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STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1. Bonds 4,332,407,226 4,332,407,226 | 4,174,762 ,686
2. Stocks:

2.1 Preferred stocks

16,397,172

2.2 Common stocks

1,851,701,427

Mortgage loans on real estate:

16,397,172

1,851,701,427

15,428,865
,,,,,,,,,,,,,, 1,790,576,027

3.1 First liens 541,821,649 541,821,649 | 599,171,488
3.2 Other than first liens. 9,027,589 9,027,589 [ ... 9,053,989
4. Real estate:
4.1 Properties occupied by the company (less$ ..
encumbrances) 113,214,188 113,214,188 | 116,450,263
4.2 Properties held for the production of income (less
S encumbrances) 4,600,001 4,600,001 | . 4,600,001
4.3 Properties held for sale (less $ ...
encumbrances) 0 0
5. Cash($ | (22,292,808) ), cash equivalents
[ 0 ) and short-term
investments ($§ .. 154,952,343 ) 132,659,537 132,659,537 | 22,047,247
6. Contract loans (including$ premium notes) .| 1,412,283,185 1,412,283,185
7. Derivatives 122,429 122,429 |
8. Other invested assets 466,373,670 | ... 6,364,430 |......__....460,009,240
9. Receivables for securities 6,762,026 6,762,026 | 929,866
10. Securities lending reinvested collateral assets 0 0
11.  Aggregate write-ins for invested assets 0 0 0 0
12. Subtotals, cash and invested assets (Lines 1 to 11) 8,887,370,099 | .. 6,364,430 | ... 8,881,005,669 | ... 8,953,503,923
13. Titleplantsless$ ... charged off (for Title insurers
only) 0 0
14.  Investment income due and accrued 113,686,072 113,686,072 | 94,180,198
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection| 29,179,613 | 3,347,259 | 25,832,364 | - 100,612,391
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ...
earned but unbilled premiums) 0 0
15.3 Accrued retrospective premiums 4,218,337 4,218,337 | | 5,042,181
16. Reinsurance:
16.1 Amounts recoverable fromreinsurers Lo 22,184,567 | L. 22,184,567 | 15,352,119
16.2 Funds held by or deposited with reinsured companies 1 1 0
16.3 Other amounts receivable under reinsurance contracts 25,708,570 25,708,570 22,795,267
17.  Amounts receivable relating to uninsured plans 214,501,349 | . 35,543,653 |- 178,957,696 201,496,413
18.1 Current federal and foreign income tax recoverable and interest thereon 0 0
18.2 Net deferred tax asset 342,159,401 | 12,477,702 | 229,981,699 | 239,598,549
19. Guaranty funds receivable or on deposit 5,081,070 5,081,070 | ... 5,081,070
20. Electronic data processing equipment and software 46,276,017 | .. 14,728,410 | . 31,547,607 ...37,818,384
21. Furniture and equipment, including health care delivery assets
$ ) 60,699,196 | | 60,699,196 0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates 0 0
23. Receivables from parent, subsidiaries and affiliates 45,269,118 [ ... 9,255,342 | .........36,013,776 | .. 59,720,574
24. Healthcare ($ . - 188,812,701 ) and other amounts receivable .| 180,334,136 | ... .. 401,537 179,932,599 150,281,462
25. Aggregate write-ins for other than invested 457,605,607 57,946,330 (340,723 2,040,558
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (Lines 12 to 25) 10,434,273,153 700,463,859 9,733,809,294 9,887,523,089
27. From Separate Accounts, Segregated Accounts and Protected Cell
Accounts 8,898,978, 163 0 8,898,978,163 | 8,686,103,496
28. Total (Lines 26 and 27) 19,333,251,316 700,463,859 18,632,787,457 18,573,626,585
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page 0 0 0 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Prepaid expenses and miscel laneous assets 26,890,051 [ . 27,230,774 | . (340,723) ... 2,040,558
2502. Intangibles - Acquisition 430,715,556 | 430,715,556 0 0
2508.
2598. Summary of remaining write-ins for Line 25 from overflow page 0 0 0 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 457,605,607 457,946,330 (340,723) 2,040,558




STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ... 4,576,883,127 less$ oo included in Line 6.3
(including$ Modco Reserve) 4,576,883,127 | . 4,605,926,831
2. Aggregate reserve for accident and health contracts (including$ ... Modco Reserve) 101,230,673 [ 107,243,669
3. Liability for deposit-type contracts (including$ Modco Reserve). ... f 227,594,648 | 255,738,217
4. Contract claims:
4.1 Life 119,182,189 [ - 114,959,196
4.2 Accident and health 127,274,194 | 255,190,103
5. Policyholders’ dividends $ .. andcoupons $ . due and unpaid 0
6. Provision for policyholders’ dividends and coupons payable in following calendar year - estimated amounts:
6.1 Dividends apportioned for payment (including $ ... Modco)
6.2 Dividends not yet apportioned (including $ Modco)
6.3 Coupons and similar benefits (including $ Modco)
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
$ discount; including$ .- 12,573,053 accident and health premiums 12,574,053 | 19,265,677
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liabilityof $ 40,163,654 accident and health
experience rating refunds of which$ 9,283,889 is for medical loss ratio rebate per the Public Health
Service Act 47,847,458 | - 111,856,323
9.3 Other amounts payable on reinsurance, including $ ... 14,967,097 assumedand $ 96,928
ceded 15,064,025 [ 15,159,123
9.4 Interest Maintenance Reserve 168,848,246 | .. - 175,381,520
10. Commissions to agents due or accrued-life and annuity contracts $ 1,876,296 , accident and health
$ 604,522 and deposit-type contract funds $ b 2,480,818 | .| 6,425,178
11.  Commissions and expense allowances payable on reinsurance assumed 99,720 102,195
12.  General expenses due or accrued 329,359,549 | .. 389,554,557
13. Transfers to Separate Accounts due or accrued (net) (including $ oo 15,576 accrued for expense
allowances recognized in reserves, net of reinsured allowances) 15,576 5,405
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 9,592,565 | (6,616,870)
15.1 Current federal and foreign income taxes, including $ _..............._..{ (6,731,869) on realized capital gains (losses) . ... 26,751,154 | . 33,377,235
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by company as agent or trustee (5,868,105) ..o (2,471,459)
18.  Amounts held for agents' account, including $ ... agents' credit balances
19. Remittances and items not allocated 73,542,783 | . 80,062,776
20. Net adjustment in assets and liabilities due to foreign exchange rates 3,186,414 | . 1,622,731
21. Liability for benefits for employees and agents if not included above
22. Borrowedmoney$ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 Asset valuation reserve 161,972,518 [ 197,705,986
24.02 Reinsurance in unauthorized and certified ($ ... ) companies 396,646 | 1,551,751
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ... yreinsurers | { (5,311,708)| ... 3,679,681
24.04 Payable to parent, subsidiaries and affiliates 382,337,031 | 59,255,617
24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans 31,894,220 | 57,248,526
24.07 Funds held under coinsurance
24.08 Derivatives 14,204,929 | ° 14,733,559
24.09 Payable for securities 6,860,736 | 100,000
24.10 Payable for securities lending
24.11 Capital notes $ ... and interest thereon $ 0
25. Aggregate write-ins for liabilities 217,889, 341 173,698,812
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 6,645,902,700 6,670,756,339
27. From Separate Accounts Statement 8,833,761,378 | 8,619,913,300
28. Total liabilities (Lines 26 and 27) 15,479,664,078 15,290,669,639
29. Common capital stock 29,891,610 | 29,891,610
30. Preferred capital stock 0
31.  Aggregate write-ins for other than special surplus funds 0 0
32.  Surplus notes 0
33.  Gross paid in and contributed surplus 2,369,957,363 | 2,370,421,683
34. Aggregate write-ins for special surplus funds 713 0
35. Unassigned funds (surplus) 752,957,273 | 882,643,653
36. Less treasury stock, at cost:
36.1 _ shares common (value included in Line 29 $ 29,891,610 ) 0
36.2 shares preferred (value included in Line 30 $ ) 0
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ ... 65,216,785 in Separate Accounts Statement) __________ 3,123,231,769 3,253,065,336
38. Totals of Lines 29, 30 and 37 3,153,123,379 3,282,956 ,946
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 18,632,787,457 18,573,626, 585
DETAILS OF WRITE-INS
2501. Escheat liabilities 13,929,510 [ 9,419,027
2502. Interest on policy or contract funds due or accrued 128,149 | 128,149
2503. Real Estate & Other liabilities 202,889,626 | ... 162,339,800
2598. Summary of remaining write-ins for Line 25 from overflow page 942,056 1,811,836
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 217,889,341 173,698,812
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page 0 0
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 0 0
3401. 2015 Health Insurance Industry Fee Accrual 37,183 | 0
3402.
3408.
3498. Summary of remaining write-ins for Line 34 from overflow page 0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 317,133 0




STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts 319,121,556 | ... 1,052,722,649 | .. 3,440,501,623
2. Considerations for supplementary contracts with life contingencies 4,369,984 | .- 17,192,857 _...92,080,497
3. Netinvestment income 115,771,169 165,636,197 | 588,401,761
4. Amortization of Interest Maintenance Reserve (IMR) 601,130 383,093 | .. 6,207,374
5. Separate Accounts net gain from operations excluding unrealized gains or losses 14,126,589 [ - 16,473,868 57,935,311
6. Commissions and expense allowances on reinsurance ceded 8,959,814 [ 12,156,426 | ... 30,247,136
7. Reserve adjustments on reinsurance ceded 9,448 17,352 66,708
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate Accounts 8,427,721 | . 7,869,397 | . 32,684,925
8.2 Charges and fees for deposit-type contracts 33,184
8.3 Aggregate write-ins for miscellaneous income 7,573,519 111,745,352 142,521,588
9. Totals (Lines 1 to 8.3) 478,960,930 1,384,197,191 4,390,680, 107
10. Death benefits 86,378,406 [ ... 82,362,146 .. 337,128,545
11.  Matured endowments (excluding guaranteed annual pure endowments) 0
12.  Annuity benefits 59,814,417 | 61,562,742 | .- 198,228,686
13. Disability benefits and benefits under accident and health contracts 178,001,478 | 848,431,638 | 2,740,409, 154
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts 16,634,755 | ... 11,810,847 [ 241,739,936
16. Group conversions 4,655 (6,991) 208,508
17.  Interest and adjustments on contract or deposit-type contract funds (11,310,408)| ... ... 13,713,644 27,544,096
18. Payments on supplementary contracts with life contingencies 26,181,138 _..41,401,529 _.182,508,579
19. Increase in aggregate reserves for life and accident and health contracts (32,552,806) 104,826,098 (177,069,653)
20. Totals (Lines 10 to 19) 323,151,635 ... 1,164,101,653 | . 3,550,697,851
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
business only) 10,062,415 [ 25,785,438 | . 79,565,009
22.  Commissions and expense allowances on reinsurance assumed 19,777 (1,593) (174,997)
23. General insurance expenses 3,682,074 | 61,147,455 | 270,182,114
24. Insurance taxes, licenses and fees, excluding federal income taxes 25,416,330 [ ... 30,840,978 | ... 78,076,442
25. Increase in loading on deferred and uncollected premiums 10,200 2,597 5,827
26. Net transfers to or (from) Separate Accounts net of reinsurance (17,877,042)| ... (24,399,621)| ... (256,630,296)
27. Aggregate write-ins for deductions 6,624,002 798,022 4,382,823
28. Totals (Lines 20 to 27) 351,089,391 1,258,274,929 3,726,104,773
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
Line 28) 127,871,539 | ... 125,922,262 | ... 664,575,334
30. Dividends to policyholders (181) (1,801) 7,293,809
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29
minus Line 30) 127,871,720 | .- 125,924,063 | ... 657,281,525
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 43,437,965 43,275,162 188,017,713
33. Net gain from operations after dividends to policyholders and federal income taxes and before
realized capital gains or (losses) (Line 31 minus Line 32) 84,433,755 | 82,648,901 [ 469,263,812
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $ (5,844,416) (excluding taxesof $ | 887,453
transferred to the IMR) 11,660,852 29,766,452 132,506,781
35.  Netincome (Line 33 plus Line 34) 96,094,607 112,415,353 601,770,593
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year 3,282,956,949 3,040,877,618 3,040,877,618
37. Netincome (Line 35) 96,094,607 112,415,353 601,770,593
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ... 3,170,540 | 69,717,468 | 69,774,931 | 63,124,792
39. Change in net unrealized foreign exchange capital gain (loss) (4,014,651)]  { (7,232,825)| .. 6,413,523
40. Change in net deferred income tax (33,184,240) .(14,960,851) (438,474,423)
41. Change in nonadmitted assets 61,093,510 | 1,510,933 862,154,881
42.  Change in liability for reinsurance in unauthorized and certified companies 1,155,105 (1,051,157)
43. Change in reserve on account of change in valuation basis, (increase) or decrease 0
44. Change in asset valuation reserve 35,733,468 | ... 20,205,375 | 137,889,443
45. Change in treasury stock 0
46.  Surplus (contributed to) withdrawn from Separate Accounts during period 15,100,000 10,300,000 _...49,300,000
47. Other changes in surplus in Separate Accounts Statement (15,100,000) ~(10,300,000) .(49,116,564)
48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paid in
50.2 Transferred from surplus (Stock Dividend)
50.3 Transferred to surplus
51.  Surplus adjustment:
51.1 Paid in (1,525,2%6)| 3,467,624 | 8,523,771
51.2 Transferred to capital (Stock Dividend) 0
51.3 Transferred from capital (464,321) (30,939,948)
51.4 Change in surplus as a result of reinsurance (4,609,417) ______{ (4,378,895) | (17,515,580)
52.  Dividends to stockholders (313,000,000)f | (250,000,000)|........... (1,050,000,000)
53. Aggregate write-ins for gains and losses in surplus (36,829,843) 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) (129,833,570) 30,801,645 242,079,331
55. Capital and surplus, as of statement date (Lines 36 + 54) 3,153,123,379 3,071,679,263 3,282,956,949
DETAILS OF WRITE-INS
08.301. Fees and other income 7,573,519 [ 1,682,603 | 8,444,538
08.302. Transfer of IMR 110,062,749 134,077,050
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page 0 0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 7,573,519 111,745,352 142,521,588
2701. Security broker compensation on separate account funds 1,690,311 | 1,067,736 [ 4,381,166
2702. Intercompany expenses 4,933,691 (269,714)| ] 1,657
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page 0 0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 6,624,002 798,022 4,382,823
5301. Prior Period correction - Surplus Adjustment (36,829,843) 0
5302.
5303.
5398. Summary of remaining write-ins for Line 53 from overflow page 0 0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (36,829,843) 0 0




STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

CASH FLOW

—_

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o p» w0 D

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Dividends paid to policyholders

gains (losses)

Currer11t Year PriorzYear Prior Yegr Ended
To Date To Date December 31
Cash from Operations

335,107,481 [ 1,098,776,693 | . 3,647,616,879
91,398,647 | 141,892,492 | 584,263,508
36,021,768 148,865,395 263,782,665
462,527,896 1,389,534,580 4,495,663,052
488,819,449 | 1,290,106,101 [ 4,091,426, 164
Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts .|| (17,887,213) [ ... (24,360,976)| ... (256,631,627)
Commissions, expenses paid and aggregate write-ins for deductions 67,967,932 | 161,692,747 | 711,629,922
(181) (1,801) 7,293,809

Federal and foreign income taxes paid (recovered) netof $ | (6,731,869) tax on capital
58,352,000 92,292,509 231,420,907
597,251,987 1,519,728,580 4,785,139,175

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments

Proceeds from investments sold, matured or repaid:

(134,724,091)

(130,194,000)

(289,476,123)

12.1 Bonds 231,937,149 | 1,393,445,806 | .. 3,071,683,194
12.2 Stocks 0 0 363,436,202
12.3 Mortgage loans 57,427,579 204,464,879 | 1,001,038,895
12.4 Real estate 0 0 0
12.5 Other invested assets 375,417,709 | ... 73,887,293 | .. 255,048,640
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments 0 0 0
12.7 Miscellaneous proceeds 6,776,346 4,014,178 15,843,635
12.8 Total investment proceeds (Lines 12.1 to 12.7) 671,558,783 | .. 1,675,812,156 [ 4,707,050,566
Cost of investments acquired (long-term only):

13.1 Bonds 350,331,506 | ... 438,290,391 [ 809,243,207
13.2 Stocks 0 0 923,703,655
13.3 Mortgage loans 23,320 0 9,510,848
13.4 Real estate (401,188)| ..o 1,606,218 | .| 6,941,220
13.5 Other invested assets 16,755,937 | . 19,233,030 |- 101,868,497
13.6 Miscellaneous applications 37,847,899 58,130,028 76,849,247
13.7 Total investments acquired (Lines 13.1 to 13.6) 404,557,474 517,259,667 1,928,116,674
Net increase (or decrease) in contract loans and premium notes (27,657,376) 2,298,248 (23,729,095)
Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) 294,658,685 1,156,254 241 2,802,662,987

Cash from Financing and Miscellaneous Sources

Cash provided (applied):

16.1 Surplus notes, capital notes 0 0 0
16.2 Capital and paid in surplus, less treasury stock (464,320)) ... 3,467,624 | . 8,533,556
16.3 Borrowed funds 0 0 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities (28,143,569)| .| (51,294,906)| ... (228,685,540)
16.5 Dividends to stockholders 313,000,000 |............. 250,000,000 | 1,050,000,000
16.6 Other cash provided (applied) 292,285,582 (738,640,052) (1,203,592,036)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

(49,322,307)

(1,036,467,334)

(2,473,744,020)

,,,,,,,,,,,,,,,,,, 110,612,287

,,,,,,,,,,,,,,,,,,, 22,047,247
132,659,534

,,,,,,,,,,,,,,,,,, (10,407,093)

,,,,,,,,,,,,,,,,,, (17,395,597)

(27,802,690)

,,,,,,,,,,,,,,,,,,, 39,442,844

,,,,,,,,,,,,,,,,,, (17,395,597)

22,047,247

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




STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currerlt Year Prior2Year Prior Yeir Ended
To Date To Date December 31

1. Industrial life 0 0 0

2. Ordinary life insurance 0 66,740,482 | 340,136,192

3. Ordinary individual annuities 0 300,081 1,045,122

4.  Credit life (group and individual) 0 0 0

5. Group life insurance (2,027) 66,265,783 | 253,912,565

6. Group annuities 0 0 132,457

7. A&H-group (2,830,488)]................ 663,619,391 [ 1,945,471,750

8. A &H - credit (group and individual) 0 0 0

9. A&H - other 0 423,278,379 | 1,487,753,740

10.  Aggregate of all other lines of business 0 0 0

11.  Subtotal (2,832,515)] ... 1,220,204,116 |4 4,028,451,826

12.  Deposit-type contracts 6,069,762 | 6,248,277 | 18,504,678

13.  Total 3,237,247 1,226,452,393 4,046,956,504

DETAILS OF WRITE-INS

1001.
1002.
1003.

1098. Summary of remaining write-ins for Line 10 from overflow page 0 0 0

1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above) 0 0 0
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NOTE 1 - SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES
A. Accounting Practices

The Statutory Financial Statements of Connecticut General Life Insurance Company (the Company) is presented in conformity with accounting
practices prescribed or permitted by the State of Connecticut Insurance Department (the Department). The Department has adopted the National
Association of Insurance Commissioners’ (NAIC) Statutory Accounting Principles (SAP).

The Company’s net income and capital and surplus do not differ between practices prescribed by the Department and NAIC SAP for the periods
ended March 31, 2014 and 2013.

B. Use of Estimates in the Preparation of the Financial Statements
No change.
C. Accounting Policy

No change.

NOTE 2- ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

During current quarter financial statement preparation, the Company discovered an error in the transfer of legacy billing accounts to its wholly owned
subsidiary, Cigna Health and Life Insurance Company. In the June 30th, September 30th, and December 31st, 2013 quarterly and annual statements,
Unassigned funds (surplus) (Liabilities page, Line 35) was overstated by approximately $37 million and Payable to parent subsidiaries, and affiliates
(Liabilities page, Line 24.04) was understated by approximately $37 million. As a result, the Amount transferred from capital (Summary of
Operations Page, Line 51.3) was overstated by the same amount. To correct the change, the Company will file an amended December 31%, 2013
annual statement with the State of Connecticut on or before June 15, 2014.

NOTE 3 — BUSINESS COMBINATIONS AND GOODWILL

A. Statutory purchase method
No change.

B. Statutory merger
No change.

C. Assumption reinsurance

No change.

D. Impairment loss

No change.

NOTE 4- DISCONTINUED OPERATIONS
Sales of Retirement Benefits and Individual Insurance Business

On April 1, 2004, the Company sold its retirement benefits business, excluding the corporate-owned life insurance business to Prudential Retirement
Insurance and Annuity Company (PRIAC). In connection with the January 1, 2005 transfer to PRIAC of certain separate account assets related to the
retirement benefits business under a modified coinsurance arrangement, the Company received units of PRIAC’s separate accounts and carries those
units as separate account assets on its balance sheet. At December 31, 2013, there were approximately $59 million of separate account assets and
liabilities associated with this modified coinsurance business.

Excluded from the Company’s reported separate account assets and liabilities are $131 million at December 31, 2013 of separate account assets and
liabilities that are fully reinsured by PRIAC under indemnity coinsurance arrangements. The Company guarantees, and PRIAC reinsures these
guarantees, that separate account assets will be sufficient to pay certain retiree benefits. The sponsoring employers are primarily responsible for
ensuring that assets are sufficient to pay these benefits and are required to maintain assets that exceed a certain percentage of benefit obligations. If
employers do not maintain the required levels of separate account assets, the Company or PRIAC has the right to redirect the management of the
related assets to provide for benefit payments. As of December 31, 2013, employers maintained assets that exceeded the benefit obligations. There
were no additional liabilities required for these guarantees as of December 31, 2013.

In 1998, the company sold its individual life insurance and annuity business. The sale generated an after tax gain of approximately $623 million and
is earned over 29 years on a declining basis. The Company recognized deferred gains of $18 million in 2013 and $18 million in 2012. The
remaining deferred gain as of December 31, 2013 was $196 million.

NOTE 5- INVESTMENTS
A. Mortgage Loans

No change.
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B. Debt Restructuring

No

change.

C. Reverse Mortgages

No

change.

D. Loan-Backed Securities

(M

@)

©)

4)

)

Prepayment assumptions for loan—backed and other structured securities were obtained from external financial data sources. These
assumptions are consistent with the current interest rate and economic environment.

As of March 31, 2014, the book/adjusted carrying value of loan-backed and structured securities that have been adjusted for the recognition
of an other-than-temporary impairment are classified as follows: intent to sell, none; inability or lack of intent to retain the security until

recovery, none; present value of expected cash flows is less than the amortized cost, $16 million.

There were no loan-backed and structured securities with a recognized other-than-temporary impairment during the three months ended
March 31, 2014.

As of March 31, 2014 loan backed and structured securities with a decline in fair value from amortized cost were as follows, including the
length of time of such decline:

a. The aggregate amount of unrealized losses (in millions):

1. Less than 12 Months $ -
2. 12 Months or Longer $ -
b. The aggregate related fair value of securities with unrealized
losses (in millions):
1. Less than 12 Months $ 21
2. 12 Months or Longer $ 4

Management reviews loan-backed and structured securities with a decline in fair value from cost for impairment based on criteria that
include:

length of time and severity of decline;

financial and specific near term prospects of the issuer;

changes in the regulatory, economic or general market environment of the issuer’s industry or geographic region; and

the Company’s intent to sell or the inability or lack of intent to retain the investment in the security for a period of time sufficient to recover
the amortized cost.

E. Repurchase Agreements and/or Securities Lending Transactions

No

change.

F. Real Estate

No

change.

G. Investments in Low Income Housing Credits

No

change.

H. Restricted Assets

No

change.

I. Working Capital Finance Investments

None.

NOTE 6 — JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES

No change.

NOTE 7 - INVESTMENT INCOME

A-B.

No change.

NOTE 8 —- DERIVATIVE INSTRUMENTS

A-G.

No change.

NOTE 9 - INCOME TAXES

A. The components of the net deferred tax asset / (liability)
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No change.

B. Temporary differences for which a deferred tax liability has not been established

No change.

C. Significant components of income taxes incurred

No change.

D. Reconciliation of total statutory income taxes reported to tax at statutory rate

No change.

E. Carryforwards, recoverable taxes, and IRC Sec. 6603 deposits

No change.

