 | ... 4,991,272 | i | s 407 407 4,991,678 | ..o | e 92,172 | ....92,172 | ...... 39,948 | 02/24/2017
055451 AU 2 |BHP BILLITON FIN SR UNSECURED 3.850% O.... |F...|03/10/2014| DEUTSCHE BANK 2,509,500 | .........2,500,000 | ......... 2,496,925 | ........2,496,874 | ..o | v 127 127 | e | v 2,497,001 | .covrvervies | v 12,499 | .....12,499 | ... 43,580 |09/30/2023
05565Q BZ 0|BP CAPITAL MARKETS PLC CO GTD 3.245% 0... | F...|01/22/2014| NOMURA SECURITIES.......c.ccc. [eovvmrervmrerrernns | e 4,415,490 | ........4,500,000 | ........ 4,560,990 (443) (G IR I 4,555,855 | ...cooniernnns ...(140,365) | ...(140,365) | ...... 32,856 | 05/06/2022
05990G AA  3|BANCO DE CREDITO DEL PERU SR UNSECURED | F... | 02/20/2014| Larrainvial............cccvverermrvrerrnns [ onmvrerernniseiennees | crvveernnnns 538,560 | ............ 576,000 | ............ 580,712 | coovvrree. 580,405 | ..ovvvriririnnne (48) (48) 580,357 | .ovvverrervrnns | e (41,797) | ... #1,797) | ... 9,792 |04/01/2023| 2FE......
21685W DD 6 |RABOBANK NEDERLAND BK GTD 3.875% 02/08. | F...| 02/27/2014| CITIGROUP............ 6,950,903 | ......... 6,750,000 | ......... 6,707,478 | ......... 6,714,124 | oo . 686 686 [ .. | e 6,714,810 | ..ocvverreirns [ e 236,092 |..... 236,092 |..... 147,519 |02/08/2022| 1FE......
561234 AB 1 |MALLINCKRODT INTL FIN SR UNSECURED 3.5.. |F...|02/28/2014| CHASE SECURITIES.......c.coooree | covvrmmeennernmrrneirnes | v 1,997,500 | ......... 2,000,000 | ......... 2,043,280 | ......... 2,037,399 | ..oovveiieiiee | e (1,440) [ ..o | e (1,440) 2,035,959 | .cooovvinriens | (38,459) | ..... (38,459) ...... 27,222 |04/15/2018| 3FE......
60688U AB 2 |MIZUHO FIN GRP CAYMAN 3 SUBORDINATED 4 |F...|03/24/2014| VAIOUS........c.ccoccriveiminirirerirnnes | crvveriverineeneniines | cevveens 5,023,700 | ......... 5,000,000 | ......... 4,987,700 | oo [ e | v (U UPPUPPOOOOORN ISP 4,987,700 | ..ovvevvries | v 36,000 | ...... 36,000 | .coovrererirnns 03/27/2024| 2FE.......
63254A AA 6 |NATL AUSTRALIA BANK NY SR NOTES 2.000%.. |F...|02/20/2014)| HSBC SEC INC.........ccccovvrermmminns [ ovrmrrerinnereinn | e 1,271,463 | ......... 1,250,000 | ......... 1,249,638 | ........ 1,249,839 | ..o | 28 | s | e 28 [ o | v 1,249,868 | .....covvovveenr | v 21,595 | ... 21,595 03/09/2015| 1FE......
69369E AF 6 |PERTAMINA PT SR UNSECURED 5.625% 05/20.. |F...|03/12/2014) CRT CAPITAL GROUP......cccccce [ ovrrmrrreirvnneirernnes | veveins 1,640,000 1,995,000 | o0 1,994,903 [ [ v 27) [ [ e @7) [ | v 1,994,876 | ...cccovrvvrrnn ...(354,876) | ...(354,876) 05/20/2043
714264 AD 0 |PERNOD RICARD SA SR UNSECURED 4.450% 0 |F...|03/06/2014| MITSUBISHI.. 5,202,600 ,000,000 5,311,750 5,289,199 | ..coovirervnns | e (86,599) | ... (86,599) | .. 01/15/2022
75405T AA  7|RAS LAFFAN LNG Il SR SECURED 5.298% 09..... F...[03/31/2014| Redemption ~ 100.0000.........c.. | ceorrvrerererirrcrnnires | orerevrnnes 675,000 | ............675,000 ...682,218 | ............677,882 . . 675,000 0 09/30/2020
80105N AG  0|SANOFI-AVENTIS SR UNSECURED 4.000% 03/... [ F... | 03/11/2014| RBS US.........ccccovurrirmrmiinrrmrnnins | cerrvrrneirerseineninnns | vveeens 5,342,400 | ......... 5,000,000 | ......... 4,948,800 | ........ 4,960,635 | ....oovvrrvrvirs | v 1122 | | v, L 772 IO I 4,961,757 [ .oovovevrreriens | e 380,643 |..... 380,643 03/29/2021
83367T BG 3|SOCIETE GENERALE SUBORDINATED NOTES 5.|F...|03/07/2014] GOLDMAN SACHS & CO....c.cccc. | corvrrnrervermnnerneinns | cvvrverns 4,967,050 | ......... 5,000,000 | ......... 4,954,650 | ...ooveviirieriniines | e . 200 200 | oo [ e 4,954,850 | ..coovvevrvires | e 12,200 | ...... 12,200 | ...... 38,194 | 01/17/2024| 2FE......
89233P 5T 9|TOYOTA MOTOR CREDIT CORP NOTES 3.300% |F...| 03/05/2014| VAIIOUS.........cooererrererririrnerinens | veerveisseesessnennnee | eveeens 7,635,975 | ......... 7,500,000 | ......... 7472175 | ......... TA476,892 | .coovvvervirinns . 317 K A OO o TAT7,209 | oo | e 158,767 |..... 158,767 |..... 163,625 |01/12/2022| 1FE......
92857W  AK 6 |VODAFONE GROUP PLC NOTES 5.750% 03/15/.. | F...| 03/26/2014| Call  110.0120......ccccvvurmrrrerrs | corermreineiricriienines | coveienns 5,500,600 | ......... 5,000,000 | ......... 5,084,500 | ........ 5,023,827 | oo | e AT6,773 [ oo | v 476,773 5,500,600 0. 152,535 | 03/15/2016| 1FE......
VODAFONE GROUP PLC SR UNSECURED
92857W AW  02.875% F...|03/26/2014| Call ~ 104.5000....... 5,225,000 | ......... 5,000,000 | ......... 4,975,300 | ......... 4,988,510 | .ovoucvvreririeines | v 236,490 [ ..o | e 236,490 5,225,000 0 . 75,868 |03/16/2016| 1FE......
92911H AA  5|VOTO VOTORANTIMLTD CO GTD 6.750% 04/0... | F... | 03/28/2014| Corporate ACHONS...........ccccevrveee | cervrmrirverivnrinsiinns | woveiienens 579,969 | ............ 500,000 | ...cooon.n 495230 | ..ovouvn 496,402 | oo | e 152 L1572 (R I 496,554 | ..o | e 83,415 | ...... 83,415 | ... 16,219 |04/05/2021| 2FE......
94707V AC 4 |WEATHERFORD INTL LTD SR UNSECURED 4.50|F...|02/26/2014| MORGAN STANLEY.......cccovuvrs | crevrrmmmermerinennes | wverenns 2,072,260 | ......... 2,000,000 | ......... 2,095,500 | ........ 2,086,329 | ..ovvvrcrireriins | e (1,502) [ oo | v (1,502) 2,084,828 | ...coovverrerer | (12,568) | ..... (12,568) | ...... 34,500 |04/15/2022| 2FE......
P7807H AK  1|PETROLEOS DE VENEZUELA CO GTD 8.500% 1 |F...| 01/31/2014] VaIOUS.......coouserriereneiinninnsiiens | ovnrsnississsnsseneenns | eneeeansd 4,461,500 | ......... 5,500,000 | ......... 4,912,500 | ........ 4,931,757 | o | s 12,243 | | e 12,243 | oo [ s 4,943,999 | ..o, ...(482,499) | ...(482,499) | .....110,854 [11/02/2017|4FE......
3899999. Total Bonds - Industrial and MisCEllaNEOUS...........cuiviiriiiriinisiissiienesesniens e | s 572,811,327 | ..... 552,276,596 | ..... 556,852,733 | ..... 491,111,021 | oo 0 ]...1,969,168 | ...ccoovenrnens 0. 1,969,168 | ..o 0. 560,175,815 | .ccocvvvvs 0 [12,635,495 | 12,635,495 |..9,472,948 |...... XXX... [ XXX....
8399997, TOtAl BONMS = PAI 4.ttt etttk | ceie 938,588,534 | ..... 920,288,853 | ..... 915,351,333 | ..... 768,154,883 | ..o 0]..1,629,739 | ....... 35,550 | ... 1,594,189 [ oo 0. 923,481,275 | oo 0 [15,107,263 | 15,107,263 | 14,247,845 |...... XXX... |.XXX....
8399999, TOAI BOMAS. ... rvtteerrteesisssee st erss ettt 88188888kttt entnnns | trns 938,588,534 | ... 920,288,853 | ... 915,351,333 | ..... 768,154,883 | ..o 0...1,629,739 | ........ 35,550 | ... 1,594,189 [ .o 0. 923,481,275 | oo 0 |15,107,263 | 15,107,263 | 14,247,845 |...... XXX... [.XXX....
C Stocks - Industrial and Miscellaneou:
602682 10 6 |MINDBLOOM INC Common Shares. e 02/28/2014| PRIVATE DIRECT. . 911,618.000 (U SUUTOROORORPOTR UUPOOPPORPUPRORTORPOPO BOPPORPORPIOPOTOUR IOTRRPONt 5499 | ... 5,499
602682 94 0 |MINDBLOOM INC WARRANTS.... 02/28/2014| PRIVATE DIRECT. 980,420.000 ......155,348 ...155,348 (155,348) | ...(155,348) | .
9099999. Total Common Stocks - Industrial and MiSCElANEOUS...........covrrrreiiinieiriessieiseiscec s eessesnssnseessnsnsenssrsnensessnssnssnenssnsensssnensens | eenerserseness 499 | oirieee XXX eiiien | v 155,348 | o0 | e 155,348 v 155,348 | .. . (149,849) | ...(149,849) | .
9799997 Total COMMON SEOCKS = PAI 4........couiiisiisieiteite ettt ettt | ienntsnssnens 5499 .. S S [ 155,348 | oo 0] . 155,348 | oo |0 | 000155348 | 0 [ 155,348 | .o 0 | ...(149,849)| ...(149,849)
9799999, TOtal COMMON SHOCKS. ... vuererserisiisers sttt ettt | nenissessnsens 5499 | D S [ 155,348 | oo 0] . 155,348 | o0 [0 | 155,348 | 0 [ 155,348 | ..o 0 | ..(149,849) | ...(149,849)
9899999. Total Preferred and COMMON SHOCKS. .. ... ruurusrrserssarrssersaeesseesssasssessseeseeesseessees et ees 88k bbbttt | ensnnsssnesnns 5499 | ... XXX [ v 155,348 | oo 0] . 155,348 | oo [0 | 000 155,348 | 0 [ 155,348 | ..o 0 | ...(149,849)| ...(149,849)
9999999. Total Bonds, Preferred and COMMON SOCKS..............cvvervvrrrerrerreireieeiieeieeieenne et | v 938,594,033 |........... XXXevvoonn | s 915,506,681 | ..... 768,154,883 | ...... 155,348 |....1,629,739 | ........ 35,550 | ... 1,749,537 | oo, 0f... 923,636,623 | ............... 0 [14,957,414 | 14,957,414 | 14,247,845 | ...... XXX... [.XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....2.
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Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or [Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference| and at
Description or Replicated Identifier (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid Paid Income Value Code Value (Decrease) BJ/A.C.V. Accretion Items Exposure Entity Quarter-end (b
Swaps - Hedging Other - Credit Default
SchD GOLDMAN
GOLDMAN SACHS Fixed Rate... | 37247DAK2........ccccoormervvrrannnnes Part1 | Credit.... | SACHS W22LROWP2IHZNBB6K528. |.12/13/2012(.03/20/2018] ................ .....1,000,000 |.......... (5.0000) | .......... (46,021) (162,594) | ...oov. [ covennnd (162,594) | ........ (162,594) 2Z 0/0
SchD JP MORGAN
JP MORGAN CHASE Fixed Rate [ 37247DAP1.........cccoomevvrerrrrennens Part1 |Credit.... | CHASE TH6GLXDRUGQFUS7RNEY7 (.12/12/2012|.03/20/2018 ................ .....3,000,000 |.......... (5.0000) | ........(113,438) (487,782) | .vvovve [ cevenned (487,782) | ........ (487,782) 22 0/0
SchD JP MORGAN
JP MORGAN CHASE Fixed Rate | 629568AT3..........ccocovvvumerreirenns Part 1 | Credit.... | CHASE THBGLXDRUGQFU57RNE97 |.01/22/2013(.03/20/2018] ................ .....4,000,000 |......... (1.0000) | ..covvvee 107,619 (38,150) | cvvveer [ cervernnnd (38,150) | .ecceene (38,150) 2Z 0/0.
SchD GOLDMAN
GOLDMAN SACHS Fixed Rate... [ 156700AWS.........ccooovwnmerreennnnnes Part1 | Credit.... | SACHS W22LROWP2IHZNBB6K528. |.09/18/2013[.12/20/2018] ........cocevve. ....10,000,000 |.......... (1.0000) ] .........734,015 367,945 | ....... 3z
0929999. Total-Swaps-Hedging Other-Credit Default ..682,175 0 0 (320,581) ) 0 0 0 0 [..XXX....
0969999. Total-Swaps-Hedging Other. 682,175 0 0 (320,581) 320,581) 0 0 0 0 [..XXX....
1169999. TOtal-SWAPS-CIEAit DEFAUIL...... .. ereeeree ettt es et es s es e 88 E 8 £eEEfeEE 8108818 eeE R 1eEEE | SEE81eEEERAeEEE1EEE 1oL EE LR AR e E e R e st eee st nsns st esns st nnnssnns | srnssaed 682,175 0 0 (320,581) ) 0 0 0 0 .. XXX....
1209999. Total-Swaps. 682,175 0 0 (320,581) ..(320,581) | .. 0 0 0 0 .. XXX....
1409999. Total-Hedging Other. 682,175 0 0 (320,581) [ XXX ........ (320,581) 0 0 0 0 .. XXX....
1449999. TOTAL 682,175 0 0 (320,581) [ XXX ........ (320,581) 0 0 0 0 ..XXX....