F. Federal or Foreign Income Tax Loss Contingencies

No change.

G. Consolidated Federal Income Tax Returns

No change.

NOTE 10 - INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES

A.-B.
C.
D.-E
F.
G.-L

No change.

During the first quarter of 2014, the Company sold Real Estate and Security Partnerships with an aggregate statement value of $299 million
and an aggregate fair value of $340 million to its subsidiary, Cigna Health and Life Insurance Company (“CHLIC”). Realized capital gains
of $41 million were deferred as a result of this asset sale.

No change.

The Company and CHLIC have entered into a Novation Agreement for a change of ownership of a Medicare Prescription Drug Plan (PDP)
Contract (“the Agreement”) with the Centers for Medicare and Medicaid Services (“CMS”), under which the Company shall transfer its
Medicare Prescription Drug Plan contract with CMS (“Contract No. S5617”), including any rights, duties, or obligations thereunder to
CHLIC, effective January 1, 2014. There is no financial consideration between the Company and CHLIC in connection with the novation.
On January 1, 2014, approximately 800 thousand Medicare Prescription Drug Plan members were realigned to CHLIC.

No change.

NOTE 11 - DEBT

A. Capital Notes and All Other Debt

No change.

B. FHLB (Federal Home Loan Bank) Agreements

No change.

NOTE 12 - RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED
ABSENCES AND OTHER POSTRETIREMENT BENEFIT PLANS

A. Defined Benefit Plan

No change.

B. Description of Investment Policies and Strategies

No change.

C. Fair Value of Plan Assets

No change.

D. Rate of Return Assumptions

No change.

E. Deferred Contribution Plans

No change.
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Multiemployer Plans

No change.

Consolidated/Holding Company Plans

No change.

Postemployment Benefits and Compensated Absences

No change.

Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)

No change.

NOTE 13 — CAPITAL AND SURPLUS, SHAREHOLDERS’ DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS

(1) No change.

(2) No change.

(3) Dividends on Company stock are paid as declared by its Board of Directors. The Company’s dividends are noncumulative. The State of

Connecticut insurance laws require prior approval for payment of an extraordinary dividend which is defined as one, whose fair market value,
together with any other dividends or distributions made within the preceding twelve months exceeds the greater of 10% of the prior year’s
surplus or net income from the prior year. Net income is defined as income after taxes but prior to realized capital gains or (losses), as disclosed
on page 4, line 33.

The maximum dividend that may be made without prior approval in 2014 is $469 million. Any dividends paid in the twelve months preceding a
proposed dividend are considered in determining whether a dividend is extraordinary. In 2013, the maximum dividend that could have been
made without prior approval was $596 million.

(In millions) Dividend Ordinary or Extraordinary
Amount Date(s) Dividend

1st Quarter 2014 $ 290 1/30/2014 Extraordinary

Total $ 290

(4) The Company paid $290 million of noncumulative, common dividends for the three months ended March 31, 2014 and $1,050 million of

noncumulative, common dividends during the year ended December 31, 2013.

(5) = (13) No change.

NOTE 14 - CONTINGENCIES

A.

Contingent Commitments
No change.

Assessments

No change.

Gain Contingencies

No change.

D. All Other Contingencies

Litigation and Other Legal Matters

Cigna and its subsidiaries (including the Company) are routinely involved in numerous claims, lawsuits, regulatory and IRS audits,
investigations and other legal matters arising, for the most part, in the ordinary course of managing a health services business and administering
life, accident and disability insurance business and products, including payments to providers and benefit level disputes. Such legal matters
include benefit claims, breach of contract claims, tort claims, disputes regarding reinsurance arrangements, employment related suits, employee
benefit claims, wage and hour claims, and intellectual property and real estate related disputes. Litigation of income tax matters is accounted for
under the NAIC’s accounting guidance for tax loss contingencies (Further information can be found in Note 9 of the Company’s December 31,
2013 Annual Statement.). The outcome of litigation and other legal matters is always uncertain, and unfavorable outcomes that are not justified
by the evidence can occur. Cigna and its subsidiaries (including the Company) believe that they have valid defenses to the legal matters pending
against them and are defending themselves vigorously.

When the Company (in the course of its regular review of pending litigation and legal matters) has determined that a material loss is reasonably
possible, the matter is disclosed. In accordance with statutory accounting principles, when litigation and regulatory matters present loss
contingencies that are both probable and estimable, the Company accrues the estimated loss by a charge to income. The amount accrued
represents the Company’s best estimate of the probable loss at the time. If only a range of estimated losses can be determined, the Company
accrues an amount within the range that, in the Company’s judgment, reflects the most likely outcome; if none of the estimates within that range
is a better estimate than any other amount, the Company accrues the minimum amount of the range. In cases that the Company has accrued an
estimated loss, the accrued amount may differ materially from the ultimate amount of the relevant costs. In many proceedings, it is inherently
difficult to determine whether any loss is probable or even possible or to estimate the amount or range of any loss. As a litigation or regulatory
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matter develops, the Company monitors the matter for further developments that could affect the amount previously accrued, if any, and updates
such amount accrued or disclosures previously provided as appropriate.

Except as otherwise noted, the Company believes that the legal actions, proceedings and investigations currently pending against it should not
have a material adverse effect on the Company’s results of operation, financial condition or liquidity.

Ingenix

On February 13, 2008, State of New York Attorney General Andrew M. Cuomo announced an industry-wide investigation into the use of data
provided by Ingenix, Inc., a subsidiary of UnitedHealthcare, used to calculate payments for services provided by out-of-network providers.
Cigna received four subpoenas from the New York Attorney General’s office in connection with this investigation and responded appropriately.
On February 17, 2009, Cigna entered into an Assurance of Discontinuance resolving the investigation. In connection with the industry-wide
resolution, Cigna contributed $10 million to the establishment of a new non-profit company that now compiles and provides the data formerly
provided by Ingenix.

Cigna was named as a defendant in a number of putative nationwide class actions asserting that due to the use of data from Ingenix, Inc., Cigna
improperly underpaid claims, an industry-wide issue. All of the class actions were consolidated into Franco v. Connecticut General Life
Insurance Company et al. that is pending in the United States District Court for the District of New Jersey. The consolidated amended
complaint, filed on August 7, 2009, asserts claims under ERISA, the Racketeer Influenced and Corrupt Organization (RICO) Act, the Sherman
Antitrust Act and New Jersey state law on behalf of subscribers, health care providers and various medical associations.

On September 23, 2011, the court granted in part and denied in part Cigna’s motion to dismiss the consolidated amended complaint. The court
dismissed all claims by the health care provider and medical association plaintiffs for lack of standing to sue, and as a result the case will
proceed only on behalf of subscribers. In addition, the court dismissed all of the antitrust claims, the ERISA claims based on disclosure and the
New Jersey state law claims. The court did not dismiss the ERISA claims for benefits and claims under the RICO Act.

Plaintiffs filed a motion to certify a nationwide class of subscriber plaintiffs on December 19, 2011, which was denied on January 16, 2013.
Plaintiffs petitioned for an immediate appeal of the order denying class certification, but their petition was denied by the United States Court of
Appeals for the Third Circuit on March 14, 2013, meaning that plaintiffs cannot appeal the denial of that motion for class certification until there
is a final judgment in the case. On April 14, 2014, the district court denied a second motion for class certification filed by the plaintiffs. As a
result, the case is proceeding in the District Court on behalf of the named plaintiffs only.

It is reasonably possible that others could initiate additional litigation or additional regulatory action against Cigna with respect to use of data
provided by Ingenix, Inc. Cigna denies the allegations asserted in the investigations and litigation and will vigorously defend itself in these
matters.

NOTE 15 - LEASES

A.

B.

Lessee Leasing Arrangements
No change.
Lessor Leases

No change.

NOTE 16 - INFORMATION ABOUT FINANACIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISK AND FINANCIAL
INSTRUMENTS WITH CONCENTRATIONS OF CREDIT RISK

No change.

NOTE 17 - SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES

A. Transfers of Receivables reported as Sales
None
B. Transfer and Servicing of Financial Assets
None.
C. Wash Sales
(1) Certain securities may be sold and reacquired within 30 days of the sale date for the purpose of repositioning a specific portfolio. Wash sales
are not considered an integral part of the Company’s asset management strategy.
(2) The details by NAIC designation 3 or below of the securities sold during the period ended March 31, 2014 and reacquired within 30 days of the
sale date are shown below.
Number of Book Value of Cost of Securities
(In millions) Transactions  Securities Sold Repurchased Gain/(Loss)
Bonds
c. NAIC3 3 $ 29 2 $ 1
NAIC 4 2 $ -3 - $ -

NOTE 18 — GAIN OR LOSS TO THE INSURER FROM UNINSURED A&H PLANS AND THE UNINSURED PORTION OF
PARTIALLY INSURED PLANS
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No change.
NOTE 19 — DIRECT PREMIUMS WRITTEN BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS

No change.

NOTE 20 — FAIR VALUE MEASUREMENTS

The Company carries certain financial instruments at fair value in the financial statements including unaffiliated common stock, bonds and preferred
stocks valued at the lower of cost or fair value when reported at fair value at the balance sheet date and the assets of certain separate accounts.

Fair value is defined as the price at which an asset could be exchanged in an orderly transaction between market participants at the balance sheet date.
The Company’s financial assets and liabilities carried at fair value have been classified based upon a hierarchy defined by SAP. The hierarchy gives
the highest ranking to fair values determined using unadjusted quoted prices in active markets for identical assets and liabilities (Level 1) and the
lowest ranking to fair values determined using methodologies and models with unobservable inputs (Level 3). An asset’s or a liability’s classification
is based on the lowest level input that is significant to its measurement. For example, a financial asset or liability carried at fair value would be
classified in Level 3 if unobservable inputs were significant to the instrument’s fair value, even though the measurement may be derived using inputs
that are both observable (Levels 1 and 2) and unobservable (Level 3).

The Company estimates fair values using prices from third parties or internal pricing methods. Fair value estimates received from third-party pricing
services are based on reported trade activity and quoted market prices when available, and other market information that a market participant may use
to estimate fair value. The internal pricing methods are performed by the Company’s investment professionals, and generally involve using
discounted cash flow analyses, incorporating current market inputs for similar financial instruments comparable terms and credit quality, as well as
other qualitative factors. In instances where there is little or no market activity for the same or similar instruments, fair value is estimated using
methods, models and assumptions that the Company believes a hypothetical market participant would use to determine a current transaction
price. These valuation techniques involve some level of estimation and judgment that becomes significant with increasingly complex instruments or
pricing models.

Fair Value Measurements at Reporting Date

The following tables provide information about the Company’s financial assets carried at fair value as of March 31, 2014 and December 31, 2013.
Fair values and changes in fair values of separate account assets generally accrue directly to the policyholders and are not included in the Company’s
revenues, expenses or surplus.

March 31, 2014
Quoted Prices
in Active Significant
Markets for Other
Identical Observable Significant
Assets Inputs Unobservable
(In millions) (Level 1) (Level 2) Inputs (Level 3) Total
Financial assets at fair value:
Bonds
Asset Backed Securities $ - 3 - 3 11 3 11
Total bonds - - 11 11
Common stock
Industrial and Miscellaneous - - 16 16
Money Market Mutual Funds - 6 - 6
Total common stock - 6 16 22
Total assets at fair value, excluding separate accounts - 6 27 33
Separate account assets 1,997 4,236 1,069 7,302
Total assets at fair value $ 1,997 § 4,242 $§ 1,096 $ 7,335
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December 31, 2013
Quoted Prices
in Active Significant
Markets for Other Significant
Identical Observable Unobservable
Assets Inputs Inputs  (Level
(In millions) (Level 1) (Level 2) 3) Total
Financial assets at fair value:
Bonds
Asset Backed Securities $ - 3 - 3 11 3 11
Total bonds - - 11 11
Common stock
Industrial and Miscellaneous 4 - 19 23
Money Market Mutual Funds - 12 - 12
Total common stock 4 12 19 35
Total assets at fair value, excluding separate accounts 4 12 30 46
Separate account assets 1,903 4,158 1,035 7,096
Total assets at fair value $ 1,907 § 4,170 $ 1,065 $ 7,142

Level 1 Financial Assets

Inputs for instruments classified in Level 1 include unadjusted quoted prices for identical assets in active markets accessible at the measurement
date. Active markets provide pricing data for trades occurring at least weekly and include exchanges and dealer markets. Assets in Level 1 include
exchange-listed equity securities.

Level 2 Financial Assets

Inputs for instruments classified in Level 2 include quoted prices for similar assets in active markets, quoted prices from those willing to trade in
markets that are not active, or other inputs that are market observable or can be corroborated by market data for the term of the instrument. Such
other inputs include market interest rates, spreads and yield curves. An instrument is classified in Level 2 if the Company determines that
unobservable inputs are insignificant.

Level 2 assets primarily include corporate and structured bonds valued using recent trades of similar securities or pricing models that discount future
cash flows at estimated market interest rates, and actively-traded institutional and retail mutual fund investments and separate accounts priced using
the daily net asset value which is the exit price.

Level 3 Financial Assets

Certain inputs for instruments classified in Level 3 are unobservable (supported by little or no market activity) and significant to their resulting fair
value measurement. Unobservable inputs reflect the Company’s best estimate of what hypothetical market participants would use to determine a
transaction price for the asset at the reporting date.

Level 3 assets include asset-backed securities and industrial and miscellaneous corporate bonds valued using pricing models that incorporate the
specific characteristics of each asset and related assumptions including the investment type and structure, credit quality, industry and maturity date in
comparison to current market indices, spreads and liquidity of assets with similar characteristics. For asset-backed securities, inputs and assumptions
to pricing may also include collateral attributes and prepayment speeds. Common stock includes private equity investments valued at transaction
price in the absence of market data indicating a change in the estimated fair values. Separate account Level 3 assets include investments primarily in
securities partnerships, real estate, and hedge funds generally valued based on the separate account’s ownership share of equity of the investee
including changes in the fair value of its underlying investments.

Fair Value Measurements in Level 3 of the Fair Value Hierarchy

The following tables summarize the changes in financial instruments classified in Level 3 for the three months ended March 31, 2014 and March 31,
2013. Gains and losses reported in this table may include net changes in fair value that are attributable to both observable and unobservable inputs.

For the Three Months Ended March 31, 2014

Total Total
gains gains and
(losses) (losses)
Beginning Transfers Transfers included included Ending
Balance at into out of in Net in Balance at
(In millions) 1/1/2014 Level 3 Level 3 Income Surplus Purchases Issuances Sales Settlements 3/31/2014
Bonds and
Common Stock (1) $ 30 $ - $ - $ 7 $ 1 $ - $ - $ (11) $ - $ 27
Separate Account
Assets (2) 1,035 7 2 30 2 44 - - (47 1,069
$ 1,065 $ 7 $ 2) $ 37 $ 3 $ 44 $ - $ (11) $ (47 $ 1,096

(1) Bond and Common Stock gains (losses) included in net income attributable to instruments held at reporting date were less than $1 million.

(2) Separate Account gains (losses) include realized and unrealized gains (losses) in the value of separate account assets which accrue directly to the policyholders and are not included in the net income of
the Company.
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For the Three Months Ended March 31, 2013

Total
gains Total
(losses) gains and
included (losses)
Beginning Transfers Transfers in Net included Ending
Balance at into out of Income in Balance at
(In_millions) 1/1/2013 Level 3 Level 3 2) Surplus Purchases Issuances Sales Settlements 3/31/2013
Bonds and
Common Stock $ 39 $ 1 $ (15) $ - $ 2 $ 1 $ - $ - $ (1) $ 27
Separate Account
Assets (1) 1,005 - 2) 7 - 30 - - (29) 1,011
$ 1,044 $ 1 $ (17) $ 7 $ 2 $ 31 $ - $ - $ (30) $ 1,038

(1) Separate Account gains (losses) include realized and unrealized gains (losses) in the value of separate account assets which accrue directly to the policyholders and are not included in the net income of
the Company.

Changes in the value of bonds and common stock included in net income are reflected in net investment income and realized capital gains (losses),
and unrealized gains (losses) are included in surplus. Policyholder gains include realized and unrealized gains (losses) in the value of separate
account assets which accrue directly to the policyholders and are not included in net income of the Company.

Reclassifications impacting Level 3 financial instruments are reported as transfers in or out of the Level 3 category as of the beginning of the quarter
in which the transfer occurs. Therefore, gains and losses in net income and surplus only reflect activity for the period the instrument was classified in
Level 3. Transfers into or out of the Level 3 category occur when there is a change in the measurement basis in the period for lower-rated bonds
valued at the lower of cost or fair value. Transfers into or out of Level 3 may also occur when observable inputs, such as the Company’s best
estimate of what a market participant would use to determine a current transaction price, become more or less significant to the fair value
measurement. For the three months ended March 31, 2013, bonds and common stock Level 3 transfers reflect changes in the measurement basis of
bonds between cost and fair value. For the three months ended March 31, 2014 and 2013, separate account Level 3 transfers were a result of
observable inputs becoming more or less significant to the fair value measurement.

Disclosures about Financial Instruments Not Carried at Fair Value

Many financial instruments that are subject to fair value disclosure requirements are carried in the Company’s financial statements at amounts that
approximate fair value. The following table provides the fair values and carrying values of the Company’s financial instruments not recorded at fair
value that are subject to fair value disclosure requirements at March 31, 2014 and December 31, 2013.

March 31, 2014

Quoted Prices in Significant

Active Markets Other Significant

for Identical Observable Unobservable Not Practicable
Aggregate Admitted Assets Inputs Inputs (Carrying

(In millions) Fair Value Assets (Level 1) (Level 2) (Level 3) Value)
Financial assets
Bonds $ 5,063 $ 4332 $ 200 $ 4229 § 634 $ -
Commercial mortgage loans $ 567 $ 551 8% -$ -3 567 $ -
Preferred stock $ 168 16 $ -3 -3 16 $ -
Derivatives $ 1S -8 -3 13 -3 -
Separate accounts (1) $ 1,687 $ 1,597 $ -$ 1,355 § 332§ -
Financial liabilities
Liability for deposit-type contracts $ 208 $ 208 $ -3 -3 208 $ -
Derivatives $ 128 143 -$ 12§ -3 -
(1) Separate accounts are primarily comprised of bonds and commercial mortgage loans.
December 31, 2013

Quoted Prices in Significant

Active Markets Other Significant

for Identical Observable Unobservable Not Practicable
Aggregate Admitted Assets Inputs Inputs (Carrying

(In millions) Fair Value Assets (Level 1) (Level 2) (Level 3) Value)
Financial assets
Bonds $ 4,746 $ 4,175 $ 1$ 4,115 § 630 $ -
Commercial mortgage loans $ 624 $ 608 $ -$ -3 624 $ -
Preferred stock $ 158 15$ -3 -3 15 8 -
Derivatives $ 1S -8 -3 13 -3 -
Separate accounts (1) $ 1,661 $ 1,590 $ 1$ 1,325 § 335 $ -
Financial liabilities
Liability for deposit-type contracts $ 219 $ 219 $ -3 -3 219 $ -
Derivatives $ 11$ 158 -3 11$ -3 -

(1) Separate accounts are primarily comprised of bonds and commercial mortgage loans.

The fair values presented in the table above have been estimated using market information when available. The following valuation methodologies
and significant assumptions are used by the Company to determine fair value for each instrument.
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Bonds and preferred stock. The Company estimates fair values of bonds and preferred stock using prices from third parties or internal pricing
methods. Fair value estimates received from third-party pricing services are based on reported trade activity and quoted market prices when available
and other market information that a market participant may use to estimate fair value. The internal pricing methods generally involve using
discounted cash flow analyses, incorporating current market inputs for similar financial instruments with comparable terms and credit quality. In
instances where there is little or no market activity for the same or similar instruments, fair value is estimated using methods, models and
assumptions that the Company believes a hypothetical market participant would use to determine a current transaction price. See detailed discussion
above for significant inputs and assumptions used to value bonds and preferred stock.

The Company is responsible for determining fair value, as well as the appropriate level within the fair value hierarchy, based on the significance of
unobservable inputs. The Company reviews methodologies, processes and controls of third-party pricing services to determine that they represent
appropriate estimates of fair value. The controls completed by the Company and third-party pricing services include review to ensure that prices do
not become stale and whether changes from prior valuations are reasonable or require additional review. The Company also performs sample testing
of sales values to confirm the accuracy of prior fair value estimates. Exceptions identified during these processes indicate that adjustments to prices
are infrequent and do not significantly impact valuations.

Commercial mortgage loans. The Company estimates the fair value of commercial mortgage loans generally by discounting the contractual cash
flows at estimated market interest rates that reflect the Company’s assessment of the credit quality of the loans. Market interest rates are derived by
calculating the appropriate spread over comparable U.S. Treasury rates, based on the property type, quality rating and average life of the loan. The
quality ratings reflect the relative risk of the loan, considering debt service coverage, the loan-to-value ratio and other factors. Fair values of
impaired mortgage loans are based on the estimated fair value of the underlying collateral generally determined using an internal discounted cash
flow model.

Derivatives. Fair values for these instruments are determined using market observable inputs including forward currency and interest rate curves and
widely published market observable indices.

Liability for deposit-type contracts. Generally, these funds do not have stated maturities. These balances can be withdrawn by the customer at any
time without prior notice or penalty. The fair value for these contracts is the amount estimated to be payable to the customer as of the reporting date,
which is generally the carrying value.
Fair values of off-balance-sheet financial instruments were not material as of March 31, 2014 and December 31, 2013.
Disclosures about Financial Instruments Not Practicable to Estimate Value
None.
NOTE 21 - OTHER ITEMS
A. Extraordinary Items
No change.
B. Troubled Debt Restructuring: Debtors
No change.

C. Other Disclosures

In connection with Health Care Reform, the Company exited the limited benefits business effective December 31, 2013. As of December 31,
2013, total membership related to this business was approximately 139,000 members

D. Uncollectible Assets
No change.

E. Business Interruption Insurance Recoveries
No change.

F. State Transferable Tax Credits
No change.

G. Sub-prime Mortgage Related Risk Exposure
No change.

H. Retained Asset Accounts

No change.

NOTE 22 - EVENTS SUBSEQUENT
No change.

NOTE 23 - REINSURANCE

No change.

NOTE 24 - RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO REDETERMINATION

7.8



STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

A. No change.
B. No change.
C. No change.
D. No change.
E. Risk Sharing Provisions of the Affordable Care Act

1. Permanent ACA Risk Adjustment Program
a. Premium adjustments receivable due to ACA Risk Adjustment
None

b. Risk adjustment user fees payable for ACA Risk Adjustment
None

¢. Premium adjustments payable due to ACA Risk Adjustment
None

d. Reported as revenue in premium for accident and health contracts (written/collected) due to ACA Risk Adjustment
None

e. Reported in expenses as ACA risk adjustment user fees (incurred/paid)
None

2. Transitional ACA Reinsurance Program
a. Amounts recoverable for claims paid due to ACA Reinsurance

None

b. Amounts recoverable for claims unpaid due to ACA Reinsurance
None

¢. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance
None

d. Claims unpaid — ceded due to ACA Reinsurance
None

e. Liabilities for contributions payable due to ACA Reinsurance - not reported as ceded premium
$5 million

f. Ceded reinsurance premiums payable due to ACA Reinsurance
None

g. Liability for amounts held under uninsured plans contributions for ACA Reinsurance
None

h. Ceded Reinsurance premiums due to ACA Reinsurance
None

i. Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments
None

j- ACA Reinsurance contributions — not reported as ceded premium
$5 million

3. Temporary ACA Risk Corridors Program

a. Accrued retrospective premium due to ACA Risk Corridors
None

b. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors
None

c. Effect of ACA Risk Corridors on net premium income (paid/received)
None

d. Effect of ACA Risk Corridors on change in reserves for rate credits
None

NOTE 25 - CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES
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STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Reserves on accident and health contracts for incurred losses and loss adjustment expenses attributable to insured events of prior years developed as
anticipated during 2014. See Schedule H — Part 3 and the Five Year Historical Data in the 2013 Annual Statement. Original estimates are increased
or decreased as additional information becomes known regarding individual claims. However, no significant trends or unanticipated events were
noted in 2014.

NOTE 26 - INTERCOMPANY POOLING ARRANGEMENTS
No change.

NOTE 27 - STRUCTURED SETTLEMENTS

No change.

NOTE 28 - HEALTH CARE RECEIVABLES

No change.

NOTE 29 — PARTICIPATING POLICIES

No change.

NOTE 30 - PREMIUM DEFICIENCY RESERVES

No change.

NOTE 31 - RESERVES FOR LIFE CONTRACTS AND DEPOSIT-TYPE CONTRACTS
No change.

NOTE 32 - ANALYSIS OF ANNUITY ACTUARIAL RESERVES AND DEPOSIT LIABILITIES BY WITHDRAWAL
CHARACTERISTICS

No change.

NOTE 33 - PREMIUM AND ANNUITY CONSIDERATIONS DEFERRED AND UNCOLLECTED
No change.

NOTE 34 — SEPARATE ACCOUNTS

No change.

NOTE 35 - LOSS/CLAIM ADJUSTMENTS

No change.
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STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

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

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

If yes, date of change:

Yes [

Yes [

Yes [

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

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.

Yes [ X] No[ ]

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[ X]
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? Yes[ ] No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has

ceased to exist as a result of the merger or consolidation.

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? .. Yes[ 1 No[X] NAI
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2013
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This

date should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2008
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). 12/31/2009
By what department or departments?
Connecticut Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed with Departments? Yes [ X1 No[ ] NAJ
Have all of the recommendations within the latest financial examination report been complied with? Yes [ X] No[ 1 NAT
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? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes [ ] No[X]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit

Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB | OCC | FDIC | SEC
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STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

relationships;

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

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

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

If the response to 9.1 is No, please explain:

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

All employees of Cigna Corporation and its subsidiaries, including senior managers, are subject to the same code of ethics. That the code
has been amended from time to time to enhance clarity and relevance. There is no separate code for senior managers.

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

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

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

If yes, indicate any amounts receivable from parent included in the Page 2 amount:

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 [ X] No[ ]
Yes [ X] No[ ]
Yes[ ] No[ X]
Yes [ X] No[ ]
$ 0
Yes[ ] No[ X]

If yes, give full and complete information relating thereto:
not applicable
Amount of real estate and mortgages held in other invested assets in Schedule BA:

257,193,832
0

Amount of real estate and mortgages held in short-term investments:
Does the reporting entity have any investments in parent, subsidiaries and affiliates?

If yes, please complete the following:

Bonds

Preferred Stock

1
Prior Year-End
Book/Adjusted
Carrying Value

Yes [ X] No[ ]

2
Current Quarter
Book/Adjusted
Carrying Value

Common Stock

Short-Term Investments

1,755,575,475
0

Mortgage Loans on Real Estate

0

370,632,924

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

2,126,208,399

Total Investment in Parent included in Lines 14.21 to 14.26 above

P & hH P PP PP

1,830,024,991

s 250,449,724
2,082.474.715

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.

8.1
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STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

16.  For the reporting entity’s security lending program, state the amount of the following as of the 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. $

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

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? . Yes [ X] No[ ]
17.1  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

Bank of New York Mellon 135 Santilli Highway
Everett, MA 02149

JP Morgan Chase One Chase Manhattan Plaza New York, New York 10081 _____

RBC Investors Service Trust 155 Wellington Street, 2nd Floor
Toronto, Ontario Canada M5V-3L3

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 currentquarter? ... Yes [ X1 No [ ]
17.4  If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Correction to the address for The Bank of
ew York Mellon

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

1 2 3
Central Registration Depository Name(s) Address
900 Cottage Grove Road Hartford,
105811 CIGNA Investments, Inc. Connecticut 06152
111372 Franklin Templeton Portfolio Advisors ... .. One Franklin Parkway San Mateo, California 94403 ..
72786 Shenkman Capital Management Inc. ... . New York, New York
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:

8.2



STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - LIFE & HEALTH

1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1

Amount
1.1 Long-Term Mortgages In Good Standing

1.11 Farm Mortgages $ 0
1.12 Residential Mortgages $ 0
1.13 Commercial Mortgages $ 527,354,768
1.14 Total Mortgages in Good Standing $ 527,354,768

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with Restructured Terms $ 23,494,470

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

1.31 Farm Mortgages $ 0
1.32 Residential Mortgages $ 0
1.33 Commercial Mortgages $ 0
1.34 Total Mortgages with Interest Overdue more than Three Months $ 0

1.4 Long-Term Mortgage Loans in Process of Foreclosure

1.41 Farm Mortgages $ 0
1.42 Residential Mortgages $ 0
1.43 Commercial Mortgages $ 0
1.44 Total Mortgages in Process of Foreclosure $ 0
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2) $ 550,849,238

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

1.61 Farm Mortgages $ 0
1.62 Residential Mortgages $ 0
1.63 Commercial Mortgages $ 0
1.64 Total Mortgages Foreclosed and Transferred to Real Estate $ 0

2. Operating Percentages:

2.1 A&H loss percent 70.000 %
2.2 A&H cost containment percent 0.300 %
2.3 A&H expense percent excluding cost containment expenses 11.700 %
3.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
3.2 If yes, please provide the amount of custodial funds held as of the reporting date $ 0
3.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
3.4 If yes, please provide the balance of the funds administered as of the reporting date $ 0
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STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL 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
Effective
Certified Date of
NAIC Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Type of Reinsurer (1 through 6) Rating
,,,,, 82627 .| 06-0839705 _____| 01/01/2014 __[Swiss Re Life & Health America Inc. T OTH/G.__.____| Authorized
_AA-1120841 .01/01/2014 ___|AIG Europe LTD GBR OTH/G.__.____|Unauthor i zed
_AA-1120158 .01/01/2014 __|Lloyd's Syndicate Number 2014 GBR OTH/G.__._.__| Authorized
.| AA-1780078 _ .01/01/2014 ___|Partner Reinsurance Europe SE IRL OTH/G.__.____|Unauthor i zed
,,,,, 00000 _.__._| . AA-1780070 _._._]..01/01/2014 __|QBE Reinsurance (Europe) LTD IRL. 0TH/G.._____.|Unauthor ized




STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

1 Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Active Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | and Other Fees | Considerations | 2 Through 5 Contracts
1.  Alabama AL L 512,510 [V 2,718,937 0 3,231,447 (11,431)
2. Alaska AK L 44,999 0 118,300 0 163,299 (1,574)
3. Arizona AZ L 1,213,262 0 3,366,462 0 4,579,724 (6,371)
4. Arkansas AR L 295,760 0 1,248,122 0 1,543,882 (6,223)
5.  California CA L 8,064,268 [V 29,222,726 0 37,286,99% (30,451)
6. Colorado CO L 2,174,983 0 10,050,466 | | 0f - 12,225,449 | (1,740)
7. Connecticut CT L 4,286,289 0 6,161,686 0 10,447,975 768,148
8. Delaware DE L 484,676 0 433,313 0 917,989 (1,905)
9. District of Columbia DC L 174,952 0 1,290,739 0 1,465,691 1,069
10. Florida FL L 4,239,849 0l 39,395,178 0 43,635,027
11.  Georgia GA L 1,835,851 0 10,944,744 | | [V 12,780,5%
12.  Hawaii HI L 77,909 0 111,839 0 189,748
13.  Idaho ID L 288,884 0 378,806 0 667,690
14. lllinois IL L 5,266,889 0 8,568,931 0 13,835,820
15. Indiana IN L 753,531 0 4,623,069 0 5,376,600
16. lowa 1A L 518,402 0 944,351 0 1,462,753
17. Kansas KS L 529,138 0 1,814,310 | 0l .. 2,343,448 ,
18.  Kentucky KY L 514,864 0 3,577,162 0 4,092,026 (445)
19. Louisiana LA L 3,780,315 0 1,574,374 0 5,354,689 (292,193)
20. Maine ME L 251,029 0 5,315,449 0 5,566,478 (4,243)
21.  Maryland MD L 1,784,413 0 5,357,212 0 7,141,625 (18,603)
22. M husetts MA L 2,272,580 0 4,660,532 0 6,933,112 (8,669)
23. Michigan M L 3,087,193 0 7,908,392 0 10,995,585 (3,171)
24.  Minnesota MN L 2,603,659 0 1,787,558 0 4,391,217 4,228
25. Mi ippi MS L 560,472 [V 2,866,332 0 3,426,804 (15,915)
26. Missouri MO L 1,199,693 0 4,711,534 0 5,911,227 1,951
27. Montana MT L 270,020 0 327,610 0 597,630 (15,536)
28. Nebraska NE L 275,634 0 531,965 0 807,599 (720),
29. Nevada NV L 328,347 0 1,376,743 0 1,705,090 2,706
30. New Hampshire NH L 410,402 0 5,080,998 0 5,491,400 (2,906)
31.  New Jersey NJ L 5,606,474 0 6,706,207 | [ 12,312,681 | | (95,389)
32.  New Mexico NM L 196,689 0 402,166 0 598,855 (3,911)
33.  New York NY L 8,226,736 [V 22,702,840 0 30,929,576 6,926,626
34.  North Carolina NC L 2,054,584 0 9,471,391 0 11,525,975 (13,441)
35.  North Dakota ND L 94,742 0 130,629 0 .. 225311 | ] (394)
36. Ohio OH L 4,309,869 0 5,141,086
37. Oklahoma OK L 623,591 0 1,970,202
38. Oregon OR L 291,037 0f . 2,020,833 ,
39. Pennsylvania PA L 7,269,786 0 5,537,662 0 12,807,448 | 13,148
40. Rhode Island RI L 159,938 0 456,958 0 616,896 604
41.  South Carolina SC L 1,030, 126 0 3,191,319 0 4,221,445 (11,119)
42.  South Dakota SD L 123,637 0 237,943 0 361,580 4
43. Tennessee TN L 1,147,886 0 8,687,659 0 9,835,545 (2,457)
44. Texas TX L 17,244,879 0l 23,505,792 0 40,750,671 (922,937)
45.  Utah uT L 359,309 0 1,158,216 0 1,517,525 (2,196)
46. Vermont VT L 338,159 0 906,532 0 1,244,691 (1,183)
47.  Virginia VA L 3,744,399 0 7,390,024 0 11,134,423 (148,957)
48. Washington WA L 1,068,528 0 3,784,585 0 4,853,113 (6,659)
49.  West Virginia A% L 232,969 0 1,084,874 0 1,317,843 (2,305)
50. Wisconsin Wi L 976,577 0 3,369,583 0 4,346,160 109,199
51.  Wyoming wy L 192,975 0 215,893 0 408,868 (7,975)
52. American Samoa AS Q 1 0 2,755 0 2,756 0
53. Guam GU Q 272 0 71,094 0 71,366
54. Puerto Rico PR L 109,509 0 98,642 0 208,151
55. U.S. Virgin Islands VI L 10,604 0 9,466,500 0 9,477,104
56. Northern Mariana Islands MP Q 0 0 0 0 0
57. Canada CAN L 464,698 0 541,247 0 1,005,945
58. Aggregate Other Aliens ... oT ... XXX (2,027) 0 (2,830,488) 0 (2,832,515)
59.  Subtotal (@) 53 | . 103,976,720 [ .| [V 281,889,984 | | [V 385,866,704
90. Reporting entity contributions for employee benefits|
plans. XXX oo 0 0 0 0 0 0
91. Dividends or refunds applied to purchase paid-up
additions and annuities XXX oo 30,517,798 0 0 0 30,517,798 0
92. Dividends or refunds applied to shorten endowment|
or premium paying period XXX oo 0 0 0 0 0 0
93.  Premium or annuity considerations waived under
disability or other contract provisions. XXX ..o 395,660 0 24,166 0 419,826 0
94.  Aggregate or other amounts not allocable by State | XXX 0 0 0 0 0 0
95. Totals (Direct Business) XXX oo 134,890,178 | | 0 . 281,914,150 0 416,804,328 | . 6,069,762
96. Plus Reinsurance Assumed. XXX .. 302,605 0 11,679,376 0 11,981,981 0
97  Totals (All Business) XXX ..o 135,192,783 | | [V 293,593,526 0 428,786,309 [ | 6,069,762
98. Less Reinsurance Ceded XXX fo 61,022,607 0 11,433,932 0 72,456,539 0
99. Totals (All Business) less Reinsurance Ceded XXX 74,170,176 0 282,159,5% 0 356,329,770 6,069,762
DETAILS OF WRITE-INS
58001. Afghanistan 0 0 7,954,993 0 7,954,993
58002. Algeria 0 0 (16,270,521) 0 (16,270,521)
58003. Angola 0 0 (4,506,255) 0 (4,506,255)
58998. Summary of remaining write-ins for Line 58 from
overflow page XXX oo (2,027) 0 9,991,295 0 9,989,268 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX (2,027) 0 (2,830,488) 0 (2,832,515) 0
9401, XXX
9402. XXX
9403. XXX
9498. Summary of remaining write-ins for Line 94 from
overflow page XXX . 0 0 0 0 0 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0

(L) Licensed or Chartered - Licensed Insurance Carrier or Domiciled RRG; (R) Registered - Non-domiciled RRGs; (Q) Qualified - Qualified or Accredited Reinsurer; (E) Eligible - Reporting
Entities eligible or approved to write Surplus Lines in the state; (N) None of the above - Not allowed to write business in the state.
(a) Insert the number of L responses except for Canada and Other Alien.
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STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

The followin

(identified by an asterisk, and 1if

affiliates, as of March 31, 2014:

(A Delaware corporation and ultimate parent company)

PART 1 —— ORGANIZATION CHART

Cigna CORPORATION

|
| Cigna Holdings, Inc.

Cigna Intellectual Property, Inc.

Cigna Investment Group,

Inc.

Cigna International Finance Inc.

Former Cigna Investments, Inc.

Cottage Grove Real

Estate, Inc.

Cigna Investments,

Inc.

ne Partners III, Inc.

|
|Cigna Mezzani
|

| Cigna

Mezzanine Partners III, LP

Cigna Benefit

s Financing, Inc.

(EI # 0109478

89, DE)

Connecticut General Corporation

Benefit Management

Corp.

(ET # 81-0585518)

*Allegiance L

ife & Health Insu

ance Company
MT)

Allegiance B

(ET # 20-4433475, NAIC # 12814,
*Allegiance Re, Inc.
(ET # 20- 3851464 MT)

enefit Plan Management, Inc.

Allegiance C

OBRA Services, Inc.

Allegiance P

rovider Direct, LIC

Community He

alth Network, LLC

Intermountai

n Underwriters, Inc.

Star Point,

LLC

HealthSpring, Inc.

NewQuest, LL

C

Bravo Health, LIC

(ET # 65-1129599,

NAIC #11532, FL)

NewQuest Management of TIllinois, LLC

NewQuest Management of Florida, LLC

HealthSpring Management of America, LLC

NewQuest Management of West Virginia, LLC

TexQuest, LLC

HouQuest, LLC

|
GulfQuest, LP
NewQuest Management of Alabama, LLC

HealthSpring USA, LIC

HealthSpring Management, Inc.

HealthSpring of Tennessee,

Inc
(ET # 62-1593150, NAIC # 1152 2, MD)

Tennessee Quest, LLC

HealthSpring Pharmacy Services, LLC

HealthSpring Pharmacy of Tennessee,

*Bravo Health Mid- Atlantlc, Inc.

i( EI # 52-2259087, NAIC # 10095, MD)

| *Bravo Health Pennsylvania, Inc.

| (ETI # 52-2363406, NAIC # 11254, PA)
*HealthSpring Life & Health Insurance Company
(ET # 20-8534298, NAIC # 12902, TX)
*HealthSpring of Alabama, Inc.
(ET # 63-0925225, NAIC # 95781, AL)
*HealthSpring of Florida, Inc.

LLC

Home

Physicians Management, LLC

*Cigna Arbor Life T

nsurance Company

(ET # 03-0452349, N

|
Cigna Behavioral He

ATIC # 13733, CT)
alth, Inc.

|
|Cigna Behavioral Health of California, Inc.

(ET# 94-3107309)

|
|
|Cigna Behavioral Health of Texas, Inc.
| (EI# 75-2751090)

|[MCC Independent Practice Association of New York,

Inc.

|
Cigna Dental Health,

Inc.

Cigna Dental Health of California, Inc.

Cigna Dental Health of Colo

rado, Inc.

|
|
i (EI# 59-2600475, CA)
|
|

(EI# 59-2675861,

NAIC # 11175, CO)

12

and

all

is a listing identifying and indicating the interrelationships among all affiliated 1nsurers
such insurer 1is  incorporated in the United States of America,
Federal Employer Identification Number, NAIC Company Code and Jurisdiction of Incorporation)
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12.1

Cigna Dental Health of Delaware, Inc.
(EI# 59-2676987, NAIC # 95380, DE)
Cigna Dental Health of Florida, Inc.
(EI# 59-1611217, NAIC # 52021, FL)
Cigna Dental Health of TIllinois, Inc.
(EI# 06-1351097, IL)
Cigna Dental Health of Kansas, Inc.
(EI# 59-2625350, NAIC # 52024, K9)
Cigna Dental Health of Kentucky, Inc.
(EI# 59-2619589, NAIC # 52108, KY)
Cigna Dental Health of Missouri, Inc.
(EI#06-1582068, NAIC # 11160, MO)
Cigna Dental Health of New Jersey, Inc.
(EI# 59-2308062, NAIC # 11167, NJ)
Cigna Dental Health of North Carolina, Inc.
(EI# 56-1803464 , NAIC # 95179, NC)
Cigna Dental Health of Ohio, Inc.
(EI# 59-2579774, NAIC # 47805, OH)
Cigna Dental Health of Pennsylvania, Inc.
(EI# 52-1220578, NAIC # 47041, PA)
Cigna Dental Health of Texas, Inc.
(EI# 59-2676977, NAIC # 95037, TX)
Cigna Dental Health of Virginia, Inc.
(EI# 52-2188914, NAIC # 52617, VA)
Cigna Dental Health Plan of Arizona, Inc.
(EI# 86-0807222, NAIC # 47013, AZz7)
Cigna Dental Health of Maryland, Inc.
(EI#20-2844020, NAIC #48119, MD)
Cigna Health Corporation
Healthsource, Inc.
Cigna HealthCare of Arizona, Inc.
(EI# 86-0334392, NAIC#95125, A7)
Cigna HealthCare of California, Inc.
(EI# 95-3310115, CA)
Cigna HealthCare of Colorado, Inc.
(EI# 84-1004500, NAIC # 95604, CO)
Cigna HealthCare of Connecticut, Inc
(EI# 06-1141174, NAIC # 95660, CT)
Cigna HealthCare of Florida, Inc
(EI# 59-2089259, NAIC # 95136, FL)
Cigna HealthCare of TIllinois, Inc.
(EI# 36-3385638, NAIC # 95602, IL)
Cigna HealthCare of Maine, Inc.
(EI# 01-0418220, NAIC # 95447, ME)
Cigna HealthCare of Massachusetts, Inc
(EI# 02-0402111, NAIC # 95220, MA)
Cigna HealthCare Mid-Atlantic, Inc.
(EI# 52-1404350, NAIC # 95599, MD)
Cigna HealthCare of New Hampshire, Inc
(EI# 02-0387749, NAIC # 95493, NH)
Cigna HealthCare of New Jersey, Inc.
(EI# 22-2720890, NAIC # 95500, NJ)
Cigna HealthCare of Pennsylvania, Inc
(EI# 23-2301807, NAIC # 95121, PA)
Cigna HealthCare of St. Louis, Inc.
(EI# 36-3359925, NAIC # 95635, MO)
Cigna HealthCare of Utah, Inc.
(EI# 62-1230908, NAIC # 95518, UT)
Cigna HealthCare of Georgia, Inc.
(EIF 58-1641057, NAIC # 96229, GA)
Cigna HealthCare of Texas, Inc.
(EI# 74-2767437, NAIC # 95383, TX)
Cigna HealthCare of Indiana, Inc.
(EI# 35-1679172, NAIC # 95525, 1IN)
Cigna HealthCare of New York, Inc.
(EI# 11-2758941, NAIC # 95488, NY)
Cigna HealthCare of Tennessee, Inc.
(EI# 62-1218053, NAIC # 95606, TN)
Cigna HealthCare of North Carolina, Inc.
(EI# 56-1479515, NAIC# 95132, NC)
Cigna HealthCare of South Carolina, Inc.
(EI# 06-1185590, NAIC # 95708, SC)
*Temple Insurance Company Limited
Arizona Health Plan, Inc.
Healthsource Properties, Inc.
Managed Care Consultants, Inc.
Choicelinx Corporation
?aqamore Health Network, Inc.
Cigna Healthcare Holdings, Inc.
(ET# F4—O985843)
| Great—-West Healthcare of TIllinois, Inc.
| (EI# 93-1174749, NAIC 95388, IL)
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|Cigna Healthcare, Inc.

*Cigna Life Insurance Company of Canada
(AA-1560515)

*Cigna Life Insurance Company of New York
(EIf 13-2556568, NAIC # 64548, NY)

*Connecticut General Life Insurance Company
(EIF 06-0303370, NAIC # 62308, CT)

CG Gillette Ridge, LLC

I Gillette Ridge Apartments LIC
CG Merrick, LIC

i Merrick Park LLC

| _Merrick Park Parking LLC
CG Mystic Center LLC
étation Landing Holding LLC
CG Mystic Land LLC
i ND/CG Holding LLC
CG Skyline, LIC
Skyline ND/CG LIC
|[ND Mystic Center Note LLC

|Skyline Mezzanine Borrower, LLC

| |Skyline at Station Landing, LLC

Careallies, LLC

Carson Bayport 1 LP
CG Bayport LLC

| _Bayport Colony Apartments LLC

CG-LINA Bayport T LILC

Cigna Onsite Health, LLC

CR Lquwood Investors, LP
| ND/CRlLonqwood LLC
|ARE/ND/CR Longwood LLC

Gillette Ridge Community Council, Inc.

Gillette Ridge Golf LLC

Hazard Center Investment Company LLC

Secon Properties, LP.

Teal Rock 501 Grant Street GP, LLC
Teal Rock 501 Grant Street, LP

Tel-Drug of Pennsylvania, LLC

CG-LINA Realty Investors LLC

115 Sansome Street Associates, LLC

121 Tasman Apartments LLC

Alto Apartments LLC
CG-LINA Paper Box LLC

Cigna Affiliates Realty Investment Group, LLC
(EI# 27-5402196, DE)

Market Street Residential Holdings LLC

|

|Arborpoint at Market Street LLC
Market Street Retail Holdings LLC

|[Market Street South LLC

Diamondview Tower CM-CG LLC

CR Washington Street Investors LP

Civic Holding LLC
Dulles Town Center Mall, LLC

AEW/FDG, LP
ND/CR Unicorn LLC
Union Wharf Apartments LLC

AMD Apartments Limited Partnership

SP_Newport Crossing LLC

PUR Arbors Apartments Venture LLC

CG Seventh Street, LIC
Ideal Properties II LLC
Allesandro Partners, LLC

Mallory Square Partners I, LLC

Houston Briar Forest Apartments Limited Partnership

Newtown Partners II, LP
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Newtown Square GP LIC

AFA Apartments Limited Partnership

SB-SNH LLC
| 680 Investors LLC
1685 New Hampshire LLC

CGGL 18301 LLC

Unico/CG Commonwealth LLC
iCommonwealth Acquisition LLC

Unico-CG Lovejoy LLC

CORAC LLC

Bridgepoint Office Park Associates, LLC
(EI# 27-3923999, DE)

Fairway Center Associates, LLC
(EI# 27-3126102, DE)

Henry on the Park Associates, LLC
(ET 27-3582688, DE)

*Cigna Health and Life Insurance Company
(ET # 59-1031071, NAIC # 67369, CT)

LLC

CarePlexus,
(EI# 45-2681649; DE)

s
6
Cigna Corporate Services, LLC
(ETI 27-3396038,
uran
1903
e
il

Agency, LLC
, CT)

e Life Insurance Company
95, NAIC # 61727, OH)

Central Reser
(ET # 34-0970

|
|Provident American Life & Health Insurance Company

(ET # 23-1335885, NAIC # 67903, OH)

|
| |United Benefit Life Insurance Company
i (EI # 75-2305400, NAIC # 65269, OH)

Loval American Life Insurance Company
(ET # F3—O343428, NAIC # 65722, OH)

| American Retirement Life Insurance Company
) (ETI # 59-2760189, NAIC # 88366, OH)
Cigna Health Management, Inc.

(EI# 23-1728483, DE)

Kronos Optimal Health Company
(20-8064696, AZ)

*Life Insurance Company of North America

(ET# 23-1503749, NAIC # 65498, PA)

*Cigna & CMC Life Insurance Company Limited
(remaining interest owned by an unaffiliated party)

*LINA Life Insurance Company of Korea

LINA Financial Service

Cigna Korea Foundation

Cigna Direct Marketing Company, Inc.