Description of Hedged Risk(s)

(b) Code

orE

ic Impact of the Hedge at the End of the Reporting Period

NONE

NONE
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Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Description of Change in Cumulative Change in Hedge
Item(s) Hedged, Book/ Variation Margin | Variation | Variation Margin Effectiveness
Used for Schedule/| Type(s) Date of Reporting Adjusted Cumulative Deferred | Gain (Loss) Used Margin Gain (Loss) at Inception Value of
Ticker Number of | Notional Income General Exhibit | of Risk | Maturity or Trade Transaction Date Fair Carrying Variation Variation to Adjust Basis | for All Other | Recognized in Potential and at One (1)
Symbol | Contracts | Amount Description or Replicated Identifier (a) Expiration Exchange Date Price Price Value Value Margin Margin of Hedged Item Hedges Current Year Exposure | Quarter-end (b) Point

Long Futures

Hedging Other
SchD

WNM4.... | oo 150 | ...150,000 |US ULTRA BOND........corcemmmmerrrevecerirnenieniees Bond Portfolio Hedge...........ccooeecvvvvveeuvrrsenecnns Part1 | Interest... | .06/30/2014... | CBT........ccccoommuurrrrunes 1UAUICTO4EQ4DO6ZHAT3. |.02/26/2014... | .......... 1421875 | .......... 1444688 |.......... (56,250) | .vvvvevevereennrnrnrinins | coerrveriisiiinneeees | wesssenssessisinins | convesississsesssssiinens | e 342,188 ....342,188 | ......... 540,000 | ..o 1,000
SchD

WNMA4...... [ v 100 | ...100,000 |US ULTRA BOND.........cccvcvvveverrrerensrerencnensnenens Bond Portfolio Hedge............cccccceucreeeccrecerureres Part1 | Interest...|.06/30/2014... [ CBT....ccoooouuuusuuuururune 1UAUICTO4EQ4DO6ZH4T73. | .03/07/2014... | ......... 1416250 | .......... 144.4688 | .......... LT 85T1 1) R OO USRI IVOOOOOO: 284,375 284375 | ......... 360,000 | ..coooueererineninininnns 1,000
SchD

.50 | ... 50,000 | US ULTRA BOND... . | Bond Portfolio Hedge.. Part 1 | Interest... | .06/30/2014.. 1UAUICTO4EQ4D0O6ZH473. | .03/07/2014... | ..........140.3750 .144.4688 |. ....180,000 |.

12829999. Total-Long Futures-Hedging Other. 0 0 0 0 .1,080,000

1329999. Total-Long Futures 0 0 0 0 | 831,250 ..831,251 | ..... 1,080,000

Short Futures

Hedging Other
SchD

TYM4...ooo [ e 250 | ...250,000 |US 10YRNOTE........coovvvrrrmmrmrrrreercerinscseinieseeess Bond Portfolio Hedge...........ccccccccecceccrcvicrics Part1 | Interest...|.06/30/2014... [CBT......ccccoooecururicrcc 1UAUICTO4EQ4DOBZH4T73. | .02/25/2014... | .......... 1243125 | .......... 123.5000 .....15,625 203,125 203,125 | ........ 368,750 | ..o | e 1,000
SchD

TYM4....oo. | o 200 | ...200,000 |US 10YRNOTE..........ccocommmmrmrrivmrmrrmernerneannns Bond Portfolio Hedge...........ccooeecvvvvveeuvirsencnnes Part1 | Interest... | .06/30/2014... | CBT........ccccoommmuurrruees 1UAUICTO4EQ4DO6ZHAT3. |.02/25/2014... | .......... 124.2656 | .......... 123.5000 12,500 | s | s [ s [ [ 153,126 ....1563,126 295,000 1,000
SchD

TYMA..oooo [ 300 | ...300,000 |US 10YRNOTE......ccoomvrremmmrrermeerrerneerinnenenns Bond Portfolio Hedge...........ouevveeeeererrrecrirnnes Part1 | Interest... |.06/30/2014... | CBT.....ccooovmverrerannnns 1UAUICTO4EQ4DO6ZH473. | .02/25/2014... | .......... 1242813 | ... 123.5000 e IBT50 [ e [ s [ [ e | s 234,375 234375 | ......... 442,500 | ..o ...1,000
SchD

TYM4...ooo [ 100 | ...100,000 [US 10YR NOTE.......ccccoooieievmrerevrccrecrscrersscrereras Bond Portfolio Hedge............cccceucrececcrecerureres Part1 | Interest...|.06/30/2014... [ CBT....cccooouvuuuuuuuuuuuc 1UAUICTO4EQ4DOBZH4T3. | .02/26/2014... | ......... 124.3906 | ......... 123.5000 6,250 89,063 89,063 | ........ 147,500 | oovvvevvveverrneienrenns [ eovveiiniiannns 1,000
SchD

TYM4....oo [ 250 | ...250,000 |US 10YRNOTE.......ccoovvvmmmmmmernrrncrnrnicscseicsesesnns Bond Portfolio Hedge.........ccccccceccvececcrecicurirs Part1 | Interest...|.06/30/2014... [ CBT.....cccoooerueruurucrrc 1UAUICTO4EQ4DOBZH4T73. | .02/28/2014... | ......... 1245781 | .......... 123.5000 .....15,625 269,533 269,533 368,750 1,000
SchD

TYM4....ooo [ e 250 | ...250,000 |US 10YRNOTE........coovvvrmrmmrmrrrriercrrccicriissesesnns Bond Portfolio Hedge...........cccccoccvcceccrevicnras Part1 | Interest...|.06/30/2014... {CBT.....cccoooeuusuuururric 1UAUICTO4EQ4DOBZH4T73. | .02/28/2014... | ......... 1246094 | .......... 123.5000 18,825 [ o [ e | s [ s | o 277,345 277,345 368,750 1,000
SchD

TYM4..ooo | s 145 | ...145,000 |US 10YR NOTE.......coooomvmvminrerienrecreenneeenns Bond Portfolio Hedge...........coooveveevvercrerreinnns Part1 | Interest...|.06/30/2014... | CBT......cccccovervrrienenns 1UAUICTO4EQ4DO6ZH473. | .03/14/2014... | .......... 1246406 | .......... 123.5000 9,063 [ .ooeverieerirrrirneees [ e [ e | e | ceserees 165,391 ...165,391 | ........ 213,875 | oo | oo 1,000
SchD

...100,000 | US 10YR NOTE.. ..| Bond Portfolio Hedge.. Part1 | Interest... | .06/30/2014... 1UAUICTO4EQ4DO6ZHA473. | .03/28/2014... | . .123.4688 .123.5000 6,250 (3,125) (3,125)|.

SchD

WNM4..ooo [ e 25 | ... 25,000 | US ULTRA BOND.......oevvevmmrerreeerernmneneirn Bond Portfolio Hedge...........cuovvvumecrerirecrirnnens Part1 | Interest...|.06/30/2014... | CBT.....ccooormmerrvranenns 1UAUICTO4EQ4DO6ZH473. | .02/28/2014... | .......... 1435313 | oo 144.4688 9,375 (23,438) (23,438) 90,000 1,000
SchD

WNM4...... [ oo 50 | ... 50,000 |US ULTRA BOND.......oooomemmmcremmecrensrcrsssressesses Bond Portfolio Hedge............cccccceecreesccreceesrere Part1 | Interest...|.06/30/2014... [ CBT....cccooouuuuuuruuuuruc 1UAUICTO4EQ4DOBZH4T3. | .03/19/2014... | ......... 142.7500 | .......... 144.4688 .....18,750 .....(85,938) ] ............(85,938) | ........ 180,000 | covveveveveverrenreneenes [ woveereneianens 1,000
SchD

WNM4...... [ oo 56 | ... 56,000 |US ULTRABOND........coooommmcremiecrinsrcricsressesses Bond Portfolio Hedge..........ccccccceeccecsccrecrcuriccs Part1 | Interest...|.06/30/2014... {CBT.....cccoooeuuuuuurruucc 1UAUICTO4EQ4DOBZH4T73. | .03/31/2014... | ......... 144.3438 | .......... 144.4688 | ............ (7,000) ceeeee(1,000) | e (7,000)| ......... 201,600 | ..ooooueererneririniinns | corvereisiiees 1,000
SchD

WNM4...... [ oo 100 | ...100,000 |US ULTRA BOND........ccocvvvevvrrrrrererernnriensnnnens Bond Portfolio Hedge..........c.cccccoccecceccveveccrirs Part1 | Interest...|.06/30/2014... {CBT.....cccccoouesuuurucucc 1UAUICTO4EQ4DOBZH473. | .03/31/2014... | ......... 1443750 | .......... 144.4688 (9,375) (9,375) (9,375)| ......... 360,000 | ..o | e 1,000
SchD

WNM4..... [ oo 400 | ..400,000 [US ULTRABOND.........ccoommimimmmimimsiimsssssisissis Bond Portfolio Hedge...........ccccccccccecccicviccias Part1 | Interest...|.06/30/2014... [CBT......ccccoooeeuuuricrcc 1UAUICTO4EQ4DOBZH473. | .03/31/2014... | .......... 1444063 | .......... 144.4688 (25,000) (25,000) (25,000) ...... 1,440,000 | ..oooovveeermeeeriniinnns | e 1,000
SchD

WNM4..... | oo 100 |...100,000 |US ULTRABOND........oocoummmiemennimmesssssieninnnes Bond Portfolio Hedge.........c.coocoovussvcccssiiiicnnnns Part 1 | Interest... |.06/30/2014... |CBT.........cccooovuurienenns 1UAUICTO4EQ4DO6ZH473. | .03/31/2014... | .......... 1444375 | ......... 144.4688 (3,125) (3,125) (3,125)] ......... 360,000