Tel-Drug, Inc.

Vielife Holdings Limited

Vielife Limited

Vielife Services, Inc.

Businesshealth UK Limited

CG Individual Tax Benefit Payments, Inc.

CG Life Pension Benefits Payments, Inc.

CG LINA Pension Benefits Payments, Inc.

Cigna Federal Benefits, Inc.

Cigna Healthcare Benefits, Inc.

Cigna Integratedcare, Inc.

Cigna Managed Care Benefits Company

Cigna Re Corporation

| Blodget & Hazard Limited

Cigna Resource Manager, Inc.

Connecticut General Benefit Payments, Inc.

Healthsource Benefits, Inc.

| IHN, Inc.

LINA Benefit Payments, Inc.

Mediversal, Inc.

Cigna

| Universal Claims Administration

Global Holdings, Inc.

Cigna International Corporation, Inc.

Cigna International Services, Inc.
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Cigna International Marketing (Thailand) Limited
CGO Participatos LTDA
YCFM Servicos LTDA

*Cigna Global Reinsurance Company, Ltd.

Cigna Holdings Overseas, Inc.

Cigna Alder Holdings, LLC
Cigna Bellevue Alpha LLC

Cigna Havyat Sigorta, A.S.

Cigna Linden Holdings, Inc.
|Cigna Laurel Holdings, Ltd.
Cigna Nederland Alpha Cooperatief U.A.

|Cigna Nederland Beta B.V.

|Cigna Nederland Gamma B.V.
|
| |Cigna Finans Emeklilik Ve Hayat A.S.

*Cigna Life Insurance Company of Furope S.A.-N.V.

Cigna Magnolia Holdings, Ltd.
CignalMyrtle Holdings, Ltd
|Cigna Elmwood Holdings, SPRL

*Cigna Europe Insurance Company S.A.-N.V.

Cigna European Services (UK) Limited
|Cigna 2000 UK Pension LTD
Cigna Health Solution India Pvt. Ltd.

Cigna International Services Australia Pty Ltd

Cigna Apac Holdings Limited

| Cigna Chestnut Holdings, Ltd.

|

| | *Cigna Life Insurance New Zealand Limited
|
|

Vanbreda International Sdn. Bhd.

|
| | Cigna Hong Kong Holdings Company Limited

|Cigna Data Services (Shanghai) Company Limited

|Cigna HILA Technology Services Limited

| *Cigna Worldwide General Insurance Company Limited

| *Cigna Worldwide Life Insurance Company Limited

|
[Cigna Taiwan Life Assurance Company Limited

Cigna Poplar Holdings, Inc.

=
[o8

PT GARllndonesia
|PT PGU Indonesia
RHP (Thailand) Limited

|Cigna Brokerage Services (Thailand) Limited

| *Cigna Non-Life Insurance Brokerage (Thailand) Limited

|
|KDM (Thailand) Limited

|
| *Cigna Insurance Public Company Limited

“Cigna Global Insurance Company Limited

|Vanbreda International BVBA
| | | |

|
| | | | |Vanbreda International (Beijing) Consultants and Administrators Co.

|
| Vanbreda International, LLC

|Vanbreda International (Dubai) Limited

CignaTTK Health Insurance Company Limited

Cigna Saico Benefits Services W.L.L.

*Cigna Worldwide Insurance Company
(EI# 23-2088429, NAIC # 90859, DE)

*PT. Asuransi Cigna

FirstAssist Group Holdings Limited

FirstAssist Group Limited

|
|FirstAssist Administration Limited

|
|Brighter Business Limited

|FirstAssist Legal Protection Limited

Cigna_Insurance Services (Europe) Limited
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€l

1 2 3 4 13 14 15
Type If
of Control Control
(Ownership, is
Name of Securities Relation- Board, Owner-
Exchange Domi- ship Management, ship
NAIC Federal if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) *
0901 __|Cigna Group _._ 06-1059331 _[ 1591167 _____ 0000701221 __ __|Cigna Corporation . Cigna Corporation Ownership. 100.000 ___{Cigna Corporation ___
.0901 __|Cigna Group _._ 06-1072796 (1591167 _____ 0000701221 __ _(Cigna Holdings, Inc. ... Cigna Corporation Ownership. 100.000 ___{Cigna Corporation ___

_|Cigna Intellectual Property, Inc.
_|Cigna Investment Group, Inc. _ ..
_|Cigna International Finance, Inc.
_|Former Cigna Investments, Inc
_|Cigna Investments, Inc. . .
_|Cigna Mezzanine Partners 111, L.P.
_|Cottage Grove Real Estate, Inc.
_|Cigna Mezzanine Partners 111, Inc.
_[Cigna Benefits Financing, Inc. ____

.0901 __|Cigna Group _._
0901 __|Cigna Group
0901 __|Cigna Group
0901 __|Cigna Group _._
0901 __|Cigna Group _._
0901 __|Cigna Group
0901 __|Cigna Group
.0901 __|Cigna Group _._
.0901 __|Cigna Group _._

51-0402128 _( 1591167 _.__. 0000701221 _.
.| 06-1005823 _| 1591167 ... 0000701221 _.
.|52-0291385 _| 1591167 ... 0000701221 _.
23-1914061 [ 1591167 ____. 0000701221 _.
06-0861092 _( 1591167 _.__. 0000701221 _.
.| 06-1336442 _| 1591167 ... 0000701221 _.
.| 06-1207641 _| 1591167 ... 0000701221 _.
06-1336442 _| 1591167 _.__. 0000701221 _.
01-0947889 _( 1591167 _.__. 0000701221 _.

Cigna Holdings, Inc. Ownership. .100.000 ___{Cigna Corporation ___
_|Cigna Holdings, Inc. Ownership. 100.000 ___{Cigna Corporation
_|Cigna Investment Group, Inc. Ownership. 100.000 ___{Cigna Corporation
Cigna Investment Group, Inc. Ownership. 100.000 ___{Cigna Corporation ___
Cigna Investment Group, Inc. Ownership. 100.000 ___{Cigna Corporation ___
_|Cigna Mezzanine Partners I11, Inc. Ownership. 100.000 ___{Cigna Corporation
_|Cigna Investment Group, Inc. Ownership. 100.000 ___{Cigna Corporation
Cigna Investments, Inc. Ownership. .100.000 ___{Cigna Corporation ___
Cigna Investments, Inc. Ownership. .100.000 ___{Cigna Corporation ___

0901 __|Cigna Group _|06-0840391 [ 1591167 _____ 0000701221 __ _|Connecticut General Corporation ___ Cigna Holdings, Inc. Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group _._ 81-0585518 _( 1591167 _____ 0000701221 __ _[Benefit Management Corp. Connecticut General Corporation Ownership. 100.000 ___{Cigna Corporation ___
Allegiance Life & Health Insurance Company
0901 __|Cigna Group _._ 20-4433475 (1591167 _____ 0000701221 __ Benefit Management Corp. Ownership. 100.000 ___{Cigna Corporation ___
0901 __|Cigna Group | 20-3851464 (1591167 _____ 0000701221 __ _|Allegiance Re, Inc. _|Benefit Management Corp. Ownership. 100.000 ___|{Cigna Corporation
.0901 __|Cigna Group _._ 81-0400550 _[ 1591167 _____ 0000701221 __ _|Allegiance Benefit Plan Management, Inc. Benefit Management Corp. Ownership. 100.000 ___{Cigna Corporation ___
0901 __|Cigna Group _._ 71-0916514 (1591167 _____ 0000701221 __ _|Allegiance COBRA Services, Inc. ___ Benefit Management Corp. Ownership. .100.000 ___{Cigna Corporation ___
0901 __|Cigna Group _|00-0000000 _{ 1591167 _____ 0000701221 __ _|Allegiance Provider Direct, LLC . _|Benefit Management Corp. Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group _|00-0000000 _{ 1591167 _____ 0000701221 __ _.|Community Health Network, LLC _|Benefit Management Corp. Ownership. .50.000 ____|Cigna Corporation
0901 __|Cigna Group _._. 81-0425785 (1591167 _____ 0000701221 __ | Intermountain Underwriters, Inc. Benefit Management Corp. Ownership. .100.000 ___{Cigna Corporation ___
0901 __|Cigna Group _._ 00-0000000 _{ 1591167 _____ 0000701221 __ __|Star Point, LLC Benefit Management Corp. Ownership. 100.000 ___{Cigna Corporation ___
0901 __|Cigna Group | 20-1821898 _[ 1591167 _____ 0000701221 __ _|HealthSpring, Inc. .. . ___|Connecticut General Corporation Ownership. 100.000 ___|{Cigna Corporation
0901 __|Cigna Group | 76-0628370 _| 1591167 ____ 0000701221 _ |NewQuest, LLC _|HealthSpring, Inc. Ownership -100.000 _._{Cigna Corporation
0901 __|Cigna Group ____ 52-1929677 | 1591167 ____ 0000701221 __|Bravo Health, LLC . NewQuest, LLC Ownership -100.000 _._{Cigna Corporation ____
.0901 __|Cigna Group _._ 52-2259087 1591167 _____ 0000701221 __ _|Bravo Health Mid-Atlantic, Inc. ... . Bravo Health, LLC Ownership. .100.000 ___{Cigna Corporation ___
0901 __|Cigna Group _._ 52-2363406 _( 1591167 _____ 0000701221 __ _[Bravo Health Pennsylvania, Inc. Bravo Health, LLC Ownership. 100.000 ___{Cigna Corporation ___
HealthSpring Life & Health Insurance
0901 __|Cigna Group ____ 20-8534298 _| 1591167 ____ 0000701221 _ | Company, Inc. NewQuest, LLC Ownership -100.000 _._{Cigna Corporation ____
0901 __|Cigna Group 63-0925225 | 1591167 ____ 0000701221 _|HealthSpring of Alabama, Inc. __ _[NewQuest, LLC Ownership -100.000 _._{Cigna Corporation

_[NewQuest, LLC Ownership 100.000 ___{Cigna Corporation
NewQuest, LLC Ownership .100.000 ___{Cigna Corporation ___
NewQuest, LLC Ownership .100.000 ___{Cigna Corporation ___
__[NewQuest, LLC Ownership 100.000 ___{Cigna Corporation
_|NewQuest, LLC Ownership 100.000 ___{Cigna Corporation
NewQuest, LLC Ownership 100.000 ___{Cigna Corporation ___
NewQuest, LLC Ownership .100.000 ___{Cigna Corporation ___
___[HouQuest, LLC Ownership 99.000 __._|Cigna Corporation
__[NewQuest, LLC Ownership 100.000 ___{Cigna Corporation
__[NewQuest, LLC Ownership 100.000 ___{Cigna Corporation
__[NewQuest, LLC Ownership 100.000 ___{Cigna Corporation
__|Heal thSpring Management, Inc. Ownership. 100.000 ___{Cigna Corporation
HealthSpring Management, Inc. Ownership. 100.000 ___{Cigna Corporation ___
NewQuest, LLC Ownership .100.000 ___{Cigna Corporation ___
___|HealthSpring Pharmacy Services, LLC .| Ownership .. 100.000 ___{Cigna Corporation
__|Connecticut General Corporation Ownership. 100.000 ___{Cigna Corporation
Connecticut General Corporation Ownership. .100.000 ___{Cigna Corporation ___

_|HealthSpring of Florida, Inc. .
_|NewQuest Management of Illinois, LLC |
_[NewQuest Management of Florida, LLC ... |
_|HealthSpring Management of America, LLC ____|
_|NewQuest Management of West Virginia, LLC .| |
_ | TexQuest, LLC
__|HouQuest, LLC
_|GulfQuest, LP .
_[NewQuest Management of Alabama, LLC . L
_.|HealthSpring USA, LLC
_. |Heal thSpring Management, Inc. .
_.|HealthSpring of Tennessee, Inc. ... .
_ | Tennessee Quest, LLC .
_.|Heal thSpring Pharmacy Services, LLC .. |
_|HealthSpring Pharmacy of Tennessee, LLC .__| |
_|Cigna Arbor Life Insurance Company
_[Cigna Behavioral Health, Inc.
Cigna Behavioral Health of California,
94-3107309 1591167 _____ 0000701221 __ Inc. _CA | 1 — Cigna Behavioral Health, Inc. Ownership. 100.000 ___{Cigna Corporation ___
75-2751090 [ 1591167 _____ 0000701221 | . Cigna Behavioral Health of Texas, Inc. ... [ ). NIA Cigna Behavioral Health, Inc. Ownership. 100.000 ___{Cigna Corporation .

0901 __|Cigna Group
0901 __|Cigna Group _._
.0901 __|Cigna Group _._
0901 __|Cigna Group
0901 __|Cigna Group
0901 __|Cigna Group _._
0901 __|Cigna Group _._
0901 __|Cigna Group
0901 __|Cigna Group
0901 __|Cigna Group
0901 __|Cigna Group
0901 __|Cigna Group
0901 __|Cigna Group _._
0901 __|Cigna Group _._
0901 __|Cigna Group
0901 __|Cigna Group
.0901 __|Cigna Group _._

.| 65-1129599 | 1591167 _.__. 0000701221 _.
77-0632665 _| 1591167 _.__. 0000701221 _.
20-4954206 _( 1591167 _.__. 0000701221 _.
.| 20-8647386 .| 1591167 ... 0000701221 _.
.| 45-0633893 _| 1591167 ... 0000701221 _.
75-3108527 _[ 1591167 _.__. 0000701221 _.
75-3108521 _[ 1591167 ____. 0000701221 _.
| 1591167 .. 0000701221 _.
[ 1591167 ___ 0000701221 _.
.| 1591167 ___ 0000701221 _.
| 1591167 .. 0000701221 _.
- .| 1591167 ___ 0000701221 _.

20-5524622 _( 1591167 _.__. 0000701221 _.
26-2353476 [ 1591167 ___. 0000701221 _.
.| 26-2353772 | 1591167 ... 0000701221 _.
.| 03-0452349 _| 1591167 ... 0000701221 _.
41-1648670 _| 1591167 ____. 0000701221 _.

0901 __|Cigna Group _._
0901 __|Cigna Group _._
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15
Type If
of Control Control
(Ownership, is
Name of Securities Relation- Board, Owner-
Exchange Domi- ship Management, ship
NAIC Federal if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) *
MCC Independent Practice Association of
..0901 ___|Cigna Group ... | 06-1346406 (1591167 _____ 0000701221 | ... New York, Inc. Cigna Behavioral Health, Inc. Ownership. 100.000 ___{Cigna Corporation ... |_... ...
.0901 __|Cigna Group _._ 59-2308055 _[ 1591167 _____ 0000701221 __ _|Cigna Dental Health, Inc. ... Connecticut General Corporation Ownership. .100.000 ___{Cigna Corporation ___
0901 __|Cigna Group _|59-2600475 _[ 1591167 _____ 0000701221 __ _|Cigna Dental Health Of California, Inc __[Cigna Dental Health, Inc. Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group _|59-2675861 _| 1591167 ___ 0000701221 __ _|Cigna Dental Health Of Colorado, Inc. . _|Cigna Dental Health, Inc. Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group _._ 59-2676987 (1591167 _____ 0000701221 __ _|Cigna Dental Health Of Delaware, Inc. .| . Cigna Dental Health, Inc. Ownership. 100.000 ___{Cigna Corporation ___
0901 __|Cigna Group _._ 59-1611217 (1591167 _____ 0000701221 __ _|Cigna Dental Health Of Florida, Inc. ... Cigna Dental Health, Inc. Ownership. 100.000 ___{Cigna Corporation ___
0901 __|Cigna Group .| 06-1351097 _| 1591167 _____ 0000701221 __ _|Cigna Dental Health of Illinois, Inc __[Cigna Dental Health, Inc. Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group _|59-2625350 | 1591167 ___ 0000701221 __ _|Cigna Dental Health Of Kansas, Inc. . _|Cigna Dental Health, Inc. Ownership. 100.000 ___{Cigna Corporation
.0901 __|Cigna Group _._ 59-2619589 (1591167 _____ 0000701221 __ _|Cigna Dental Health Of Kentucky, Inc. ... Cigna Dental Health, Inc. Ownership. .100.000 ___{Cigna Corporation ___
.0901 __|Cigna Group _._ 06-1582068 _[ 1591167 _____ 0000701221 __ _|Cigna Dental Health Of Missouri, Inc. .. Cigna Dental Health, Inc. Ownership. .100.000 ___{Cigna Corporation ___
0901 __|Cigna Group _._ 59-2308062 _[ 1591167 _____ 0000701221 __ _[Cigna Dental Health Of New Jersey, Inc. .| Cigna Dental Health, Inc. Ownership. .100.000 ___{Cigna Corporation ___
Cigna Dental Health Of North Carolina,
0901 __|Cigna Group 56-1803464 (1591167 _____ 0000701221 __ Inc. __[Cigna Dental Health, Inc. Ownership. 100.000 ___|{Cigna Corporation
0901 __|Cigna Group 59-2579774 (1591167 _____ 0000701221 __ _|Cigna Dental Health Of Ohio, Inc. ... __[Cigna Dental Health, Inc. Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group 52-1220578 (1591167 _____ 0000701221 __ _|Cigna Dental Health Of Pennsylvania, Inc. _. _|Cigna Dental Health, Inc. Ownership. 100.000 ___|{Cigna Corporation
.0901 __|Cigna Group _._ 59-2676977 (1591167 _____ 0000701221 __ _|Cigna Dental Health Of Texas, Inc. Cigna Dental Health, Inc. Ownership. 100.000 ___{Cigna Corporation ___
0901 __|Cigna Group _._ 52-2188914 (1591167 _____ 0000701221 __ _|Cigna Dental Health Of Virginia, Inc. ... Cigna Dental Health, Inc. Ownership. .100.000 ___{Cigna Corporation ___
0901 __|Cigna Group 86-0807222 (1591167 _____ 0000701221 __ _|Cigna Dental Health Plan Of Arizona, Inc. __[Cigna Dental Health, Inc. Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group _|59-2740468 | 1591167 ___ 0000701221 __ _|Cigna Dental Health Of Maryland, Inc. . _|Cigna Dental Health, Inc. Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group _._. 62-1312478 (1591167 _____ 0000701221 __ _|Cigna Health Corporation Connecticut General Corporation Ownership. .100.000 ___{Cigna Corporation ___
0901 __|Cigna Group _._ 02-0387748 (1591167 _____ 0000701221 __ _. |Healthsource, Inc. Cigna Health Corporation Ownership. 100.000 ___{Cigna Corporation ___
0901 __|Cigna Group .| 86-0334392 | 1591167 ___ 0000701221 __ _|Cigna HealthCare of Arizona, Inc. .. __|Healthsource, Inc. Ownership. 100.000 ___|{Cigna Corporation
0901 __|Cigna Group _95-3310115 [ 1591167 _____ 0000701221 __ _|Cigna HealthCare of California, Inc. __|Healthsource, Inc. Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group _._ 84-1004500 _[ 1591167 _____ 0000701221 __ _|Cigna HealthCare of Colorado, Inc. ... Healthsource, Inc. Ownership. .100.000 ___{Cigna Corporation ___
.0901 __|Cigna Group _._ 06-1141174 (1591167 _____ 0000701221 __ _|Cigna HealthCare of Connecticut, Inc. _ Healthsource, Inc. Ownership. .100.000 ___{Cigna Corporation ___
0901 __|Cigna Group 59-2089259 (1591167 _____ 0000701221 __ _|Cigna HealthCare of Florida, Inc. . __|Healthsource, Inc. Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group _._. 36-3385638 1591167 _____ 0000701221 __ _|Cigna HealthCare of Illinois, Inc. _ Healthsource, Inc. Ownership. .100.000 ___{Cigna Corporation ___
0901 __|Cigna Group _._ 01-0418220 _( 1591167 _____ 0000701221 __ _|Cigna HealthCare of Maine, Inc. .. __ Healthsource, Inc. Ownership. 100.000 ___{Cigna Corporation ___
0901 __|Cigna Group 02-0402111 (1591167 _____ 0000701221 __ _|Cigna HealthCare of Massachusetts, Inc __|Healthsource, Inc. Ownership. 100.000 ___|{Cigna Corporation
0901 __|Cigna Group 52-1404350 (1591167 _____ 0000701221 __ _|Cigna HealthCare Mid-Atlantic, Inc. ____ i __|Healthsource, Inc. Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group _._ 02-0387749 (1591167 _____ 0000701221 __ _|Cigna HealthCare of New Hampshire, Inc. ____] Healthsource, Inc. Ownership. .100.000 ___{Cigna Corporation ___
.0901 __|Cigna Group _._ 22-2720890 _( 1591167 _____ 0000701221 __ _|Cigna HealthCare of New Jersey, Inc. ... Healthsource, Inc. Ownership. .100.000 ___{Cigna Corporation ___
0901 __|Cigna Group 23-2301807 (1591167 _____ 0000701221 __ _|Cigna HealthCare of Pennsylvania, Inc. .. __|Healthsource, Inc. Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group 36-3350925 1591167 _____ 0000701221 __ _|Cigna HealthCare of St. Louis, Inc. __|Healthsource, Inc. Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group _._ 62-1230908 _[ 1591167 _____ 0000701221 __ _|Cigna HealthCare of Utah, Inc. Healthsource, Inc. Ownership. 100.000 ___{Cigna Corporation ___
0901 __|Cigna Group _._ 58-1641057 (1591167 _____ 0000701221 __ _|Cigna HealthCare of Georgia, Inc. ___ Healthsource, Inc. Ownership. .100.000 ___{Cigna Corporation ___
0901 __|Cigna Group 74-2767437 (1591167 _____ 0000701221 __ _|Cigna HealthCare of Texas, Inc. ___ __|Healthsource, Inc. Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group 35-1679172 (1591167 _____ 0000701221 __ _|Cigna HealthCare of Indiana, Inc. __|Healthsource, Inc. Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group 11-2758941 | 1591167 ___ 0000701221 __ _|Cigna HealthCare of New York, Inc. . __|Healthsource, Inc. Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group 62-1218053 _[ 1591167 _____ 0000701221 __ _|Cigna HealthCare of Tennesee, Inc. __|Healthsource, Inc. Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group 56-1479515 (1591167 _____ 0000701221 __ _|Cigna HealthCare of North Carolina, Inc. .. __|Healthsource, Inc. Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group _._ 06-1185590 _[ 1591167 _____ 0000701221 __ _|Cigna HealthCare of South Carolina, Inc. .. Healthsource, Inc. Ownership. 100.000 ___{Cigna Corporation ___
0901 __|Cigna Group _._ 00-0000000 _{ 1591167 _____ 0000701221 __ _|Temple Insurance Company Limited Healthsource, Inc. Ownership. .100.000 ___{Cigna Corporation ___
0901 __|Cigna Group .| 86-3581583 _[ 1591167 _____ 0000701221 __ _|Arizona Health Plan, Inc. .. ... ___|Healthsource, Inc. Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group _|02-0467679 (1591167 _____ 0000701221 __ _. |Heal thsource Properties, Inc. _[Healthsource, Inc. Ownership. 100.000 ___{Cigna Corporation
.0901 __|Cigna Group _._ 00-0000000 _{ 1591167 _____ 0000701221 __ _. [Managed Care Consultants, Inc. Cigna Health Corporation Ownership. .100.000 ___{Cigna Corporation ___
0901 __|Cigna Group _._ 02-0515554 (1591167 _____ 0000701221 __ _|Choicelinx Corporation ] Cigna Health Corporation Ownership. .100.000 ___{Cigna Corporation ___
0901 __|Cigna Group | 35-1641636 [ 1591167 _____ 0000701221 __ _.|Sagamore Health Network, Inc. __|Cigna Health Corporation Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group .| 84-0985843 (1591167 _____ 0000701221 __ _|Cigna Healthcare Holdings, Inc. ... _|Connecticut General Corporation Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group _._ 93-1174749 (1591167 _____ 0000701221 __ _|Great-West Healthcare of Illinois, Inc. .| _ Cigna Healthcare Holdings, Inc. Ownership. .100.000 ___{Cigna Corporation .
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0901 __|Cigna Group _._ - 02-0495422 (1591167 _____ 0000701221 __ _|Cigna Healthcare, Inc. VT NIA Cigna Healthcare Holdings, Inc. Ownership. .100.000 ___{Cigna Corporation .. |[_..
.0901 __|Cigna Group _._ AA-1560515 | 1591167 _____ 0000701221 __ _[Cigna Life Insurance Company of Canada ... CCAN ) | 1 — Connecticut General Corporation Ownership. .100.000 _._{Cigna Corporation .. |[_..

0901 __|Cigna Group 13-2556568 | 3281743 0000701221 | ... Cigna Life Insurance Company of New York | NY___| . | 1 — Connecticut General Corporation Ownership. 100.000 ___{Cigna Corporation .. |_... ...
Connecticut General Life Insurance Company
0901 __|Cigna Group 06-0303370 1591167 _____ 0000701221 __ _CT Connecticut General Corporation Ownership. 100.000 ___{Cigna Corporation .. |_... ...
Connecticut General Life Insurance
0901 __|Cigna Group _._ 06-0303370 1591167 _____ 0000701221 __ _|CG Gillette Ridge, LLC ] CDE )] DS ... Company Ownership. .100.000 _._{Cigna Corporation .. |[_..
0901 __|Cigna Group _._ 74-3091940 (1591167 _____ 0000701221 __ _|Gillette Ridge Apartments, LLC _\D DS ... CG Gillette Ridge LLC Ownership. _65.000 ____|{Cigna Corporation .. |[_..
Connecticut General Life Insurance
..0901 ___|Cigna Group ... | 06-0303370 1591167 _____ 0000701221 | ... CG Merrick, LLC CDE )] DS ... Company Ownership. 100.000 ___{Cigna Corporation .. |_... ...
General Growth Properties, Inc. (non-
0901 __ICigna Group . f ] 52-2345309 | 1591167 0000701221 | Merrick Park, LLC CDE_ ] DS . CG Merrick LLC Ounership 30.000 _laffiliate) |
General Growth Properties, Inc. (non-
.0901 __|Cigna Group _._ 52-2225244 (1591167 _____ 0000701221 __ _[Merrick Park Parking, LLC _\D DS ... CG Merrick LLC Ownership. .30.000 ___|affiliate) .|
Cigna Affiliates Realty Investment
0901 ___|Cigna Group .| 00-0000000 _{ 1591167 _____ 0000701221 | .. Civic Holding, LLC .. | Group, LLC Ownership. .85.000 ____|{Cigna Corporation ... ...
Connecticut General Life Insurance
0901 __|Cigna Group _._ 45-3481107 (1591167 _____ 0000701221 __ _|CG Mystic Center LLC Company Ownership. .100.000 ___{Cigna Corporation .. |[_..
.0901 __|Cigna Group _._ 00-0000000 _{ 1591167 _____ 0000701221 __ _[Station Landing Holding, LLC CG Mystic Center LLC Ownership. .85.000 ____|{Cigna Corporation . |[_..
Connecticut General Life Insurance
..0901 ___|Cigna Group .| 45-3481241 (1591167 _____ 0000701221 | .. CG Mystic Land LLC . | Company Ownership. 100.000 ___{Cigna Corporation .. |_... ...
Cigna Corporation and ND Mystic
0901 __ICigna Group . f ] 00-0000000 | 1591167 0000701221 | . ND/CG HOLDING, LLC CG Mystic Land LLC Ounership 50.000 ___|Center Holding LLC (non-affiliate) |

Connecticut General Life Insurance
Company Ownership. 100.000 ___{Cigna Corporation .. |_... ...
CG Skyline LLC Ownership. .85.000 ____|Cigna Corporation ___

..0001 ___JCigna Group ... | 20-3870049 _( 1591167 _.__. 0000701221 .| o CG Skyline, LLC
..0001 ___JCigna Group ... 00-0000000 _{ 1591167 ... 0000701221 _. - | Skyline ND/CG LLC

0901 __|Cigna Group _|00-0000000 _{ 1591167 _____ 0000701221 __ __[ND Mystic Center Note LLC ... ... | _|Skyline ND/CG LLC Ownership. 100.000 ___{Cigna Corporation

0901 __|Cigna Group _._. - 00-0000000 _{ 1591167 _____ 0000701221 __ _|Skyline Mezzanine Borrower LLC | Skyline ND/CG LLC Ownership. .100.000 ___{Cigna Corporation ___

..0901 ___|Cigna Group .| 00-0000000 _{ 1591167 _____ 0000701221 | ... Skyline at Station Landing LLC _ A DS ... Skyline Mezzanine Borrower LLC Ownership. 100.000 ___{Cigna Corporation .. |_... ...
Connecticut General Life Insurance

..0901 ___|Cigna Group ... | 26-0180898 _( 1591167 _____ 0000701221 | ... CareAllies, LLC CDE )] DS ... Company Ownership. 100.000 ___{Cigna Corporation ... |_... ...
Connecticut General Life Insurance

..0901 ___|Cigna Group ... | 00-0000000 _{ 1591167 _____ 0000701221 | ... Carson Bayport | LP | | Company Ownership. .59.400 ____|Cigna Corporation .. |_... ...

Connecticut General Life Insurance
Company Ownership. .75.000 ____|Cigna Corporation ___
CG Bayport LLC Ownership. 199.900 ____|Cigna Corporation ___
Connecticut General Life Insurance
Company Ownership. .75.000 ____|{Cigna Corporation ... ...
Cigna Affiliates Realty Investment
_|Group, LLC Ownership. 80.000 ____{Cigna Corporation
Unico / CG Commonweal th LLC Ownership. .100.000 ___{Cigna Corporation ___
Cigna Affiliates Realty Investment

0901 __|Cigna Group _._.
0901 __|Cigna Group _._

00-0000000 _{ 1591167 ... 0000701221 _.
00-0000000 _{ 1591167 ... 0000701221 _.

_. | CG Bayport LLC .
_ [Bayport Colony Apartments LLC .| |

.-0001 ___JCigna Group 00-0000000 _{ 1591167 ... 0000701221 .| o CG-LINA Bayport | LLC ... -

-/ 00-0000000 .] 1591167 ... 0000701221 _.
00-0000000 _{ 1591167 ... 0000701221 _.

_|UNICO/CG Commonwealth LLC ___
_ [Commonweal th Acquistion LLC .

0901 __|Cigna Group
0901 __|Cigna Group _._

..0901 ___|Cigna Group .| 00-0000000 _{ 1591167 _____ 0000701221 | ... UNICO-CG Lovejoy LLC Group, LLC Ownership. .80.000 ____|{Cigna Corporation . |_... ...
Connecticut General Life Insurance

..0901 ___|Cigna Group .| 32-0222252 (1591167 ____. 0000701221 | ... Cigna Onsite Health, LLC .| CDE )] DS ... Company Ownership. .100.000 ___{Cigna Corporation ... ...
Connecticut General Life Insurance Charles River Realty Longwood, LLC

..0901 ___|Cigna Group ... | 00-0000000 _{ 1591167 _____ 0000701221 | ... CR Longwood Investors L.P. ... CDE )] DS ... Company Ownership. 24,600 ____| (non-affiliate) ... ...

0901 ___|Cigna Group .| 00-0000000 _{ 1591167 _____ 0000701221 | .. ND/CR Longwood LLC . . CDE )] DS ... CR Longwood Investors L.P. Ownership. .95.000 __._|{Cigna Corporation ... ...

ARE-MA Region No. 41, LLC (non-
0901 _ICigna Grouwp ... | | 00-0000000 | 1591167 0000701224 | ... ARE/ND/CR Longwood LLC | CDE_ | DS ND / CR Longwood LLC Ounership 35.000 _Jaffiliate)
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Connecticut General Life Insurance
..0901 ___|Cigna Group ... | 00-0000000 _{ 1591167 _____ 0000701221 | ... Gillette Ridge Community Council, Inc. .| . T )] DS ... Company Ownership. 100.000 ___{Cigna Corporation ... |_... ...
Connecticut General Life Insurance
..0901 ___|Cigna Group ... | 20-3700105 _[ 1591167 _____ 0000701221 | ... Gillette Ridge Golf, LLC ... CDE )] DS ... Company Ownership. 60.000 ____|{Cigna Corporation .. |_... ...
Connecticut General Life Insurance
..0901 ___|Cigna Group .| 52-2149519 (1591167 _____ 0000701221 | ... Hazard Center Investment Company LLC . CDE )] DS ... Company Ownership. .100.000 ___{Cigna Corporation ... |_.. ...
Connecticut General Life Insurance South Coast Plaza Associates, LLC
0901 ___|Cigna Group .| 00-0000000 _{ 1591167 _____ 0000701221 | ... Secon Properties, LP _CA DS ... Company Ownership. .50.000 ____{ (non-affiliate) ... ...
Connecticut General Life Insurance
..0901 ___|Cigna Group ... | 00-0000000 _{ 1591167 _____ 0000701221 | ... Teal Rock 501 Grant Street GP, LLC . CDE )] DS ... Company Ownership. .56.273 ___|Cigna Corporation .| ...
Connecticut General Life Insurance
..0901 ___|Cigna Group ... | 00-0000000 _{ 1591167 _____ 0000701221 | ... Teal Rock 501 Grant Street, LP . CDE )] DS ... Company Ownership. .55.710 ____|Cigna Corporation ... |_... ...
Connecticut General Life Insurance
.0901 __|Cigna Group _._ 23-3074013 (1591167 _____ 0000701221 __ _ [TEL-DRUG of Pennsylvania, L.L.C. _PA DS ... Company Ownership. .100.000 ___{Cigna Corporation . |[_..
Cigna Affiliates Realty Investment AEW Core Property Trus
0901 __ICigna Group . f ] 00-0000000 | 1591167 0000701221 | . AEW/FDG, LP CDE_ ] DS Group, LLC Ounership 13.640 __|(non-affiliate) |
Cigna Affiliates Realty Investment Charles River Washington Street LLC
..0901 ___|Cigna Group .| 00-0000000 _{ 1591167 _____ 0000701221 | ... CR Washington Street Investors LP . CDE )] DS ... Group, LLC Ownership. .33.820 | (non-affiliate) ... ... ...
Cigna Affiliates Realty Investment
..0901 ___|Cigna Group .| 00-0000000 _{ 1591167 _____ 0000701221 | ... ND/CR Unicorn LLC CDE )] DS ... Group, LLC Ownership. .70.000 __._{Cigna Corporation ... ...
Cigna Affiliates Realty Investment
0901 ___|Cigna Group .| 00-0000000 _{ 1591167 _____ 0000701221 | ... Union Wharf Apartments LLC .. CDE )] DS ... Group, LLC Ownership. .80.000 ____|{Cigna Corporation . |_... ...
Cigna Affiliates Realty Investment
..0901 ___|Cigna Group ... | 00-0000000 _{ 1591167 _____ 0000701221 | ... AMD Apartments Limited Partership .. CDE )] DS ... Group, LLC Ownership. .80.000 ____|{Cigna Corporation ... |_... ...
Cigna Affiliates Realty Investment
..0901 ___|Cigna Group ... | 00-0000000 _{ 1591167 _____ 0000701221 | ... SP Newport Crossing LLC ... CDE )] DS ... Group, LLC Ownership. .85.000 ____|{Cigna Corporation .. |_... ...
Cigna Affiliates Realty Investment
..0901 ___|Cigna Group .| 00-0000000 _{ 1591167 _____ 0000701221 | .. PUR Arbors Apartments Venture LLC ... CDE )] DS ... Group, LLC Ownership. .85.000 ____|{Cigna Corporation ... ...
Cigna Affiliates Realty Investment
0901 ___|Cigna Group .| 00-0000000 _{ 1591167 _____ 0000701221 | .. CG Seventh Street LLC CDE )] DS ... Group, LLC Ownership. _.87.500 __._|Cigna Corporation . |_... ...
Cigna Affiliates Realty Investment
0901 ___|Cigna Group .| 00-0000000 _{ 1591167 _____ 0000701221 | .. Ideal Properties Il LLC _CA DS ... Group, LLC Ownership. .85.000 ____|{Cigna Corporation ... ...
Connectict General Life Insurance Company
0901 ___|Cigna Group .| 41-2189110 (1591167 _____ 0000701221 | .. CG-LINA Realty Investors LLC . . | Ownership. .75.000 ____|{Cigna Corporation ... ...
Cigna Affiliates Realty Investment
..0901 ___|Cigna Group .| 80-0668090 (1591167 _____ 0000701221 | ... Alessandro Parners, LLC . | Group, LLC Ownership. 94,700 ____|{Cigna Corporation ... ...
0901 __|Cigna Group _._ 45-2242273 (1591167 _____ 0000701221 __ _.|115 Sansome Street Associates, LLC . CG-LINA Realty Investors, LLC Ownership. .90.000 __._{Cigna Corporation ___
0901 __|Cigna Group _|00-0000000 _{ 1591167 _____ 0000701221 __ 121 Tasman Apartments LLC __|CG-LINA Realty Investors, LLC Ownership. .85.000 ____{Cigna Corporation
0901 __|Cigna Group _|00-0000000 _{ 1591167 _____ 0000701221 __ _|Alto Apartments LLC | CG-LINA Realty Investors, LLC Ownership. .80.000 ____{Cigna Corporation
.0901 __|Cigna Group _._ 20-4786821 _[ 1591167 _____ 0000701221 __ _[CG-LINA Paper Box LLC CG-LINA Realty Investors, LLC Ownership. .100.000 ___{Cigna Corporation ___
Cigna Affiliates Realty Investmen Connectict General Life Insurance Company
0901 __|Cigna Group 27-5402196 (1591167 _____ 0000701221 __ LLC Ownership. 100.000 ___{Cigna Corporation .. |_... ...
Cigna Affiliates Realty Investment
0901 __|Cigna Group 00-0000000 _{ 1591167 _____ 0000701221 | .. Dulles Town Center Mall, LLC Group, LLC Ownership. .50.000 ____|{Cigna Corporation ... |_... ...
Connecticut General Life Insurance
0901 __|Cigna Group _._ 27-0268530 _[ 1591167 _____ 0000701221 __ _.|CORAC, LLC . Company Ownership. .50.000 ____|{Cigna Corporation . [_..
.0901 __|Cigna Group _._ 27-3923999 (1591167 _____ 0000701221 __ _|Bridgepoint Office Park Associates, LLC ____] | Corac, LLC Ownership. .100.000 _._{Cigna Corporation .. |[_..
0901 __|Cigna Group _._ 27-3126102 (1591167 _____ 0000701221 __ __|Fairway Center Associates, LLC Corac, LLC Ownership. .100.000 ___{Cigna Corporation ... |[_..
0901 __|Cigna Group _._ 27-3582688 (1591167 _____ 0000701221 __ _[Henry on the Park Associates, LLC ___ Corac, LLC Ownership. .80.000 ____|{Cigna Corporation . |[_..
Connectict General Life Insurance Company
0901 __|Cigna Group .| | 67369 . 59-1031071 [ 1591167 _____ 0000701221 | . Cigna Health and Life Insurance Company ._.__ | Ownership. .100.000 ___{Cigna Corporation ... [_.. .
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7'El

0901 __|Cigna Group _._
.0901 __|Cigna Group _._
.0901 __|Cigna Group _._
.0901 __|Cigna Group _._

45-2681649 | 1591167 0000701221 __|CarePlexus, LLC
27-3396038 (1591167 _____ 0000701221 __ _|Cigna Corporate Services, LLC . __
27-1903785 (1591167 _____ 0000701221 | ... Cigna Insurance Agency, LLC
34-1970892 Ceres Sales of Ohio, LLC
American Retirement Life Insurance Company

,,,,, DS.__._.__[Cigna Health and Life Insurance Company _|Ownership.
Cigna Health and Life Insurance Company _|Ownership.
Cigna Health and Life Insurance Company _|Ownership.
Cigna Health and Life Insurance Company _|Ounership.

100.000 ___{Cigna Corporation ___
100.000 ___{Cigna Corporation ___
.100.000 ___{Cigna Corporation ___
.100.000 ___{Cigna Corporation ___

59-2760189
34-0970995 Central Reserve Life Insurance Company ..

63-0343428 _ Loyal American Life Insurance Company ...
Provident American Life & Health Insurance
23-1335885 Company

0901 __|Cigna Group
0901 __|Cigna Group _._
0901 __|Cigna Group _._

Loyal American Life Insurance Company ____|Ownership._._._._ ... 100.000 ___|{Cigna Corporation
Cigna Health and Life Insurance Company _|Ounership. 100.000 ___{Cigna Corporation ___
Cigna Health and Life Insurance Company _|Ounership. 100.000 ___{Cigna Corporation ___

0901 __|Cigna Group Central Reserve Life Insurance Company _._|Ownership._.._._ ... 100.000 ___{Cigna Corporation
Provident American Life and Health
Insurance Company Ownership. .100.000 ___{Cigna Corporation ___
___|Connecticut General Corporation Ownership. 100.000 ___|{Cigna Corporation
_|Connecticut General Corporation Ownership. 100.000 ___|{Cigna Corporation

Connecticut General Corporation Ownership. 100.000 ___{Cigna Corporation ___

0901 __|Cigna Group _._
0901 __|Cigna Group
0901 __|Cigna Group
0901 __|Cigna Group _._

75-2305400 _ United Benefit Life Insurance Company _
| 23-1728483 1591167 _____ 0000701221 __ _|Cigna Health Management, Inc ...
_|20-8064696 _| 1591167 _____ 0000701221 __ _|Kronos Optimal Health Company ... .
23-1503749 (1591167 _____ 0000701221 __ _[Life Insurance Company of North America ..

Cigna & CMC Life Insurance Company Limited

0901 __|Cigna Group
0901 __|Cigna Group _._

00-0000000 _{ 1591167 ... 0000701221 _.
00-0000000 _{ 1591167 ... 0000701221 _.

. Life Insurance Company of North America _|Ownership._.._._ .. .50.000 ____{Cigna Corporation
_[LINA Life Insurance Company of Korea ... Life Insurance Company of North America _|Ounership. .100.000 ___{Cigna Corporation ___

0901 __|Cigna Group _|58-1136865 _| 1591167 _____ 0000701221 __ _|Cigna Direct Marketing Company, Inc. ___.__ __|Life Insurance Company of North America _|Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group _|46-0427127 1591167 _____ 0000701221 __ _|Tel-Drug, Inc. _|Connecticut General Corporation Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group _._. 00-0000000 _{ 1591167 _____ 0000701221 __ _|Vielife Holdings Limited Connecticut General Corporation Ownership. .100.000 ___{Cigna Corporation ___
0901 __|Cigna Group _._ 00-0000000 _{ 1591167 _____ 0000701221 __ _[Vielife Limited Vielife Holdings Limited Ownership. 100.000 ___{Cigna Corporation ___

_|Vielife Services, Inc. .
__|Businesshealth UK Limited
_|CG Individual Tax Benefits Payments, Inc. | .
_|CG Life Pension Benefits Payments, Inc. ..
_|Cigna Federal Benefits, Inc. ..

_|Cigna Healthcare Benefits, Inc. ___
_|Cigna Integratedcare, Inc. ...
_|Cigna Managed Care Benefits Company _ i
_|Cigna RE Corporation ...
_[Blodget & Hazard Limited
Cigna Resource Manager, Inc. ... ...
Connecticut General Benefit Payments, Inc.

0901 __|Cigna Group
0901 __|Cigna Group
0901 __|Cigna Group _._
.0901 __|Cigna Group _._
0901 __|Cigna Group
0901 __|Cigna Group _._.
0901 __|Cigna Group _._
0901 __|Cigna Group
0901 __|Cigna Group
0901 __|Cigna Group _._
0901 __|Cigna Group

.| 98-0463704 _| 1591167 ... 0000701221 _.
-/ 00-0000000 .] 1591167 ... 0000701221 _.
06-1332403 _[ 1591167 _.__. 0000701221 _.
06-1332406 _( 1591167 _.__. 0000701221 _.
.|62-1724116 _| 1591167 .. 0000701221 _.
23-2741293 (1591167 ____. 0000701221 _.
23-2924152 1591167 ____. 0000701221 _.
.| 23-2741294 | 1591167 .. 0000701221 _.
.| 06-1071502 _| 1591167 ... 0000701221 _.
06-1522976 _( 1591167 _.__. 0000701221 _.
06-1567902 _( 1591167 _.__. 0000701221 _.

_|Vielife Holdings Limited Ownership. 100.000 ___|{Cigna Corporation
_|Vielife Holdings Limited Ownership. 100.000 ___{Cigna Corporation
Connecticut General Corporation Ownership. .100.000 ___{Cigna Corporation ___
Connecticut General Corporation Ownership. .100.000 ___{Cigna Corporation ___
_|Connecticut General Corporation Ownership. 100.000 ___{Cigna Corporation
Connecticut General Corporation Ownership. .100.000 ___{Cigna Corporation ___
Connecticut General Corporation Ownership. 100.000 ___{Cigna Corporation ___
___|Connecticut General Corporation Ownership. 100.000 ___|{Cigna Corporation
_|Connecticut General Corporation Ownership. 100.000 ___{Cigna Corporation
Cigna Re Corporation Ownership. .100.000 ___{Cigna Corporation ___
Connecticut General Corporation Ownership. 100.000 ___{Cigna Corporation

0901 __|Cigna Group _._.
0901 __|Cigna Group _._
0901 __|Cigna Group _._
0901 __|Cigna Group
0901 __|Cigna Group
0901 __|Cigna Group
0901 __|Cigna Group
0901 __|Cigna Group
0901 __|Cigna Group _._

06-1252419 _( 1591167 ____. 0000701221 _.
06-1533555 _( 1591167 _.__. 0000701221 _.
35-2041388 _[ 1591167 _.__. 0000701221 _.
| 1591167 .. 0000701221 _.
[ 1591167 ___ 0000701221 _.
.| 1591167 ___ 0000701221 _.
[ 1591167 ___ 0000701221 _.
] .[1591167 ___. 0000701221 _.

23-2610178 _[ 1591167 ____. 0000701221 _.

Connecticut General Corporation Ownership. .100.000 ___{Cigna Corporation ___
Connecticut General Corporation Ownership. 100.000 ___{Cigna Corporation ___
Connecticut General Corporation Ownership. .100.000 ___{Cigna Corporation ___
___|Connecticut General Corporation Ownership. 100.000 ___{Cigna Corporation
___|Connecticut General Corporation Ownership. 100.000 ___{Cigna Corporation
_|Mediversal, Inc. Ownership. 100.000 ___{Cigna Corporation
_|Cigna Holdings, Inc. Ownership. 100.000 ___{Cigna Corporation
_|Cigna Global Holdings, Inc. Ownership. 100.000 ___{Cigna Corporation
Cigna Global Holdings, Inc. Ownership. 100.000 ___{Cigna Corporation ___

Heal thsource Benefits, Inc. |
| IBN, Inc.
_|LINA Benefit Payments, Inc. ...
_|Mediversal, Inc.
_|Universal Claims Administration

_|Cigna Global Holdings, Inc. ...
_|Cigna International Corporation, Inc
_[Cigna International Services, Inc. ____.
Cigna International Marketing (Thailand)
Limited
_ | CGO PARTICIPATOS LTDA.
_| YCFM Servicos LTDA .
_|Cigna Global Reinsurance Company, Ltd. .. .
_|Cigna Holdings Overseas, Inc. ___
_|Cigna Bellevue Alpha LLC
_[Cigna Hayat Sigorta, A.S.

0901 __|Cigna Group _._
0901 __|Cigna Group
.0901 __|Cigna Group _._
0901 __|Cigna Group _._
0901 __|Cigna Group
0901 __|Cigna Group
0901 __|Cigna Group _._

30-3087621 _[ 1591167 _.__. 0000701221 _.
.| 00-0000000 .] 1591167 ... 0000701221 _.
00-0000000 _{ 1591167 ... 0000701221 _.
AA-1390987 | 1591167 ... 0000701221 _.
.| 23-3009279 _| 1591167 ... 0000701221 _.
.| 00-0000000 .] 1591167 ... 0000701221 _.
00-0000000 .| 1591167 ... 0000701221 .