13429999. Total-Short Futures-Hedging Other. 83,313 0 0 0 0[...1,234,958 ......4,984,225 |.

1389999. Total-Short Futures. 83,313 0 0 0 0]...1234,958 ....4984,225 |.

1409999. Total-Hedging Other. (29,188) 0 0 0 0 | .....2,066,208 .....5,064,225 |.

1449999. TOTAL (29,188) 0 0 0 0. 2,066,208 .6,064,225 |.
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Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

(a) Code

Description of Hedged Risk(s)

(b) Code

ial or Economic Impact of the Hedge at the End of the Reporting Period

NONE

Broker Name

NONE

Beginning Cash Balance Cumulative Cash Change | Ending Cash Balance
Brokers
Merrill Lynch 9,000,000 (750,000) 8,250,000
Total Net Cash Deposits 9,000,000 (750,000) 8,250,000




Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

8030

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description of Exchange, Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Central Agreement Annex of Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Clearinghouse (Y or N) (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

Exchange Traded Derivatives
0199999, Aggregate Sum of Exchange Traded......... [ X | e XKoo | XXX [ 8,250,000 | ..o | 8,250,000 8,250,000 | 28,250,000 | oo 6,064,225 | oo 6,064,225
NAIC 2 Designation
GOLDMAN SACHS W22LROWP2IHZNBBBK528 | .....Y..ooovve | coeeY e | e (190,000) | oo | vvere (162,594) 27,406 | oo (162,594) | ..oovvvrveinrieiericinan 27,406 0
JP MORGAN CHASE THBGLXDRUGQFUS7RNEI7| ....Y oo [ Yo [ 730,000 [ o | v (525,932) 0 [ (525,932) 0 0
0399999. Total NAIC 2 Designation, 0 ... (688,526) 27,406 0 (688,526) | ... 27,406 0 0
NAIC 3 Designation
GOLDMAN SACHS W22LROWP2IHZNBB6K528 | ..... Yoo | e Yo e | s 367,945 | .o 367,945 367,945 [ .o | s 367,945 0
0499999. Total NAIC 3 DESIGNATION. .....v.reruiesiisiieere etk 0] 367,945 | i 0 367,945 367,945 0 [ 367,945 0 0
0999999, TOAIS. .11ttt e | s 540,000 | ..o 8,617,945 | ....... (688,526) 8,645,351 8,617,945 (688,526) ...8,645,351 | .o 6,064,225 | ..oooovviiisiiiniinn 6,064,225
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Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1

2 3 4 5 6 7 8 9
Exchange, Counterparty or Type of CUsIP Book Adjusted Type of Margin
Central Clearinghouse Asset Pledged Identification Description Fair Value Par Value Carrying Value Maturity Date | (I, V or IV)
Collateral Pledged by Reporting Entity
Merrill Lynch.........oc...... 8NAV47T0Y26Q87Y0QP81.. | TREASURY. 912796 DA 4| US TREASURY BILL 0.045% Due 06/05/2014.........cccovvrirrnrenns 8,249,488 ....8,250,000 ...8,249,488 |.06/05/2014... | ..
JP MORGAN CHASE.......cooiiiiiimirinirsnisnsssesssnssssssensenes THBGLXDRUGQFUS7RNEGT7 | CASH......oivviriuiiseis ettt CASH.....ooiiiniiiirinns 730,000 [ ..o 730,000 730,000
0199999, TOAIS. ..ttt etissees sttt re etttk 888888k eeseemt s | 4eEE1eEE 8oL R eLE oA E LR 4EEE LR oLE 4L E LR EE LR L4 EE 4L 4L LA eLE 1AL L E £ AR LR LR eEE Lk eeE oLk LA oL EE Rk 8,979,488 ...8,980,000 | .o 8,979,488
Collateral Pledged to Reporting Entity
GOLDMAN SACHS W22LROWP2IHZNBBEKS28 | CASH.......ieeiitssissis st CASH....oooiiriniininns 190,000 | .ooiveiviiinniinnicinns 190,000 | .coivieiniinnns D RO [FTTRRI [ |\
0299999, TOAIS......veovesreeteseseiesest etk o8 £ 8L SR E L L eEE R E L E LR LR E L E LR LR L E LR LR E LRk Rk LR Rt 190,000 | .o 190,000 | ..oovvirirenes XXX | s XXXeovooe [ e XXX




Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation|
CUSIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates
Short-Term Invested Assets (Schedule DA Type)

89233H G8 1| Toyota Motor Credit COrp CP 7/8/2014..........c..orveieeiissiesiiiesisesisseisssss s ssssssssssssssssssssssssssssenssss | eovssssssssnnss | avsssssessins | oevssesssssssassssssons 21,850,655 | .....covvvrererrcrirnens 21,848,761 | 07/08/2014....

05522R  BF 4 |BACCT 2007-A10 A10.. ... ....10,925,482 10,930,605 | 07/15/2014....

43851U GJ 6| Honeywell International INC CP 7/18/2014.........cc.ocvumrernirenivrerirereseeiesisesiesies ..7,283,090 ..7,282,222 | 07/18/2014....

06417H ED 4|BANK OF NOVA SCOTIA CD 0.178% 7/28/2014. ....18,214,830 07/28/2014....

06366B BR 0 |Bank of Montreal MO CD 0.1795% 8/5/2014 . ....18,214,830 08/05/2014....

83051H VR 4|SKANDINAVISKA ENSKILDA BANKEN AB CD 0.20475% 8/12/2014 18,214,830 08/12/2014....

254683 AR 6|DCENT 2011-A3 A RN 1,457,642 09/15/2014....

85325B K6 0[STANDARD CHARTERED CD 0.278% 10/24/2014............. ....18,214,830 10/24/2014....