Cigna Global Holdings, Inc. Ownership. .100.000 ___{Cigna Corporation ___
_|Cigna Global Holdings, Inc. Ownership. 99.780 ____|Cigna Corporation
Cigna Global Holdings, Inc. Ownership. .59.930 ____|Cigna Corporation ___
Cigna Global Holdings, Inc. Ownership. .100.000 ___{Cigna Corporation ___
_|Cigna Global Reinsurance Company, Ltd. ___[Ownership._.__ .. 100.000 ___{Cigna Corporation
_|Cigna Holdings Overseas, Inc. Ownership. 100.000 ___{Cigna Corporation
Cigna Holdings Overseas, Inc. Ownership. .99.999 __[Cigna Corporation ___




STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

GEl

1 2 3 4 13 14 15
Type If
of Control Control
(Ownership, is
Name of Securities Relation- Board, Owner-
Exchange Domi- ship Management, ship
NAIC Federal if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) *
0901 __|Cigna Group _._ 00-0000000 _{ 1591167 _____ 0000701221 __ _|Cigna Nederland Alpha Cooperatief U.A. ___ | NLD._ | .| NIA Cigna Holdings Overseas, Inc. Ownership. 99.999 __[Cigna Corporation .. |[_..
.0901 __|Cigna Group _._ 00-0000000 _{ 1591167 _____ 0000701221 __ _[Cigna Nederland Beta B.V. .. CNLD ) NIA Cigna Nederland Alpha Cooperatief U.A. ___|Ownership._._._._ .. .100.000 _._{Cigna Corporation .. |[_..
..0901 ___|Cigna Group ... | 00-0000000 _{ 1591167 _____ 0000701221 __ Cigna Nederland Gamma B.V. . CNLD ) NIA Cigna Nederland Beta B.V. Ownership. 100.000 ___{Cigna Corporation .. |_... ...
Cigna Life Insurance Company of Europe
0901 __|Cigna Group _._ AA-1240009 _| 1591167 _____ 0000701221 __ C[S.ALNLV. CBEL ) | 1 — Cigna Holdings Overseas, Inc. Ownership. 99.999 __|Cigna Corporation ___

0901 __|Cigna Group _._ 00-0000000 _{ 1591167 _____ 0000701221 __ _|Cigna Europe Insurance Company S.A.-N.V. _| BEL | . _._ | 1 — Cigna Holdings Overseas, Inc. Ownership. 99.999 __[Cigna Corporation ___

0901 __|Cigna Group _._ 00-0000000 _{ 1591167 _____ 0000701221 __ _|Cigna European Services (UK) Limited .. _GBR__|.._ NIA Cigna Holdings Overseas, Inc. Ownership. 100.000 ___{Cigna Corporation ___

0901 __|Cigna Group | 00-0000000 _{ 1591167 ____ 0000701221 __ _.|CIGNA 2000 UK Pension LTD NIA______|Cigna European Services (UK) Limited Ownership ... 100.000 ___{Cigna Corporation

.0901 __|Cigna Group _._ 00-0000000 _{ 1591167 _____ 0000701221 __ _[Cigna Health Solution India Pvt. Ltd. _____| CIND ) NIA Cigna Holdings Overseas, Inc. Ownership. 99.999 __|Cigna Corporation ___
Cigna International Services Australia Pty

.0901 __|Cigna Group _._ 00-0000000 _{ 1591167 _____ 0000701221 __ Ltd . Cigna Chestnut Holdings, Ltd. Ownership. .100.000 ___{Cigna Corporation ___

0901 __|Cigna Group _|00-0000000 _{ 1591167 _____ 0000701221 __ _|Cigna Apac Holdings Limited ] . _|Cigna Holdings Overseas, Inc. Ownership. 100.000 ___{Cigna Corporation

0901 __|Cigna Group _._ 00-0000000 _{ 1591167 _____ 0000701221 __ _[Cigna Life Insurance New Zealand Limited __|.. Cigna Chestnut Holdings, Inc. Ltd. ... Ownership ... 100.000 ___{Cigna Corporation ___
Cigna Taiwan Life Assurance Company

0901 __|Cigna Group _._ 00-0000000 _{ 1591167 _____ 0000701221 __ Limited _TUN | 1 — Cigna Apac Holdings Limited Ownership. 100.000 ___{Cigna Corporation ___

0901 __|Cigna Group _._ 00-0000000 _{ 1591167 _____ 0000701221 | .. Cigna Hong Kong Holdings Company Limited _ | HKG .| __ . NIA . Cigna Chestnut Holdings, Ltd. Ownership. .100.000 ___{Cigna Corporation ___
Cigna Data Services (Shanghai) Company Cigna Hong Kong Holdings Company Limited

0901 __|Cigna Group 00-0000000 _{ 1591167 _____ 0000701221 __ Limited _CHN NIA Ownership. 100.000 ___{Cigna Corporation

Cigna Hong Kong Holdings Company Limited

0901 __|Cigna Group 00-0000000 _{ 1591167 _____ 0000701221 | ... Cigna HLA Technology Services Limited ____.__| CHKG ) NIA Ownership. 100.000 ___{Cigna Corporation
Cigna Worldwide General Insurance Company Cigna Hong Kong Holdings Company Limited

0901 __|Cigna Group 00-0000000 _{ 1591167 _____ 0000701221 __ Limited _HKG | 1 — Ownership. .97.500 __._|Cigna Corporation
Cigna Worldwide Life Insurance Company Cigna Hong Kong Holdings Company Limited

.0901 __|Cigna Group _._ 00-0000000 _{ 1591167 _____ 0000701221 __ Limited _HKG | 1 — Ownership. .97.500 __._|Cigna Corporation ___

0901 __|Cigna Group _._ 00-0000000 _{ 1591167 _____ 0000701221 | .. PT GAR Indonesia _IDN NIA . Cigna Holdings Overseas, Inc. Ownership. 99.160 ____|Cigna Corporation ___

.0901 __|Cigna Group _._ 00-0000000 _{ 1591167 _____ 0000701221 __ _|PT PGU Indonesia _IDN NIA PT GAR Indonesia Ownership. 99.990 ___|Cigna Corporation ___

0901 __|Cigna Group _._ 00-0000000 _{ 1591167 _____ 0000701221 __ _[RHP (Thailand) Limited _THA NIA Cigna Holdings Overseas, Inc. Ownership. 49.000 ____|Cigna Corporation ___
Cigna Brokerage Services (Thailand)

0901 __|Cigna Group _._ 00-0000000 _{ 1591167 _____ 0000701221 __ Limited _THA RHP Thailand Limited Ownership. .75.000 ____|Cigna Corporation ___

0901 __|Cigna Group _|00-0000000 _{ 1591167 _____ 0000701221 __ _|Brokerage & Marketing (Thailand) Limited | THA __| ___|RHP Thailand Limited Ownership. .75.000 __._|Cigna Corporation
0901 __|Cigna Group _|00-0000000 _{ 1591167 _____ 0000701221 __ _|KDM (Thailand) Limited _THA _|RHP Thailand Limited Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group _._ 00-0000000 _{ 1591167 _____ 0000701221 __ _|Cigna Insurance Public Company Limited ____ CTHA | KDM Thailand Limited Ownership. .75.000 ____|Cigna Corporation ___
.0901 __|Cigna Group _._ 00-0000000 _{ 1591167 _____ 0000701221 __ _|Cigna Global Insurance Company Limited . _GGY___| Cigna Holdings Overseas, Inc. Ownership. 199.000 __._|Cigna Corporation ___
0901 __|Cigna Group _|00-0000000 _{ 1591167 ____ 0000701221 __ _[Vanbreda International BVBA . . CBEL. NIA___|Cigna Holdings Overseas, Inc. Ownership. 99.990 ____|Cigna Corporation

_|Vanbreda International Sdn. Bhd. _|Cigna Hong Kong Holdings Company Ltd. ____|Ownership.__.___ ... 100.000 ___{Cigna Corporation
_|Vanbreda International, LLC . . Vanbreda International N.V. BVBA Ownership. 100.000 ___{Cigna Corporation ___
_|Cigna Worldwide Insurance Company ... . | Cigna Global Reinsurance Company, Ltd. ___|Ownership._._._._ . .100.000 ___{Cigna Corporation ___
_|PT. Asuransi Cigna . __[Cigna Worldwide Insurance Company Ownership. .80.000 _.__{Cigna Corporation
_[FirstAssist Group Holdings Limited .. . _|Cigna Holdings Overseas, Inc. Ownership. 100.000 ___{Cigna Corporation

0901 __|Cigna Group
0901 __|Cigna Group _._
0901 __|Cigna Group _._
0901 __|Cigna Group
0901 __|Cigna Group

.| 00-0000000 .J 1591167 ... 0000701221 _.
00-0000000 _{ 1591167 ... 0000701221 _.
23-2088429 _( 1591167 ___. 0000701221 _.
.| 1591167 ___ 0000701221 _.
| 1591167 ____. 0000701221 _.

0901 __|Cigna Group 1591167 _____ 0000701221 __ _|FirstAssist Group Limited . _|FirstAssist Group Holdings Limited __ . Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group 1591167 _____ 0000701221 __ _|FirstAssist Administration Limited . _|FirstAssist Group Limited Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group | 1591167 _____ 0000701221 __ _|Brighter Business Limited . . |FirstAssist Group Limited Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group _._ - 00-0000000 _{ 1591167 _____ 0000701221 __ _|FirstAssist Legal Protection Limited ... _GBR__|.._ NIA FirstAssist Group Limited Ownership. 100.000 ___{Cigna Corporation ___
0901 ___|Cigna Group .| 00-0000000 _{ 1591167 _____ 0000701221 | .. Cigna Insurance Services (Europe) Limited _|..GBR_._ | _._ . NIA . FirstAssist Group Limited Ownership. 100.000 ___|{Cigna Corporation
Cigna Affiliates Reality Investment
0901 __|Cigna Group _._ 00-0000000 - Market Street Residential Holdings LLC ___._. | Group LLC Ownership. .85.000 ____|Cigna Corporation ___
.0901 __|Cigna Group _._ 00-0000000 Arborpoint at Market Street LLC .. | Market Street Residential Holdings LLC .__|Ownership._..._ .. .100.000 ___{Cigna Corporation ___
Cigna Affiliates Reality Investment

0901 __|Cigna Group _._
0901 __|Cigna Group _._

00-0000000 Market Street Retail Holdings LLC .
00-0000000 . Market Street South LLC

Group LLC Ownership. .60.890 ____|Cigna Corporation ___
Market Street Retail Holdings LLC Ownership. 100.000 ___{Cigna Corporation .
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15
Type If
of Control Control
(Ownership, is
Name of Securities Relation- Board, Owner-
Exchange Domi- ship Management, ship
NAIC Federal if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) *
Cigna Affiliates Reality Investment
..0901 ___|Cigna Group ... | 00-0000000 Diamondview Tower CM-CG LLC ... JDE ) NIA Group LLC Ownership. .90.000 __._|{Cigna Corporation ... ...
Cigna Affiliates Reality Investment
..0901 ___|Cigna Group ... | 00-0000000 Mallory Square Partners I, LLC ... _DE._ ) NIA Group LLC Ownership. .80.000 ____{Cigna Corporation .. |_... ...
Houston Briar Forest Apartments Limited Cigna Affiliates Reality Investment
..0901 ___|Cigna Group .| 00-0000000 Partnership JDE ) NIA Group LLC Ownership. .80.000 ____|{Cigna Corporation ... ...
0901 __|Cigna Group _._ 00-0000000 Cigna Finans Emeklilik Ve Hayat A.S. . TR NIA Cigna Nederland Gamma, B.V. Ownership. 51,000 __._{Cigna Corporation . [_..
0901 __|Cigna Group _._ 00-0000000 CignaTTK Health Insurance Company Limited | _IND.___| __ . NIA Cigna Holdings Overseas, Inc. Ownership. .26.000 ___|TTK (non-affiliate) ... ________[_..
Cigna Affiliates Reality Investment
0901 __|Cigna Group 00-0000000 Newtown Partners |, LP MD NIA Group LLC Ownership. _71.000 ____|{Cigna Corporation ... ...
Cigna Affiliates Reality Investment Cigna Corporation and Newtown Square
0901 __|Cigna Group _._ 00-0000000 Newtown Square GP LLC . | Group LLC Ownership. 250,000 ||
0901 __|Cigna Group _._ 06-1332401 _ CG LINA Pension Benefits Payments, Inc. .. | Connecticut General Corporation Ownership. .100.000 ___{Cigna Corporation .. |[_..
Cigna Affiliates Reality Investment
0901 __|Cigna Group _._ 00-0000000 AFA Apartments Limited Partnership Group LLC Ownership. .85.000 ____|Cigna Corporation ___
0901 __|Cigna Group | 20-4266628 _ Home Physicians Management, LLC _|NewQuest, LLC Ownership -100.000 _._{Cigna Corporation
.0901 __|Cigna Group _._ 00-0000000 LINA Financial Service LINA Life Insurance Company of Korea ... Ownership ... 100.000 ___{Cigna Corporation ___
0901 __|Cigna Group 00-0000000 - Cigna Korea Foundation LINA Life Insurance Company of Korea ... Ownership . 100.000 ___{Cigna Corporation
Cigna Corporation
0901 __|Cigna Group _._ 00-0000000 Cigna SAICO Benefits Services W.L.L. _BHR NIA Cigna Holdings Overseas, Inc. Ownership. .50.000 ___|affiliate)
0901 __|Cigna Group _._. 00-0000000 Cigna Chestnut Holdings, Ltd. Cigna Apac Holdings Limited Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group _._ 00-0000000 Cigna Alder Holdings, LLC Cigna Holdings Overseas, Inc. Ownership. 100.000 ___{Cigna Corporation ___
0901 __|Cigna Group ~00-0000000 Cigna Linden Holdings, Inc. _|Cigna Holdings Overseas, Inc. Ownership. 100.000 ___|{Cigna Corporation
0901 __|Cigna Group ~00-0000000 Cigna Laurel Holdings, Ltd. ___ N _|Cigna Linden Holdings, Inc. Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group _._ 00-0000000 Cigna Magnolia Holdings, Ltd. BW._._|. | NIA . Cigna Holdings Overseas, Inc. Ownership. .100.000 ___{Cigna Corporation ___
.0901 __|Cigna Group _._ 00-0000000 Cigna Myrtle Holdings, Ltd. Cigna Holdings Overseas, Inc. Ownership. .100.000 ___{Cigna Corporation ___
0901 __|Cigna Group ~00-0000000 Cigna Elmwood Holdings, SPRL ____ _|Cigna Myrtle Holdings, Ltd. Ownership. 100.000 ___{Cigna Corporation
0901 __|Cigna Group _._. 00-0000000 Cigna Poplar Holdings, Inc. ... Cigna Holdings Overseas, Inc. Ownership. .100.000 ___{Cigna Corporation ___
Cigna Affiliates Reality Investment
0901 __|Cigna Group _._ 00-0000000 SB-SNH LLC Group LLC Ownership. .85.000 ____|Cigna Corporation ___
0901 __|Cigna Group ~00-0000000 680 Investors LLC .| SB-SNH LLC Ownership. .85.000 ____{Cigna Corporation
0901 __|Cigna Group _._ 00-0000000 685 New Hampshire LLC CA NIA . SB-SNH LLC Ownership. .85.000 ____|Cigna Corporation ___
Cigna Affiliates Realty Investment Group
0901 ___|Cigna Group .| 00-0000000 CGGL 18301 LLC DE | ... NIA . LLC Ownership. .90.000 __._{Cigna Corporation ... ...
Cigna Affiliated Realty Investment Group
..0901 ___|Cigna Group .| 00-0000000 Notch 8 Residential, L.L.C. .. JDE ) NIA LLC Ownership. 100.000 ___{Cigna Corporation .. |_... ...
Cigna Affiliated Realty Investment Group
..0901 ___|Cigna Group ... | 00-0000000 Agua Mansa Partners, LLC .| JDE ) NIA LLC Ownership. 100.000 ___{Cigna Corporation ... |_... ...
Cigna Affiliated Realty Investment Group
.0901 __|Cigna Group _._ 00-0000000 UL, LLC LLC Ownership. .100.000 _._{Cigna Corporation .. |[_..
Cigna Affilates Realty Investment Group
..0901 ___|Cigna Group .| 00-0000000 3601 North Fairfax Drive Associates, LLC | DE [ . NIA LLC Ownership. 100.000 ___{Cigna Corporation .. |_... ...
Cigna Affiliates Realty Investment Group
0901 ___|Cigna Group .| 00-0000000 222 Main Street CARING GP LLC ... _DE._ ) NIA . LLC Ownership. 100.000 ___{Cigna Corporation .. |_... ...
Connecticut General Life Insurance
0901 __|Cigna Group _._ 00-0000000 - GRG Acquisitions LLC Company Ownership. .100.000 ___{Cigna Corporation .. |[_..
.0901 __|Cigna Group _._ 00-0000000 Cigna Sequoia Holdings SPRL ___ Cigna Global Holdings, Inc. Ownership. .100.000 _._{Cigna Corporation .. |[_..
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STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

.0 MR
6 2 3 0 8 2 0 1 4 4 9 0 0 0 0 0 1
0 MR
6 2 3 0 8 2 0 1 4 3 6 5 0 0 0 0 1
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 2 3 0 8 2 0 1 4 4 4 5 0 0 0 0 1
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
6 2 3 0 8 2 0 1 4 4 4 6 0 0 0 0 1
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 2 3 0 8 2 0 1 4 4 4 7 0 0 0 0 1
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 2 3 0 8 2 0 1 4 4 4 8 0 0 0 0 1
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
6 2 3 0 8 2 0 1 4 4 4 9 0 0 0 0 1
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STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504. Interest Payable on Derivatives 942,056 | ... 1,811,836
2505. Notes Payable 0 0
2597. Summary of remaining write-ins for Line 25 from overflow page 942,056 1,811,836

Additional Write-ins for Schedule T Line 58

Direct Business Only
1 Life Contracts 4 5 6 7
2 3 Accident and
Health Insurance
Premiums,
Including Policy, Total
Active Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
58004. Australia . | XXX .| 1 0 13,068,438 13,068,439
58005. Bangladesh . . | XXX .| 0 0 (3,457,167) (3,457,167)
58006. Bermuda L XXX .| 15 0 0 15
58007. Bolivia .l XXX .| 0 0 (3,820,692) (3,820,692)
58008. Brazil ... ... XXX .| (1), 0 (46,187,618) .. 0[_ | (46,187,619)
58009. Brunei Darussalam ... XXX ] 0 0 (3,820,692) (3,820,692)
58010. Chad .l XXX .| 0 0 1,212,528 1,212,528
58011. Chile .l XXX .| 0 0f (5,040,992) Ol (5,040,992)
58012. China ... . XXX .| (2,010) 0 (7,946,563) (7,948,573)
58013. Colombia ... .. XXX .| (2) 0 (6,719,808) (6,719,810)
58014. Congo ool XXX .| 0 0 (6,073,819) (6,073,819)
58015. Congo, Democratic Rep .| XXX 0 0] 68,414 131 0l 68,414,131
58016. Cote D'lvoire .| XXX ... (4) 0 0 (4)
58017. Egypt XXX .| 0 0 795,499 795,499
58018. Equatorial Guinea ... | XXX | 0 0] (1,126,564) 0 (1,126,564)
58019. Ethiopia .| XXX _.___ (3) 0 0 (3)
58020. France .. | XXX ] (1) 0 7,708,996 7,708,995
58021. Gabon XXX .| 0 0f . (16,067,208)] ... O L (16,067,208)
58022. Germany L XXX .| 11 [ S 21,204,028 | ...O0f . 21,204,039
58023. Ghana ... XXX .| (4) 0 (987,753) (987,757),
58024. Greece Lo XXX .| 0 0] 164,061,633 | 0] .- 164,061,633
58025. Haiti .| XXX (7) 0 0 (7)
58026. Hong Kong ... XXX oooo.] 1 0] . (34,245,265) 0 (34,245,264)
58027. Indonesia . L. XXX .| 0 0 (3,478,568), (3,478,568),
58028. lraq . ol XXX .| 0 0f .. (18,280,402)) ..o O L (18,280,402)
58029. Italy .l XXX ] 2 0 (1,023,562), (1,023,560),
58030. Kazakhstan . | XXX .| 0 0 (2,352,004), (2,352,004),
58031. Kenya ... XXX .| (4) [V — (12,911,096) . 0[ __{ (12,911,100)
58032. Kuwait .l XXX ] 18 0] (18,150,080) _(18,150,062),
58033. Malaysia . XXX .| 0 [ S 22,042,927 | 0| 22,042,927
58034. Mauritania . | XXX .| 0 0 (2,352,004), (2,352,004),
58035. Mexico . . ol XXX .| 0 0 (9,993,388) (9,993,388)
58036. Mozambique ... .| XXX .| (11) 0 0 (11)
58037. Nicaragua ... | XXX (3) 0 0 (3)
58038. Nigeria ... L XXX .| (1), 0 (4,947,256) (4,947,257)
58039. Oman ol XXX .| 1 0f . (71,861,195) 0| (71,861,194)
58040. Peru .| XXX ... (3) 0 0 (3)
58041. Poland L XXX .| 0 0 (1,314,932) (1,314,932)
58042. Qatar L XXX .| 0 0] . (11,478,575)( 0] . (11,478,575)
58043. Republic Of Korea ... ... XXX .| 0 0 (5,709,457) (5,709,457)
58044. Russian Federation . | XXX | 0 0f . (15,938,680) .. 0| . (15,938,680),
58045. Rwanda ... XXX ... (4) 0 0 (4)
58046. Saudi Arabia | XXX .| 0 0f (4,018,625) ... ....Of (4,018,625)
58047. Singapore Lo XXX .| 0 0 (6,035,919) (6,035,919)
58048. South Africa . | XXX ] (3) 0f . (23,687,190) 0| . (23,687,193)
58049. Swaziland .| XXX ... (1) 0 0 (1)
58050. Switzerland | XXX | 0 0f (1,984, 115) Ol . (1,984,115),
58051. Taiwan L XXX .| 0 0 4,739,758 4,739,758
58052. Tanzania, United Republic Of [ XXX ... (5) 0 (3,820,692) (3,820,697)
58053. Thailand . XXX .| 0 0 (5,638,916) (5,638,916)
58054. The Netherlands ... . |_.. XXX ] (4) [V 62,903,262 | 0| 62,903,258
58055. Timor-Leste ... . ... | XXX ... (2) 0 0 (2)
58056. Trinidad And Tobago ... . .. |[___ XXX .| 0 0 (7,641,384), (7,641,384),
58057. Tunmisia Lo XXX .| 0 0 (3,820,692) (3,820,692)
58058. Ukraine | XXX ... 0 0] | (19,909,122)f ... 0] .. (19,909, 122)
58059. United Arab Emirates . ... XXX ... 0 0 1,509,338 0 1,509,338
58060. United Kingdom | XXX ] (2) 0 34,172,752 0 34,172,750
58061. Zimbabwe | XXX ] (1) 0 0 0 (1)
58997. Summary of remaining write-ins for Line 58
from overflow page XXX (2,027) 0 9,991,295 0 9,989,268 0
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STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 of prior year 121,050,268 | . . 125,216,427
2. Cost of acquired:
2.1 Actual cost at time of acquisition 0
2.2 Additional investment made after acquisition (401,188){ 6,941,220
3. Current year change in encumbrances 0 0
4. Total gain (loss) on disposals 0
5. Deduct amounts received on disposals 0
6. Total foreign exchange change in book/adjusted carrying value 0 0
7. Deduct current year’s other than temporary impairment recognized 0 0
8. Deduct current year's depreciation 2,834,887 | . .- 11,107,379
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 17,814,193 | - 121,050,268
10. Deduct total nonadmitted amounts 0 0
11. Statement value at end of current period (Line 9 minus Line 10) 117,814,193 121,050,268
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of prior year 608,225,477 | ... 1,564,947,558
2. Cost of acquired:
2.1 Actual cost at time of acquisition 0 6,422,069
2.2 Additional investment made after acquisition 23,320 3,088,779
3. Capitalized deferred interest and other 82,863 314,995
4. Accrual of discount 0 19,447
5. Unrealized valuation increase (decrease) 0 0
6. Total gain (loss) on disposals (56,815)| 37,800,607
7. Deduct amounts received on disposals 57,427,579 | 1,001,038,895
8. Deduct amortization of premium and mortgage interest points and commitment fees (1,972) 242,145
9. Total foreign exchange change in book value/recorded investment excluding accrued interest 0 0
10. Deduct current year's other than temporary impairment recognized 0 3,086,938
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) [ .. 550,849,238 | ... 608,225,477
12.  Total valuation allowance 0 0
13.  Subtotal (Line 11 plus Line 12) 550,849,238 [ 608,225,477
14.  Deduct total nonadmitted amounts 0 0
15. Statement value at end of current period (Line 13 minus Line 14) 550,849,238 608,225,477
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 of prior year 785,609,066 | 829,840,545
2. Cost of acquired:
2.1 Actual cost at time of acquisition 1,064,132 | .- 10,373,863
2.2 Additional investment made after acquisition 15,691,805 91,494,634
3. Capitalized deferred interest and other (4,489,464)| | (22,219,672)
4. Accrual of discount 37,376 130,490
5. Unrealized valuation increase (decrease) (6,583,367) 51,189,831
6. Total gain (loss) on disposals 46,203,227 | .. _..58,313,016
7. Deduct amounts received on disposals 370,928,245 232,828,968
8. Deduct amortization of premium and depreciation 221 1,056
9. Total foreign exchange change in book/adjusted carrying value (230,628)f 1,898,910
10. Deduct current year’s other than temporary impairment recognized 0 2,582,527
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 466,373,681 785,609,066
12.  Deduct total nonadmitted amounts 6,364,430 | 5,204,174
13.  Statement value at end of current period (Line 11 minus Line 12) 460,009,251 780,404,892
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year 5,980,767,555 | 7,231,366,929
2. Cost of bonds and stocks acquired 350,331,506 | 1,732,946,862
3. Accrual of discount 10,042,792 | ... 56,361,085
4. Unrealized valuation increase (decrease) 73,158,307 | 134,034,653
5. Total gain (loss) on disposals 16,696,665 | 279,798,418
6. Deduct consideration for bonds and stocks disposed of 231,937,149 | | 3,435,119,396
7. Deduct amortization of premium 848,599 [ 3,502,478
8. Total foreign exchange change in book/adjusted carrying value 2,484,368 | | (8,796,205)
9. Deduct current year's other than temporary impairment recognized 189,620 | 6,322,313
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 6,200,505,825 | ! 5,980,767,555
11.  Deduct total nonadmitted amounts 0 0
12. Statement value at end of current period (Line 10 minus Line 11) 6,200,505,825 5,980,767,555
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STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL 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

Book/A1djusted ? : ¢ Book/Asdjusted Book/AGdjusted Book/A7djusted Book/Adeusted

Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value

Beginning During During During End of End of End of December 31

NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. NAIC 1 (a) 1,789,131,203 [ 329,496,568 | . 42,622,050 | 22,176,387 | 2,098,182, 108 0 0 1,789,131,203
2. NAIC2(a) 1,464,446,646 | 37,726,150 | 36,332,319 [ | (11,982,148)[ 1,453,858, 329 0 0 1,464 ,446,646
3. NAIC3(a) 603,524,719 | 18,966,659 | 69,007,827 | .(3,981,557)| . 549,501,994 0 0 603,524,719
4. NAIC4 (a) 254,765,491 | 32,858,831 20,941,035 | 1,864,641 | 268,547,928 0 0 254,765,491
5. NAIC5 (a) 69,376,959 | 18,419,438 | 12,875,294 | . 2,886,995 | . 77,808,098 0 0 69,376,959
6. NAIC6 (a) 55,781,777 187,372 18,449,749 1,941,725 39,461,125 0 0 55,781,777
7. Total Bonds 4,237,026,795 437,655,018 200,228,274 12,906,043 4,487,359,582 0 0 4,237,026,795
PREFERRED STOCK
8. NAIC1 0 0 0 0 0 0 0 0
9. NAIC2 397,875 0 0 0 397,875 0 0 397,875
10. NAIC 3 0 0 0 0 0 0 0 0
11. NAIC4 46,557 0 0 0 46,557 0 0 46,557
12. NAIC5 1,477,120 0 0 0 1,477,120 0 0 1,477,120
13. NAIC6 13,507,314 968,307 0 0 14,475,621 0 0 13,507,314
14. Total Preferred Stock 15,428,866 968,307 0 0 16,397,173 0 0 15,428,866
15. Total Bonds and Preferred Stock 4,252,455,661 438,623,325 200,228,274 12,906,043 4,503,756, 755 0 0 4,252,455,661
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC1$ ... 152,934,337 ; NAIC2 $ | 0;NAIC3S$ | 0;




STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
9199999 Totals 154,952, 344 XXX 154,952, 344 64,821 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 of prior year 62,264,110 | 3,390,547
2. Cost of short-term investments acquired 115,013,903 | ... 84,063,844
3. Accrual of discount 0 0
4. Unrealized valuation increase (decrease) 0 0
5. Total gain (loss) on disposals 0 (832)
6. Deduct consideration received on disposals 22,325,670 ... 25,144,032
7. Deduct amortization of premium 0 45,417
8. Total foreign exchange change in book/adjusted carrying value 0 0
9. Deduct current year’s other than temporary impairment recognized 0 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 154,952,343 [ 62,264,110
11.  Deduct total nonadmitted amounts 0 0
12.  Statement value at end of current period (Line 10 minus Line 11) 154,952,343 62,264,110
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STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Amortization

Deduct nonadmitted assets

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year) (14,595,520)
Cost Paid/(Consideration Received) on additions 0
Unrealized Valuation increase/(decrease) 30,992
Total gain (loss) on termination recognized (333,599)
Considerations received/(paid) on terminations (333,599)

0
Adjustment to the Book/Adjusted Carrying Value of hedged item 0
Total foreign exchange change in Book/Adjusted Carrying Value 482,027
Book/Adjusted Carrying Value at End of Current Period (Lines 1+2+3+4-5+6+7+8) (14,082,501)

0
Statement value at end of current period (Line 9 minus Line 10) (14,082,501)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior year (Line 6, prior year)

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

3.12 Section 1, Column 15, prior year

Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date minus

3.14 Section 1, Column 18, prior year
Add:
Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date

3.22 Section 1, Column 17, prioryear .................
Change in amount recognized

3.28 Section 1, Column 19, current year to date

3.24 Section 1, Column 19, prior year

Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year

Less:

4.21 Amount used to adjust basis of hedged item

4.22 Amount recognized

Subtotal (Line 4.1 minus Line 4.2)

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

5.1 Total gain (loss) recognized for terminations in prior year

5.2 Total gain (loss) adjusted into the hedged item(s) for terminations in prior year

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

Deduct total nonadmitted amounts

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

S104



STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE
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STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL 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

Part A, Section 1, Column 14. (14,082,499)
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance 0
Total (Line 1 plus Line 2) (14,082,499)
Part D, Section 1, Column 5 122,430
Part D, Section 1, Column 6 (14,204,929)
Total (Line 3 minus Line 4 minus Line 5) 0

Fair Value Check

Part A, Section 1, Column 16 (10,578,607)
Part B, Section 1, Column 13 0
Total (Line 7 plus Line 8) (10,578,607)
Part D, Section 1, Column 8 1,110,426
Part D, Section 1, Column 9 (11,689,033)
Total (Line 9 minus Line 10 minus Line 11) 0

Potential Exposure Check

Part A, Section 1, Column 21 1,066,454
Part B, Section 1, Column 20 0
Part D, Section 1, Column 11 1,066,454

Total (Line 13 plus Line 14 minus Line 15)
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STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

SCHEDULE E - VERIFICATION

(Cash Equivalents)

Year To Date

2

Prior Year Ended
December 31

—_

_ A o
N =

© © ® N o o > D

Book/adjusted carrying value, December 31 of prior year

2,436,252

Cost of cash equivalents acquired

2,436,251

Accrual of discount

0

Unrealized valuation increase (decrease)

0

Total gain (loss) on disposals

0

Deduct consideration received on disposals

4,815,316

0

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value

(57,187)

Deduct current year’s other than temporary impairment recognized

0

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

Deduct total nonadmitted amounts

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

o O O O O O o o o o o o

0
0
0
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STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
Home Office - 900 Cottage Grove Road Bloomfield CT Var ious 0 0 0 (401, 188)
0199999. Acquired by Purchase 0 0 0 (401,188)
0399999 - Totals 0 0 0 (401, 188)
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 11 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- |Value Less Year's Current Book/ Change in | Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other Than| Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's |Temporary | Changein | Carrying | Adjusted | brances | Received | (Loss) (Loss) (Loss) |Incurred on and
Disposal Actual [ in Encum- Prior Depre- Impalrment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser ciation saRecaas Arances | (11-9-10) Value Disposal Year Disposal | Disposal | Disposal brances Incurred

0399999 - Totals
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STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter
6

1 Location 4 5 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
170046001 Andover WA 05/31/2011 12.000 0 16,425 2,193,994
170081000 Rockville D 04/04/2013 7.000 0 6,895 3,500,569
0599999. Mortgages in good standing - Commercial mortgages-all other 0 23,320 5,694,563
0899999. Total Mortgages in good standing 0 23,320 5,694,563
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0
3399999 - Totals 0 23,320 5,694,563
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 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 Recorded

Investment Year's Other Total Investment Foreign

Excluding | Unrealized Current Than Capitalized Change |[Total Foreign| Excluding Exchange Realized Total

Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain

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

170005000 Long Beach CA 05/01/2008 01/16/2014 23,088,868 0 0 0 0 0 of - 23,088,868 [ 23,067,845 0 (21,023) (21,023)
140037001 Carbr i dge MA 03/30/2004 01/31/2014 9,346,575 0 0 0 0 0 0 9,346,575 9,346,575 0 0 0
150060000 Wilsonville OR 11/28/2005 02/27/2014 4,782,898 0 0 0 0 0 0 4,782,898 4,782,898 0 0 0
150092000 Austin X 07/12/2006 01/08/2014 4,789,624 0 0 0 0 0 0 4,789,624 4,789,624 0 0 0
0199999. Mortgages closed by repayment 42,007,965 0 0 0 0 0 0 42,007,965 41,986,942 0 (21,023) (21,023)
150079000 Alaneda CA 04/24/2006 16, 184 0 0 0 0 0 0 16, 184 16, 184 0 0 0
150082000 Wiestlake Vil lage CA 06/29/2006 45,075 0 0 0 0 0 0 45,075 45,075 0 0 0
150088000 Santa Clara CA 08/02/2006 8,998 0 0 0 0 0 0 8,998 8,998 0 0 0
150098000 Rancho Bernardo CA 08/01/2006 23,192 0 0 0 0 0 0 23,192 0 0 0
160010000 Los Gatos CA 01/03/2007 2,940,424 0 0 0 0 0 0 2,841,015 0 (99,409) (99,409)
170001002 San Diego CA 05/10/2007 26,399 0 0 0 0 0 0 26,399 0 0 0
170015000 Palo Alto CA 09/26/2007 73,070 0 0 0 0 0 0 73,070 0 0 0
170018000 San Mateo CA 04/15/2008 21,297 0 0 0 0 0 0 21,297 0 0 0
170087000 ... Nor th Hol Iywood CA 06/29/2010 15,539 0 0 0 0 0 0 15,539 0 0 0
170047000 Fremont CA 04/08/2011 10,614 0 0 0 0 0 0 10,614 0 0 0
170055000 Los Angeles CA 07/21/2014 44,217 0 0 0 0 0 0 44,217 0 0 0
170056000 Escondido CA 09/15/2011 13,112 0 0 0 0 0 0 13,112 0 0 0
170057000 Napa CA 08/26/2011 28,761 0 0 0 0 0 0 28,761 0 0 0
170059000 San Bernardino CA 12/15/2011 2,138 0 0 0 0 0 (| 25 & -} I 22,138 0 0 0
170060000 Cupertino CA 11/28/2011 22,088 0 0 0 0 0 0 22,088 0 0 0
170066000 San Diego CA 01/12/2012 21,009 0 0 0 0 0 0 21,009 0 0 0
170070000 Bur | ingane CA 03/23/2012 24,497 0 0 0 0 0 0 24,497 0 0 0
170071000 _ | Newpor t Beach CA 07/30/2012 32,919 0 0 0 0 0 ol 32,919 0 0 0
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SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

1 Location 4 5 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 Recorded

Investment Year's Other Total Investment Foreign

Excluding | Unrealized Current Than Capitalized Change |[Total Foreign| Excluding Exchange Realized Total