161571 FV_ 1| CHAIT 2013-A2 A2......cccovvrririinirines 25,492,792 02/17/2015....
8999999 Total - Short-Term Invested Assets (Schedule DA Type) ..139,868,980 ..139,884,091 |..... XXX
Cash (Schedule E Part 1 Type)

000000 00 O | Cash L LRttt nnt et nne | nensrnenrennins | eenssensennis | srenissens sttt | snesene et enes 1,984,105 | .o
9099999. Total - Cash (Schedule E Part 1 Type)....... (O 1,984,105 |..... XXX
Cash Equivalents (Schedle E Part 2 Type)

06538G 6C 1| BANK OF TOKYO-MITSUBISHI UFJ LTD CD 0.1% 4/1/2014.........cooririeriiriirinnineiinseieniseesssissseisssiessesssenes | eserieninnnes | avnesnesinnes | cervenesnsesssinesinns 18,214,830 04/01/2014....

86562U A8 5|SUMITOMO MITSUI BANKING CORP CD 0.08% 4/1/2014 . reetieteeeneensnenees | e [ s | e 18,214,830 04/01/2014....

000000 00 OfWESTERN ASSET INSTITUTIONAL CASH RESERVES MUF 0.05% 4/1/2014.......c.covvmreniriirinrinerienirenienens ...51,001,523 04/01/2014....

000000 00 O[NORDEA BANK AB TD 0.02% 4/1/2014 ....14,571,864 | .. 04/01/2014....

000000 00 O[SKANDINAVISKA ENSKILDA BANKEN AB TD 0.02% 4/1/2014..........covvvuiriirerinirierininineeissiensiiesssesiesesssesesies | vevesessenine | cvevessesnnsies | conrrsessnesienenenes 16,029,050 | ...oovvvnrvieririiinns 16,029,050 | 04/01/2014....

000000 00 O[ROYAL BANK OF CANADA TD 0.01% 4/1/2014.......... ....16,964,681 ....16,964,681 | 04/01/2014....

000000 00 O|CANADIAN IMPERIAL BANK OF COMMERCE/CANADA TD 0.01% 4/1/2014............. ....23,949,852 ....23,949,852 |04/01/2014....

000000 00 OfMIZUHO SECURITIES USA INC TRIREPO 0.1% 4/1/2014 AGY ......couurrvmirierineirneiserserissssesssssesssssssisssssssses | seveseessnsinne | cosesseesnnsins | oneesssssnsssesesenss 47,358,557 04/01/2014....

05522R  AZ 1|BACCT 2007-A6 A6................ ....10,925,482 04/15/2014....

254683 AU 9 [DCENT 2012-A2 A2......oocvoivooceoeeesesesssessess s bbb bbb ssssssannses | eevsssssssnsans ....21,857,795 | .. 04/15/2014....

19121B DG 1[C0Ca-Cola CO CP 4/16/2014.........oeireriiiiiiiisiseiesssissiesis bbbt sentenssnnas | enssesssnssnnse | nessnseessnnns | sersssssssesssnesessnnes 21,857,067 | ..ovevrrerrricirs 21,855,513 | 04/16/2014....

161571 FA 7| CHAIT 2012-A1 Ao 7,834,562 ..7,835,787 | 05/15/2014....

742710 EW 6| PROCTER & GAMBLE CO CP 5/30/2014.........ccoriviiiiriniiierisiesississiisssiesiesesssssssssisesies ...21,854,571 | .. 21,853,041 | 05/30/2014....

641058 F5 2 |Nestle Finance Intl CP 6/5/2014 OO PSSO PPUROPUPTUPSOSTUPPOUOPS VUOSPURPPPOPPR IVPTOOPORPOURPEN PP 21,853,454 | ..oovvvririns 21,851,785 | 06/05/2014....

438510 F6 5|Honeywell International INC CP 6/6/2014 6/6/2014.............. ...18,210,488 ....18,207,726 | 06/06/2014....

05522A AC 9 |BACCT 2007-A3 A3.........ccccon. ...10,856,288 | .. 06/16/2014....

T1708F FH O PFIZER INC CP B/17/2014........cooiiriieieiseiscieisiss sttt essssssssessenssssssssens. | snsssssessnssnns | svmssesssnnsnes | sevessassessossnssssnn 21,853,120 | .oovevrrerrricirs 21,852,392 | 06/17/2014....

38259L FQ 9| Google Inc CP 6/24/2014...... et | cernenrnnenens | sresenennne 21,853,205 ....21,852,823 | 06/24/2014....
9199999, Total - Cash Equivalents (Schedule E Part 2 Type)............... 385,261,219 | .. ..385,270,890 |..... XXX.ovinne
9999999, LI 51O BTN 525,130,200 | ...cooovveririrrrinnes 527,139,085 |..... XXX.oovone
General Interrogatories:

1. The activity for the year to date:  Fair Value $.....(55,363,756)  Book/Adjusted Carrying Value $.....(53,583,928)
2. Average balance for the year to date:  Fair Value $.....590,396,111  Book/Adjusted Carrying Value $.....603,944,984
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....527,139,085 NAIC 2: §.......... ONAIC3: §.......... 0 NAIC4: §.......... ONAICS: §.........

QE10




Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation|
CUSIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

General Interrogatory:

1. Total activity for the year to date:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

2. Average balance for the year to date: ~ Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

NONE

QE11



Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
1 2 3 4 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories
Bank One Circleville, OH (2,489,778) (2,936,013) (2,938,347) | XXX..
First National Bank of Chicago Chicago, IL. 58,418,426 | .......... 58,022,389 | .......... 55,102,297 | XXX..
JP Morgan-Chase INEW YOTK, NY .covooovviiicriiisseriennnennes | covevressesennenns | eevsmnensessnenens | eevssssensssssnnsssssssneenes | eevssssmessssssnensesssnennes | svessneeees 4,041,719 | ceeveenne 4,608,207 | ............ 9,380,552 | XXX..
Citibank-Del NEW CaSHE, DE.......ooorverrrvveeemmmsssnnnns | issessseensssees | sossenneenseesessnnns | seveeesssssssssssnessssssssss | ssssseessssssssssssssssnsesesnes | cossnnnns (85,649,247) | ....... (110,710,170) | ....... (101,484,521) | XXX..
Citibank-New York New York, NY. 20,687,628 21,632,252 | ......... 46,362,034 | XXX..
Bank of America Hartford, CT. ..(161,083,227) | .......(281,778,420) 174,729,864) | XXX..
PNC Bank PIESDUIGN, PA......cooiivicriiinncnreinnenns | covvvrvesnsennenns | cevsnenessinnnens | cevssssesessssnnsssssnsssnns | sevsesssssesssssssesssssseenes | cosessenn 24,628,751 17,867,912 | ......... 25,976,125 | XXX..
Bank of New York New York, NY. 2,788,420 2,488,223 | ... 1,569,468 | XXX..
State Street Bank Boston, MA 2,420,019 2,688,154 | ........... (1,823,130) | XXX..
Toronto Dominion Bank Toronto, Ontario, Canada 2,368,306 | ............ 1,841,719 | .o 1,882,749 | XXX..
U.S. Bank Saint Paul, MN 5,041,904 5,046,554 5,055,253 | XXX..
Webster Bank Hartford, CT. 8,521,096 | ............ 1,762,518 | ......... (22,687,746) | XXX..
Bank One Springfield, L 2,481,586 2,461,752 3,052,780 | XXX..
0199998. Deposits in.....3 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open DePOSItONIES.........cveeereerrreesrreesrreasreenns XXX 639,726 580,680 473,239 | XXX..
0199999. Total Open Depositorie: 0 0 [ . (117,184,671) | ....... (276,424,242) | ....... (154,809,112) | XXX..
0399999. Total Cash on Deposit 0 0 [ .. (117,184,671) | ....... (276,424,242) | ....... (154,809,112) | XXX..
0599999. Total Cash 0 0 ... (117,184,671) | ....... (276,424,242) | ....... (154,809,112) | XXX..
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Statement as of March 31, 2014 of the AETNA LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Date Carrying Value Due & Accrued During Year
U.S. Government Bonds - Issuer Obligations
US TREASURY BILL.....outttituisaeiseissesssessseeseesssess st s8££ 4881888888841 88188k Covvr 03/25/2014 06/05/2014 | ........ 499,964 | ....ovoeerereieie bt | bR 4
US TREASURY BILL Cueee 03/06/2014 06/05/2014 1,749,858 46
US TREASURY BILL [ 03/06/2014 06/05/2014 5,999,510 157
0199999. U.S. GOVENMENt BONAS - ISSUET OBIGAHONS. ... ettt ettt ettt et ete st ees et ee et eeseeseteeseeseesee et eeseeeEeeeeseeseE et eeseE1eEeEseteeseE et eeseeseEeeseteeseeeEaeseetessesanss | eesetsesssessessntassessessessesansessetantessessessetansensetssensensesnsanss | sesessessessssans 8,249,332 207
0599999, Total = U.S. GOVEIMMENE BONGS............oouiveiveiviieieeiiiiteieeieteciesie st seets et seessese e sessessebseessess e esessessebsessssessessesssessebssssesesssss et et essessessssesseesessesensessessessssessessssanses | sessessesossessesssssssessessesnsessesssssnsessessesansessesssssnsensessesnsens | evsesesissinsas 8,249,332 207
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
AMERENENERGY GENERATING CP 3(a)3. 03/25/2014 04/15/2014 | ........ 983,908 46
AMERENENERGY GENERATING CP 3(a)3 .... | 03/25/2014 04/22/2014 | ........ 813,872 43
ARROW ELECTRONICS INC CP 4(2) 144A .... | 03/31/2014 04/01/2014 | ...vvvvrrrnees 5,000,000 69
AUTOZONE INC 4-2 CP....ovviieiriieieiieiesisi s bbb s8££t ... | 03/25/2014 04/14/2014 | ..ooovvvrnne 1,999,819 97
CAMERON INTL CORP CP 4(2) 144A........vcimeiiierneeierissinssissssesiesisssissssssssssssnenes .... | 03/20/2014 04/15/2014 | ........ 350,966 29
CAMERON INTL CORP CP 4(2) 144A... . 103/20/2014 04/15/2014 1,562,848 130
CAMERON INTL CORP CP 4(2) 144A... 03/31/2014 |. 04/28/2014 4,954,071 34
DARDEN RESTAURANT CP B(A) 3......ouiuuiiumeiiueeiieiseesassissesssessses st ese s essse s8££ 8815888888248 8 1488818 E bbbt .... | 03/31/2014 04/01/2014 | ... 10,000,000 208
EDISON INTERNATIONAL CP 4(2) 144A .... | 03/25/2014 04/04/2014 | ........ 584,978 52
EDISON INTERNATIONAL CP 4(2) 144A ... | 03/24/2014 040412014 | ..oovoreieiceeeie s 10,719,589 | .ottt et | et 1,096
EDISON INTERNATIONAL CP 4(2) 144A . 103/25/2014 04/04/2014 315,988 28
EDISON INTERNATIONAL CP 4(2) 144A 03/26/2014 |. 04/07/2014 | ..o 6,550,498 502
ENABLE MIDST PARTNERS LP CP 4(2)......ouvtutireireiiuetsesssesisseissessssessee st s bs 5188841518888 E bbb .... | 03/28/2014 04/14/2014 903,739 80
ENABLE MIDST PARTNERS LP CP 4(2)......cuvurruruiiuiiuiiieiiresistesseiesssie i es st ... | 03/31/2014 04/15/2014 | ........ 999,689 22
ENABLE MIDST PARTNERS LP CP 4(2)......cuvtueuueiueeiuetseesesisseessessssessse st ssse st sse b5 4824151882841 8 88 .... | 03/31/2014 04/15/2014 | ..cvvvrrvrnnes 3,998,756
ENABLE MIDST PARTNERS LP CP 4(2)......couttueviitutireieiieisseisesiesises s sss s8££ bbb . | 03/21/2014 04/15/2014 4,998,347
ENTERGY CORP CP 4(2) 144A 03/14/2014 |. 04/11/2014 8,498,465
ENTERGY CORP CP 4(2) 144A ... | 03/18/2014 04/17/12014 3,558,971
EXELON GENERATION CO CP 4 (2) 144A........cooviniererineineiesiesiesessiens ... | 03/28/2014 04/24/2014 | ....covvvvenee. 1,354,766
HARLEY-DAVIDSON FINL SER CP 4(2) 144A........ioiieieiieeineieeisesesissssse st esssssssssessenes .... | 03/12/2014 04/07/2014 | ........ 804,973
NEXTERA ENERGY CAP HLDGS CP 4 (2)... ... | 03/26/2014 04/21/2014 1,825,746 76
ONEOK PARTNERS LP CP 4(2) 144A . | 03/31/2014 04/07/2014 1,854,948 [ ...ttt | e 9
PALL CORP CP....oooivietaitsaeitseeeseese s bs bbb 1888818888248 28844 E 88484181 h bR b bbbttt | eetaeins 03/31/2014 04/08/2014 | ....ccovvvenees 4,999,796 29
PLAINS ALL AMER PIPELINE CP 4(2) 144A ... | 03/31/2014 04/07/2014 8,321,653 58
PEPCO HOLDINGS 4 (2) 144A .... | 03/31/2014 04/01/2014 | ... 12,000,000
RYDER SYSTEMS CP.....cvvuiirireriieiiisisssiss st sss st ssssssassessessssns ... | 03/31/2014 04/30/2014 | ........ 263,955
SCANA CORP CP 4(2) T44A ..ottt e84 8828448884888 4 188t . | 03/31/2014 04/29/2014 | ........ 999,767
SEMPRA ENERGY CP 4(2) T44A........oivoiiiiiieieeeis ettt s8££ 4888881822t bsenes| eetaeens 03/31/2014 04/01/2014 | oo 10,000,000
SEMPRA ENERGY CP 4(2) 144A. ... | 03/24/2014 04/01/2014 | ........ 290,000
TIME WARNER CABLE INC CP 4(2) 144A .... | 03/26/2014 04/24/2014 | ..oovovvnnee 1,744,721
VIRGINIA ELEC & PR CO CP 3(A) 3 ... | 03/31/2014 04/01/2014 | cooovovviriereeeeree s 10,713,000 48
WISCONSIN ENERGY CORP 3(A)3 ... | 03/31/2014 04/02/2014 | ........ 438,999 | ..viieiiire bbbt | bR 1
WEATHERFORD INTERNATIONAL LTD CP 4 (2) ..ottt .103/17/2014 04/14/2014 5,280,302 | 1..vvveieiieieiiie ettt bes | Stebses et a et ettt bbbttt 1,958
WYNDHAM WORLDWIDE CP 4(2) 144A 03/31/2014 |. 04/01/2014 5,000,000 81
WYNDHAM WORLDWIDE CP 4(2) 144A .... | 03/26/2014 04/02/2014 6,499,892 650
NABORS INDUSTRIES INC CP 4(2) T44A..........cooiiieririeiieitieetiie i8££ ... | 03/31/2014 04/14/2014 14,998,537 112
NOBLE CORP CP 4(2) T44A.........cooiimeiiieiineeiseistiesisssssessesisssissssssssssssessssesssssssans .... | 03/31/2014 04/01/2014 | ... . 2,245,000 14
NOBLE CORP CP 4(2) 144A. . ....oviiiiiiiiiiisi ittt . 103/31/2014 0412812014 | oo 14,996,625 125
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations..........c.ccoeiereencenes AT1,127,182 | oo eeeeescsreieessscsnenssesnsnsnsesssnsnensesensa0 | eermeiee st 11,076
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Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Date Carrying Value Due & Accrued During Year

3899999. Total - Industrial and MiSCEIANEOUS (UNGFIIGEET). .......vvurerereierierisiieissteiesssse ettt 882118kt ebsnb et s bbbt es AT127,182 [0 | i 11,076
Total Bonds

7799999. Subtotals - Issuer Obligations 179,376,514

8399999. Subtotals - Bonds 179,376,514

8699999. Total - Cash Equivalents 179,376,514




Supplement for the Quarter Ending March 31, 2014 of the AETNA LI FE INSU RAN CE COM PANY

OO O
MEDICARE PART D COVERAGE SUPPLEMENT

(Net of Reinsurance)
NAIC Group Code.....0001 NAIC Company Code.....60054
Individual Coverage Group Coverage 5
1 2 3 4 Total
Insured Uninsured Insured Uninsured Cash
1. Premiums COlIECIEM. ........oiuiirieeieee e [ eeeseniines 190,662,981 |........... ) .0 GO [UTTSTRTRRRRURRTRY DSPRRO ) .0 O I 190,662,981
2. Earmned premilums.........ccoovcvciiiniieieneessse s sssssssssesenss | cosvesiesenns 236,844,222 | ........... XXXt e | e )0, 0. G PO ) 9. G
3. ClaimS PAIA. ..ottt | cebieniieneas 235,076,282 |........... D .9 GO [UTTRTRRRRRRTRY DU ) .0 O IR 235,076,282
4. ClaiMS INCUITEM. ... sssessssssssssssssssssnssenes | coveeenesenns 225224671 |........... XXX [ e | e ) 0.0 GO U XXX
5. Reinsurance coverage and low income cost sharing -
claims paid net of reimbursements applied (a)........cc.coceevvereererverenns | ceveeeine XXX oo e [ e XXX seteeieiieies | eervereeseiesiesissessesssenn | cvveresesie e 0
6. Aggregate policy reSErves - Change.........cccvueuerierereseiesersessessssesens | sonsessessssesiessessssessessessns | cossesens XXX oevevvreviens e | e, )., GO PR ) 9. SRR
7. EXPENSES PAIQ.......iirrieiiiriieiieiiieeiseeeese sttt nssnsas | ceeesenssenees 25,208,620 |........... §,0 GO [UTTRTORRRIRY DOSPRO ) .0 GO S 25,208,620
8. EXPENSES INCUIMEM.......c.coviviieicieieieesie ettt senns | evtesiesesaenns 25,216,549 |........... XXX oo e | e )%, 0. G PO ) 9. G
9. Underwriting gain O 10SS.........ccoeueiieeieieriesieieessese s ssessssseses | eeveessesannns (13,596,998)] ........... XXX oevereveen | v (V)N I ) 0.0 SO D ). 9, S
10, Cash flOW rESUIS..........coveurerieiieieeeese e | e ) .0, I PO 90,0 U PR 0,0 CURI P ) .0 R D (69,621,921)
(@)  Uninsured Receivable/Payable with CMS at End of Quarter $.....(10,761,527) due from CMS or §......... 0 due to CMS.
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