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

170078000 _ Newport Beach CA 11/30/2012 17,754 0 0 0 0 0 0 17,754 17,754 0 0 0
093P00300 __ __| Newport Beach CA 06/17/1993 488,064 0 0 0 0 0 0 488,064 488,064 0 0 0
089005000 Hartford 43 07/31/1992 1,963 0 0 0 0 0 0 1,963 1,963 0 0 0
170024000 Windsor cr 08/25/2008 4,520 0 0 0 0 0 0 4,520 4,520 0 0 0
150041000 Riviera Beach FL 11/08/2005 2,599,965 0 0 0 0 0 ol 2,509,965 2,700,231 0 100,266 100,266
150070000 Jacksonville FL 02/07/2006 2,147,930 0 0 0 0 0 0 2,147,930 2,147,930 0 0 0
150070001 Jacksonville FL 02/07/2006 14,930 0 0 0 0 0 0 14,930 14,930 0 0 0
170025000 Medl ey FL 07/31/2008 102,161 0 0 0 0 0 0 102,161 102,161 0 0 0
150016000 Alpharetta GA 08/01/2005 11,597 0 0 0 0 0 0 11,597 11,597 0 0 0
150086000 Atlanta GA 06/28/2006 101,729 0 0 0 0 0 0 101,729 101,729 0 0 0
150090000 Doraville GA 07/20/2006 42,551 0 0 0 0 0 0 42,551 42,551 0 0 0
170039012 Conyers GA 09/02/2011 1,632 0 0 0 0 0 0 1,632 1,632 0 0 0
170053000 Marietta GA 07/29/2011 17,376 0 0 0 0 0 0 17,376 17,376 0 0 0
150071000 Chicago IL 01/23/2006 29,357 0 0 0 0 0 0 29,357 29,357 0 0 0
170034003 Goshen IN 08/13/2010 1,605 0 0 0 0 0 0 1,605 1,605 0 0 0
170039011 Georgetown Ky 01/31/2012 988 0 0 0 0 0 0 988 988 0 0 0
170050001 Louisville Ky 09/22/2011 5,316 0 0 0 0 0 0 5,316 5,316 0 0 0
100066000 Hopkinton MA 03/16/1998 63,499 0 0 0 0 0 0 63,499 63,499 0 0 0
140053000 Brookline MA 06/15/2004 16,903 0 0 0 0 0 0 16,903 16,903 0 0 0
140054000 Brookline MA 06/15/2004 53,509 0 0 0 0 0 0 53,509 53,509 0 0 0
170032000 Carbr idge MA 10/22/2009 21,006 0 0 0 0 0 0 21,006 21,006 0 0 0
170043000 Boston MA 12/21/2010 31,400 0 0 0 0 0 0 31,400 31,400 0 0 0
170061000 Carbr idge MA 01/11/2012 23,711 0 0 0 0 0 ol 23,711 23,711 0 0 0
170065000 Bethesda D 12/20/2011 18,808 0 0 0 0 0 0 18,808 18,808 0 0 0
170039003 Walker 1] 10/15/2010 1,899 0 0 0 0 0 0 1,899 1,899 0 0 0
170039008 Lansing ] 05/26/2011 3,718 0 0 0 0 0 0 3,718 3,718 0 0 0
170039004 Rogers N 10/26/2010 5,160 0 0 0 0 0 0 5,160 5,160 0 0 0
170034001 0'Fal len Mo 07/30/2010 809 0 0 0 0 0 0 809 809 0 0 0
170034004 Char lotte Ne 09/17/2010 3,162 0 0 0 0 0 0 3,162 3,162 0 0 0
170034009 Char lotte Ne 09/30/2010 3,991 0 0 0 0 0 0 3,991 3,991 0 0 0
170039006 Mooresville NC 02/28/2011 3,034 0 0 0 0 0 0 3,034 3,034 0 0 0
150073000 Onaha NE 06/29/2006 19,207 0 0 0 0 0 0 19,207 19,207 0 0 0
150047000 Woodc!iff Lake ] 09/29/2005 15,579 0 0 0 0 0 0 15,579 15,579 0 0 0
170014000 Nt. Laurel ] 10/25/2007 2,873,542 0 0 0 0 0 0 2,873,542 3,040,347 0 166,805 166,805
150076000 New York NY 04/03/2006 126,328 0 0 0 0 0 0 126,328 126,328 0 0 0
170027000 New York NY 11/21/2008 70,332 0 0 0 0 0 0 70,332 70,332 0 0 0
170034005 Streetboro oH 10/28/2010 1,688 0 0 0 0 0 0 1,688 1,688 0 0 0
170050003 ... North Jackson OH 12/14/2011 4,540 0 0 0 0 0 0 4,540 4,540 0 0 0
170028000 Portland R 06/01/2009 13,780 0 0 0 0 0 0 13,780 13,780 0 0 0
170034006 Salen ] 11/04/2010 1,220 0 0 0 0 0 0 1,220 1,220 0 0 0
170039010 Greshan R 07/26/2011 3,886 0 0 0 0 0 0 3,886 3,886 0 0 0
170049000 Portland ] 05/09/2011 28,506 0 0 0 0 0 0 28,506 28,506 0 0 0
170074000 Portland R 08/01/2012 8,706 0 0 0 0 0 0 8,706 8,706 0 0 0
170062000 Nt Pleasant s 12/21/2011 40,323 0 0 0 0 0 0 40,323 40,323 0 0 0
170034008 Vonore ™ 10/26/2010 2,368 0 0 0 0 0 0 2,368 2,368 0 0 0
170039001 Madison ™ 10/12/2010 2,931 0 0 0 0 0 0 2,931 2,931 0 0 0
170039007 Cleveland ™ 04/06/2011 1,269 0 0 0 0 0 0 1,269 1,269 0 0 0
150020000 Dallas B 01/30/2006 26,662 0 0 0 0 0 0 26,662 26,662 0 0 0
170039009 Fort lorth B 06/30/2011 961 0 0 0 0 0 0 961 961 0 0 0
170042000 Hous ton B 12/21/2010 4,815 0 0 0 0 0 0 4,815 4,815 0 0 0
150052000 Fairfax VA 11/21/2005 11,908 0 0 0 0 0 0 11,908 11,908 0 0 0
170021000 Herndon VA 06/09/2008 2,926,639 0 0 0 0 0 0 2,926,639 2,723,185 0 (203,454) (203,454),
170033000 Fairfax VA 03/31/2010 7,386 0 0 0 0 0 0 7,386 7,386 0 0 0
170058000 Arlington VA 12/14/2011 17,649 0 0 0 0 0 0 17,649 17,649 0 0 0
170064000 Falls Church VA 12/20/2011 21,562 0 0 0 0 0 0 21,562 21,562 0 0 0
170017000 Seattle WA 02/28/2008 14,912 0 0 0 0 0 0 14,912 14,912 0 0 0
0299999. Mortgages with partial repayments 15,476,429 0 0 0 0 0 0 15,476,429 15,440,637 0 (35,792) (35,792)
0599999 - Totals 57,484,304 0 0 0 0 0 0 57,484,304 57,427,579 0 (56,815) (56,815)
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STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL 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 11 12 13
3 4 Commitment
Date Type Actual Cost Additional for
CusIpP Name of Vendor NAIC Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Designation | Acquired | Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ________ | BLACKSTONE RE DEBT STRAT |1 NEN YORK _| DiReCT 08/15/2013 0 532,075 0 7,474,715 0.560
000000-00-0 .| CROW HOLDINGS FUND VI DALLAS _| DIRECT 09/23/2013 0 372,119 0 2,784,690 0.660
0999999. F|><ed or Variable Rate - Mortgage Loans - Unaffiliated 0 904,193 0 10,259,405 XXX
455725-78-0 INDIGO CAPITAL V, LP LONDON INDIGO CAPITAL V GENERAL PARTNER, LP 07/23/2007 2 0 110,378 0 2,145,321 3.000
140476-2A-3 | NG NEZZANINE PARTNERS 111 LP DELAWARE CITY __. | ALLEGHENY NEZZANINE PARTNERS LLC 12/02/2005 2 0 44,486 0 2,143,415 1.045
233216-2B-7 _________|DLJ INVESTMENT PARTNERS |11 LP NEW YORK DLJ INVESTNENT PARTNERS |11 LP 08/24/2006 2 0 151,939 0 14,131,159 0.607
377341-ZA-3 _____.____| GLEACHER MEZZANINE FUND I, LP FAIR LAIN GLEACHER NEZZANINE 11 GP, L.P. 03/30/2007 2 0 6,253 0 1,609,609 0.904
PEF587-ZA-3 ________| IRONIOOD MEZZANINE FUND |11 LP AVON IRONWOOD CAPITAL LLC 07/26/2012 2 0 601,723 0 4,153,690 2.450
410144-78-8 __________|HANCOCK CAPITAL PARTNERS V, LP BOSTON __|HANCOCK CAPITAL PARTNERS V, LP 08/01/2012 2 0 590,050 0 9,858,699 2.045
ITT1-ZA-3 GLEACHER NEZZ FUND 11 (2\D) FAIR LAIN _| GLEACHER NEZZ FUND 11 (2ND) 07/31/2012 2 0 7,182 0 1,848,987 1.023
05164#-12-3 __________| AURORA RESURGENCE ANNEX FUND DELAWARE CITY AURORA RESURGENCE ANNEX FUND 08/01/2012 2 0 116,903 0 551,619 0.545
514932-11-0 .| LANDMARK PARTNERS FUND XV Bloomberg _| LANDMARK PARTNERS FUND XV 10/03/2013 2 554,280 0 0 4,445,720 0.002
1399999. Joint Venture Interests - Fixed Income - Unaffiliated 554,280 1,628,914 0 40,888,219 XXX
707180-20-0 _____JPENINSULA FUND V LP DELAWARE CITY __ _JPENINSULA CAPITAL PARTNERS, LLC 10/26/2009 2 0 456,750 0 11,755,809 3.855
00758A-ZA-2 __ AEA MEZZANINE MANAGENENT FUND LP DELAWARE CITY AEA MEZZANINE MANAGENENT FUND LP 04/24/2005 2 0 3,642 0 235,721 8.987
00758B-ZA-0 __ AEA MEZZANINE FUND 11 LP DELAWARE CITY . AEA MEZZANINE FUND 11 LP 12/22/2008 2 0 64,787 0 4,885,918 1.275
410144-ZA-0 __ HANCOCK CAPITAL PTRS IV LP BOSTON HANCOCK CAPITAL PTRS IV LP 12/15/2008 2 0 10,521 0 1,438,232 1.466
00758B-ZB-8 __ AEA MEZZANINE FUND 111 LP DELAWARE CITY AEA MEZZANINE FUND 111 LP 08/14/2013 2 0 112,500 0 14,235,357 2.500
553088-28-4 ML GRTH CAP PTRNS IRE FUND | LONDON ML GRTH CAP PTRNS IRE FUND | 10/31/2013 2 0 99,342 0 8,039,936 4.800
062711-ZA-7 .| NEW CANAAN MEZZANINE V LP NEN_CANAAN NEN_CANAAN NEZZANINE V LP 08/05/2011 2 0 1,135,860 0 2,951,504 9.375
1499999. Venture Interests - Fixed Income - Affiliated 0 1,883,402 0 43,542,567 XXX
000000-00-0 - CARLYLE REALTY FUND IV LP WASHINGTON DIRECT 05/20/2005 0 237,190 0 149,953 0.350
000000-00-0 _________|RYR RE OPPORTUNITY FUND |1 UNIONDALE _|DIRECT 08/13/2010 0 37,823 0 222,945 0.620
000000-00-0 _. AEW SENIOR HOUSING INV |1 LP WILMINGTON DIRECT 02/01/2014 509,851 0 0 2,475,372 0.500
000000-00-0 ____._| BLACKSTONE RE PTRS VI| NEN_YORK _| DIRECT 12/12/2014 0 147,215 0 2,167,390 0.120
1799999. Joint Venture Interests - Real Estate - Unaffiliated 509,851 422,228 0 5,015,660 XXX
000000-00-0 ________JCHARLES RIVER REALTY FUND | BOSTON _JDIRECT 08/01/2006 0 26,226 0 357,656 1.470
000000-00-0 _. RXR RE VALUE ADDED FUND LP NEW YORK DIRECT 09/01/2012 0 1,184,522 0 9,315,478 1.720
000000-00-0 ________| SARES REGIS MULTIFAMILY FUNDLP IRVINE _|DIRECT 03/01/2013 0 1,264,952 0 2,638,106 5.530
000000-00-0 . BERKSHIRE MULTIFAMILY FUBD 111 IRVINE __|piRect 10/22/2013 0 652,534 0 1,740,000 1.750
000000-00-0 CARING LLC WILMINGTON _| DIRECT 10/19/2010 0 7,724,832 0 3,955,757 27.083
1899999. Joint Venture Interests - Real Estate - Affiliated 0 10,853,066 0 18,006,997 XXX
4499999. Total - Unaffiliated 1,064,131 2,955,336 0 56,163,284 XXX
4599999. Total - Affiliated 0 12,736,468 0 61,549,564 XXX
4699999 - Totals 1,064,131 15,691,804 0 117,712,848 XXX
SCHEDULE BA - PART 3
Showing Other Long -Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- [Temporary| ized Adjusted |Change in| Less Exchange
Encum- | Valuation |ciation) or | Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
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CuUsIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss)on | ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [ Accretion | nized Other 11+12) Value | Disposal | eration [ Disposal | Disposal | Disposal | Income
000000-00-0 ______ [PEARLMARK NEZZ REALTY PTNR 111 CHICAGO | (TR RETURN OF CAPITAL _._09/24/2007 ___|.__03/28/2014 __| 1,065,122 0 0 0 0 0 0 0[...1,085,122 0 0 0 0
000000-00-0 __.__ [GS RE MEZZ PARTNERS LP NEW_YORK NY RETURN OF CAPITAL/ CHLIC _..03/20/2009 .| . 01/01/2014 ___| 3,958,603 0 0 0 0 0 0| 398603) 3887153} . 0l . (71,849)] ... (1,849 0
0999999. F|><ed or Variable Rate - Mortgage Loans - Unaffiliated 5,023,725 0 0 0 0 0 0] 3,958,603 [ 4,952,275 0 (71,449) (71,449) 0
WILLIAN BLAIR MEZZANINE CAPITAL FUND 111 LP [ l [
092937-7A-2 .. CHICAGO ... | Lo RETURN OF CAPITAL ... [ ( 01/01/2000 | . 03/05/2014 269, 157 0 0 0 0 0 0. . 269,157 | ... 269, 157 0 0 0 0
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455725-7A-2 . INDIGO CAPITAL IV, LP LONDON | ENGLAND ______ RETURN OF CAPITAL __03/04/2003 ___|.__03/18/2014 99,598 0 0 0 0 0 0 99,598 0 0 0 0
455725-78-0 INDIGO CAPITAL V, LP LONDON __ENGLAND ______[RETURN OF CAPITAL _07/23/2007 | __02/18/2014 751,573 0 0 0 0 0 0. 751,573 ] 0 0 0 0
735255-7A-4 .. W INDJAMMER NEZZ CAP FUND |1 LP .. NENPORT BEACH RETURN OF CAPITAL _|.-01/31/2000 | .. 01/13/2014 220,921 0 0 0 0 0 02091 0 0 0 0
973250-28-2 WINDJAMMER SENIOR EQUITY FUND 111 LP NEWPORT BEACH _. CHLIC _.-01/03/2006 | . 01/01/2014 ___| 16,066,810 0 0 0 0 0 0|..16,066,810 | 18,796,056 | 02,729,246 | .. 2,729,246 | 0
140476-ZA-3 ______ |PNC NEZZANINE PARTNERS I11 LP _| DELAWARE CITY ___ CHLIC\ RETURN OF CAPITAL ___ _12/02/2005 __| . 01/13/2014 __| 6,436,017 0 0 0 0 0 0|....6,436,017 [ 6,436,017 0 0 0
233216-28-7 DLJ INVESTENT PARTNERS |11 LP NEW YORK CHLIC\ RETURN OF CAPITAL _08/24/2006 ___|___01/17/2014 4,261,199 0 0 0 0 0 0 , : 0 0 0 0
377341-ZA-3 .. GLEACHER NEZZANINE FUND 11, LP FAIR LAIN CHLIC\ RETURN OF CAPITAL ___ _..03/30/2007 ___|.._02/14/2014 __| 3,599,257 0 0 0 0 0 0|....3509,257[. 0 0 0 0
589870-ZA-4 MERIT MEZZANINE FUND V LP CHICAGO | CHLIC\ RETURN OF CAPITAL . _..12/08/2009 ___| . 03/26/2014 ___| 10,357,553 0 0 0 0 0 0[.10,357,553| _9849315] 0 (508,238)| ... (508,238) ... 0
377341-ZA-3 _____. [GLEACHER NEZZ FUND |1 (2ND) FAIR LAIN _|CHLIC\ RETURN OF CAPITAL _07/31/2012 __| . 02/14/2014 __| 4,134,532 0 0 0 0 0 0|....4134,53% 0 0 0 0
PEF587-ZA-3 ___ | IRONWOOD MEZZANINE FUND 111 LP AVON _| RETURN OF CAPITAL _07/26/2012 | __02/14/2014 | 244,603 0 0 0 0 0 0 244,603 |- 0 0 0 0
410144-78-8 HANCOCK CAPITAL PARTNERS V, LP BOSTON RETURN OF CAPITAL _..08/01/2012 .| 03/11/2014 862,058 0 0 0 0 0 0 862,058 | .. 862,058 0 0 0 0
1399999. Joint Venture Interests - Fixed Income - Unaffiliated 47,303,278 0 0 0 0 0 0| 47,303,278 | 49,524,286 0| 2,221,008 [ 2,221,008 0
707180-2C-2 ___ [PENINSULA FUND IV LP ____ ___ | DELAWARE CITY CHLIC\ RETURN OF CAPITAL ___ _10/03/2005 __].__01/29/2014 ___| 10,894,154 0 0 0 0 0 0[.-10,894,154 [ 12,884,701 [ 01,9067 1,990,687 [ 0
00758B-ZA-0 ____ AEA MEZZANINE FUND 11 LP _ | DELAWARE CITY CHLIC\ RETURN OF CAPITAL __. _12/22/2008 ___| .. 02/10/2014 ___| 15,776,868 0 0 0 0 0 0|..15,776,868 | 15,776,868 0 0 0 0
410144-ZA-0 HANCOCK CAPITAL PTRS IV LP BOSTON CHLIC\ RETURN OF CAPITAL ___ _..12/15/2008 ___|.._03/05/2014 ___| _ 4,042,825 0 0 0 0 0 0 0 0 0 0
307891-ZA-3 _____. [GREYROCK CAPITAL GROP INV 11 WESTPORT CHLIC\ RETURN OF CAPITAL _12/04/2009 __| _02/20/2014 __| 3,471,035 0 0 0 0 0 ol 0149576 | 149,576 | 0
707180-20-0 . [PENINSULA FUND V LP | DELAWARE CITY CHLIC\ RETURN OF CAPITAL _10/26/2009 .| . 01/30/2014 __| 9,282,154 0 0 0 0 0 0 L0 |.725,162 | ._.725,162 | 0
00758B-7B-8 .. [ AEA MEZZANINE FUND |11 LP DELAVARE CITY RETURN OF CAPITAL __08/14/2013 ___| _ 02/13/2014 430,370 0 0 0 0 0 0 0 0 0 0
1499999. Joint Venture Interests - Fixed Income - Affiliated 43,897,406 0 0 0 0 0 0| 43,807,406 [ 46,762,780 0| 2,865,375 [ 2,865,375 0
000000-00-0 _____ [CARLYLE REALTY FUND IV LP WASHINGTON CHLIC _-05/20/2005 __]__01/01/2014 __| 13,521,038 0 0 0 0 0 0[.-13,521,038 [ 11,212,244 | 0 -(2,308,795)| _(2,308,795)| 0
000000-00-0 _____. ASLAN REALTY FUND 111 LP CHICAGO RETURN OF CAPITAL ... _..06/30/2005 ___|.._01/01/2014 ___| 19,486,295 0 0 0 0 0 0[...19,486,295 [ 4,619,331 0| _(14,866,963)| (14,866,963)| 0
000000-00-0 CROW HLDS REALTY PTNRS IV LP DALLAS RETURN OF CAPITAL/ CHLIC _.12/07/2005 | 01/01/2014 ___| _ 8,297,386 0 0 0 0 0 0|..8297,386 | 7,542,187 | 0 (755,199)| ... (755,199)| ... 0
000000-00-0 ______ | CORNERSTONE VENTURE 111 HARTFORD RETURN OF CAPITAL _02/12/2007 ___|.__01/10/2014 ___| 3,268,404 0 0 0 0 0 0 0 |....3,268,404 0 0 0 0
000000-00-0 ______ [ MACFARLANS PARTNERS URBAN RE . SAN FRANCISCO _| RETURN OF CAPITAL _08/01/2007 ___| . 03/31/2014 1,271,799 0 0 0 0 0 0 0[...1,211,799 0 0 0 0
000000-00-0 CROW HLDS REALTY PTNRS V LP NEW YORK RETURN OF CAPITAL/ CHLIC _..03/27/2009 ___|.._01/01/2014 ___| 6,650,221 0 0 0 0 0 0|..6,650,221 6,650,221 0 0 0 0
000000-00-0 LBA REALTY FUND IV LP IRVINE RETURN OF CAPITAL/ CHLIC . _..05/28/2009 ___| . 01/01/2014 ___| 10,486,824 0 0 0 0 0 0[.10,486,824 | 14,069,291 | 0| ...3,582,467 | 3,582,467 | 0
000000-00-0 ______ [CLARION LION PROPERTY FUND LLC NEW YORK CHLIC _06/25/2010 ___|.__01/01/2014 ___| 8,199,633 0 0 0 0 0 0...8,199,633 [...10,591,893 | 0]....2,392,260 | ....2,392,260 | 0
000000-00-0 _____ [RXR RE OPPORTUNITY FUND |1 UNIONDALE CHLIC _.08/13/2010 | 01/01/2014 5,311,197 0 0 0 0 0 0[.5311,197 | 6,445,604 | 01,134,406 | 1,134,406 | 0
000000-00-0 UBS TRUMBULL PROPERTY FUND HARTFORD CHLIC _..01/03/2011 ___|.__01/01/2014 ___| 15,983,325 0 0 0 0 0 0[..15,983,325 [ 19,313,238 | _.0..330913[ 3,329,913 0
000000-00-0 BLACKSTONE R/E PARTNERS V NEW YORK RETURN OF CAPITAL ... _..02/28/2006 .| 02/27/2014 (152,259) 0 0 0 0 0 0 of.. (152,259) 0 0 0 0
000000-00-0 ______ [BLACKSTONE R/E PARTNERS V NEW YORK CHLIC _02/28/2006 ___| .. 01/01/2014 ___| 12,322,919 0 0 0 0 0 0[..12,322,919 | 17,698,265 | _.0|..5375,346 | 5375346 | 0
000000-00-0 _____ [BEACON CAP STRATEGIC PTNRS IV BOSTON RETURN OF CAPITAL/ CHLIC .. _12/16/2005 | _01/01/2014 __| 8,029,795 0 0 0 0 0 0. 8,020,795 5017509 | 0]..(3,012,205)| .__(3,012,205)| 0
000000-00-0 BLACKSTONE RE PTRS VI NEW YORK RETURN OF CAPITAL/ CHLIC .. _..02/09/2007 ___|.._01/01/2014 ___| 14,528,135 0 0 0 0 0 0[...14,528,135 [ 19,722,090 | _.0|....5,193,95 |__5,193,95 | 0
000000-00-0 THAYER HOTEL INVESTORS V ANNAPOL IS CHLIC _..08/08/2008 ___| _01/01/2014 ___| _ 5,595,274 0 0 0 0 0 0| 5595274 | 8093570 | 0 ..2,498,205 | 0
000000-00-0 _____. [GREYSTAR EQUITY PTNRS FUND VII .. CHARLESTON ________..._... CHLIC _12/05/2011 ___|.__01/01/2014 ___| 13,119,320 0 0 0 0 0 0|..13,119,320 | 14,804,403 | 0. 0
000000-00-0 ____ [BLACKSTONE RE PTRS V11 NEW YORK RETURN OF CAPITAL/ CHLIC .. _12/12/2011 | __01/01/2014 ___| 14,694,007 0 0 0 0 0 0 [.-14,694,008 | 16,802,261 | 0. : I 0
000000-00-0 ______ [CARING LLC WILMINGTON _______ .. SALE _10/19/2010 ___| .. 03/31/2014 __| 56,811,625 | 4,309,046 0 0 (57,293)| ... 4,251,758 | . 0]..61,063,378 | 95,142,696 | 0| ...34,079,317 | 34,079,317 | 0
000000-00-0 ______ [ CARING LLC WILMINGTON RETURN OF CAPITAL _10/19/2010 | . 03/31/2014 1,395 0 0 0 0 0 0 1,395 0 0 0 0
000000-00-0 _____. [ CORAC LLC HARTFORD SALE _06/01/2009 ___| . 02/19/2014 ___| 1,391,002 | ____. (135, 167) 0 0f..... (187,685)] ... (322,852)| ... 0]....1,068,238 | 1,820,398 | 0. 752,160 | ... 752,160 | ... 0
000000-00-0 __.__ [ CORAC LLC HARTFORD RETURN OF CAPITAL ... _..06/01/2009 .| 03/31/2014 1,267,580 0 0 0 0 0 0 01,267,580 0 0 0 0
1799999. Joint Venture Interests - Real Estate - Unaffiliated 220,085,005 | 4,173,879 0 0 (244,978) 3,928,901 0| 218,356,986 | 265,202,200 0| 41,188,205 [ 41,188,205 0
000000-00-0 ____ [PEARLMARK NMULTIFAMILY PTNRS | CHICAGO RETURN OF CAPITAL __06/01/2009 ___| _03/31/2014 110,263 0 0 0 0 0 0 0 0 0 0 0
000000-00-0 ______ [CHARLES RIVER REALTY FUND | BOSTON RETURN OF CAPITAL/ CHLIC _06/01/2009 .| .. 01/01/2014 ___| 4,374,841 0 0 0 0 0 0f._4374841 [ 0 0 0 0
000000-00-0 __.__ [ TISHUAN SPEYER RE VENTURE VIII NEW_YORK NY RETURN OF CAPITAL __06/01/2009 ___| _ 03/31/2014 1,599 0 0 0 0 0 0 0 0 0 0 0
1899999. Joint Venture Interests - Real Estate - Affiliated 4,486,703 0 0 0 0 0 0] 4,374,841 4,486,703 0 0 0 0
4499999. Total - Unaffiliated 272,412,008 | 4,173,879 0 0 (244,978) 3,928,901 0| 269,618,867 [ 319,678,761 0| 43,337,854 | 43,337,854 0
4599999. Total - Affiliated 48,384,109 0 0 0 0 0 0| 48,272,247 | 51,249,483 0| 2,865,375 2,865,375 0
4699999 - Totals 320,796,117 | 4,173,879 0 0 (244,978) 3,928,901 0| 317,891,114 [ 370,928,244 0| 46,203,220 46,203,229 0
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912828-B6-6 _______|US TREASWRY N/B 2.750% 02/15/24 ||| 03/06/2014 ___| Var i ous 200,524,238 | 200,000,000 220,304 |1
0599999. Subtotal - Bonds - U.S. Governments 200,524,238 200,000,000 220,304 XXX
135087-C7-7 [ CANADA-GOV'T  1.625% 02/27/19 [A [.._._02/20/2014 _____RBC DAIN RAUSCHER 994,501 996, 165 0 [ 1FE
1099999. Subtotal - Bonds - All Other Governments 994,591 996, 165 0 XXX
00003#-AB-9 _________[ASE TELEVISION NETWORKS LLC SERIES B SENIOR NOTES  3.630% 08/22/22 | .| ( 03/12/2014 ____. StoneCastle Securities, LLC 3,013,110 3,000,000 10,285 |2
00130H-BU-8 __ AES CORPORATION  5.500% 03/15/24 03/04/2014 GOLDMAN SACHS & COMPANY 825,000 825,000 0 |3FE
00508X-AF-1 __ ACTUANT CORP-CL A 5.625% 06/15/22 01/09/2014 SEAPORT GROUP 76,500 75,000 340 | 3FE
02079D-AB-9 __ ALPHABET HOLDING CO INC ~ 7.750% 11/01/17 03/04/2014 Tax Free Exchange 1,020,844 [ 1,000,000 26,479 | 5FE
037464-AA-7 __ APACHE INDUSTRIAL SERVICES 12.000% 09/03/18 _..03/31/2014 DIRECT 33,699 33,699 0 [6*
043176-AF-5 _________| ARTHUR J. GALLAGHER & CO. SERIES H SENIOR NOTES ~ 4.580% 02/27/24 .|| 02/27/2014 _____. DIRECT 4,000,000 .. 4,000,000 0|2z
047650-AB-2 _________| ATKORE INTERNATIONAL INC.  9.875% 01/01/18 _ | 01/14/2014 ___ BANK OF AVERICA 756,000 700,000 3,072 | 5FE
053810-AE-7 __ AVIV HLTH PROP/ AVIV HLTH  6.000% 10/15/21 01/16/2014 Tax Free Exchange 100,000 100,000 1,500 | 3FE
085789-AE-5 __ BERRY PETROL CO  6.750% 11/01/20 ___01/10/2014 J.P. MORGAN SECURITIES INC. 52,563 50,000 694 | 4FE
091935-AB-2 __________[BLACKBOARD INC SERIES 144A  7.750% 11/15/19 _ i e | 02/13/2014 ______ BANK OF ANERICA 102,750 100,000 2,368 |5FE
121579-AG-1 | BURLINGTON COAT FACTORY 10.000% 02/15/19 || 01/15/2014 ____ DEUTSCHE BANK CAPITAL 1,100,531 975,000 42,250 | 5FE
12189L-AS-0 _. BURLINGTN NORTH SANTA FE  4.900% 04/01/44 03/04/2014 WELLS FARGO BANK N A 4,989,600 | ... 5,000,000 0 [2FE
1248EP-AY-9 __ €00 HLDGS LLC/ CAP CORP  5.250% 09/30/22 _._.03/20/2014 J.P. MORGAN SECURITIES INC. 223,031 225,000 5,742 | 3FE
12505F-AC-5 _________| OBS OUT AVER CAP LLC/COR SERIES 144A 5.625% 02/15/24 ||« 01/16/2014 _____ DEUTSCHE BANK CAPITAL 100,000 100,000 0 [4FE
12516U-AD-7 | CEMEX FINANCE LLC SERIES 144A  6.000% 04/01/24 B 03/25/2014 _____. SALOMON BROTHERS INC. 200,000 200,000 0 [4FE
12543D-AS-9 __ COMMUNITY HEALTH SYSTEMS SERIES 144A  5.125% 08/01/21 01/27/2014 Tax Free Exchange 575,000 575,000 3,029 [3FE
12543D-AT-7 __ COMMUNITY HEALTH SYSTEMS SERIES 144A  6.875% 02/01/22 __.03/04/2014 Tax Free Exchange 100,000 100,000 707 | 4FE
125581-G-5 __________|CIT GROUP INC  5.000% 08/15/22 . " e 01/13/2014 ____ Various 1,535,338 | 1,560,000 32,436 | 3FE
126260-AA-0 | CPG MERGER SUB LLC SERIES 144A  8.000% 10/01/21 || 03/20/2014 _____. J.P. MORGAN SECURITIES INC. 994,375 925,000 35,972 | 5FE
126860-BA-6 __ CABLEVISION SYSTEMS CORP  8.000% 04/15/20 01/09/2014 SEAPORT GROUP 83,978 75,000 1,483 | 4FE
12686C-BB-4 __ CABLEVISION SYSTEMS CORP  5.875% 09/15/22 03/18/2014 J.P. MORGAN SECURITIES INC. 205,500 200,000 196 |4FE
156700-AR-7 __ CENTURYTEL INC ~ 6.450% 06/15/21 03/12/2014 CS FIRST BOSTON 529,650 495,000 8,159 | 3FE
15672J-AA-1 __ CEQUEL COM ESCRI 1/CAP C SERIES 144A  6.375% 09/15/20 03/18/2014 J.P. MORGAN SECURITIES INC. 732,813 700,000 744 | 4FE
15672l-AE-4 __ CEQUEL COM HLDG 1/ CAP CP SERIES 144A  5.125% 12/15/21 02/21/2014 CS FIRST BOSTON 971,344 975,000 9,855 | 4FE
165258-AB-0 __ CHESAPEAK OIL OP/FIN  6.625% 11/15/19 01/15/2014 CS FIRST BOSTON 421,000 400,000 4,858 | 3FE
169905-AE-6 __ CHOICE HOTELS INTERNATIONAL IN  5.750% 07/01/22 _._..03/18/2014 J.P. MORGAN SECURITIES INC. 742,875 700,000 8,944 | 3FE
17121E-AG-2 _________| CHRYSLER GP/CG CO-ISSUER SERIES 144A  8.250% 06/15/21 ||« 02/04/2014 _____. MERRILL LYNCH 2,044,250 1,850,000 22,046 | 4FE
184496-AJ-6 | CLEAN HARBORS ~ 5.250% 08/01/20 e 03/18/2014 _____ J.P. MORGAN SECURITIES INC. 360,063 350,000 2,552 | 3FE
209111-FD-0 __ CONS EDISON CO OF NY  4.450% 03/15/44 03/03/2014 BANK OF AVERICA 4,995,800 5,000,000 0 [1FE
22082E-AF-9 COVANTA HOLDING CORP  5.875% 03/01/24 _._.02/20/2014 BARCLAYS BANK PLC 400,000 400,000 0 |4FE
25380M-AD-1 __________|DIGITALGLOBE INC ~5.250% 02/01/21 | 03/05/2014 _____. Morgan Stanley 349,563 350,000 1,903 | 4FE
256603-AB-7 __________[DOLE FOOD CO INC SERIES 144A  7.250% 05/01/19 01/14/2014 ____ Morgan Stanley 101,125 100,000 1,531 | 5FE
25763#-AE-0 __ DONALDSON COMPANY, INC. SERIES 2014-A SENIOR NOTES ~ 3.720% 03/27/24 03/27/2014 DIRECT 1,000,000 1,000,000 01
257867-BA-8 __ DONNELLEY R.R. & SONS CO  6.500% 11/15/23 _....03/28/2014 BANK OF AVERICA 1,277,969 oo 1,225,000 25,476 | 3FE
286606-AG-1 _________|ELIZABETH ARDEN INC  7.375% 03/15/21 . 03/18/2014 ____ Various 160,875 150,000 164 | 4FE
286606-AG-1 ________|ELIZABETH ARDEN INC  7.375% 03/15/21 .. 03/25/2014 _____. Tax Free Exchange 1,251,938 [ 1,175,000 2,407 | 4FE
28660G-AH-9 __ ELIZABETH ARDEN INC SERIES 144A  7.375% 03/15/21 01/27/2014 J.P. MORGAN SECURITIES INC. 1,254,313 1,175,000 32,49 | 4FE
29276K-AR-2 __ ENERGY XXI GULF COAST IN 144A  7.500% 12/15/21 __._02/21/2014 CS FIRST BOSTON 208,500 200,000 2,958 | 4FE
29362U-AA-2 | ENTEGRIS INC SERIES 144A 6.000% 04/01/22 | 03/25/2014 _____. GOLDMAN SACHS & COMPANY 1,750,000 1,750,000 0 [4FE
20476Y-AP-4 _________|EQVA SERIES 1996-4 CLASS A  7.250% 01/25/28 01/01/2014 _____ Prior Period Adjustments 0 0 0 | 1FM
30227C-AB-3 __ EXTERRAN PARTNERS/EXLP  6.000% 04/01/21 01/09/2014 Tax Free Exchange 349,564 350,000 5,717 | 4FE
30227C-AC-1 EXTERRAN PARTNERS/EXLP SERIES 144A  6.000% 10/01/22 _._..03/31/2014 J.P. MORGAN SECURITIES INC. 368,891 375,000 0 |4FE
30283F-AA-9 _________|FWCT-2 ESCROW CORP SERIES 144A  5.125% 08/01/21 || 01/15/2014 ____ CHASE SECURITIES INC. 575,000 575,000 0 [3FE
30283F-AB-7 __________[FWCT-2 ESCROW CORP SERIES 144A  6.875% 02/01/22 | e | 01/15/2014 _____ BANK OF ANERICA 100,000 100,000 0 |4FE
315202-Al-4 FERRELLGAS LP/FINANCE ~ 6.500% 05/01/21 03/10/2014 BANK OF AVERICA 528,125 500,000 11,917 | 4FE
345838-AA-4 __ FOREST LABORATORIES INC SERIES 144A  5.000% 12/15/21 01/21/2014 GOLDMAN SACHS & COMPANY 714,000 700,000 4,278 | 3FE
3615501-AH-9 __ GOl INC  6.750% 06/01/21 01/27/2014 BANK OF AVERICA 121,563 125,000 1,383 | 4FE
36150R-AK-9 __ GEO GROUP INC/THE  5.875% 01/15/22 02/04/2014 Tax Free Exchange 1,513,020 | __ 1,525,000 4,729 |4FE
361841-AE-9 __ GLP CAPITAL LP/ FIN 11 SERIES 144A  5.375% 11/01/23 02/24/2014 Various 920,375 900,000 15,498 | 3FE
370488-AB-0 __ GENERAL PARTS INTERNATIONAL IN  8.480% 11/01/16 01/01/2014 Tax Free Exchange (2,610,062)| ... (2,550,000) (20,423) | 3FE
3744T#-AK-5 GIANT EAGLE INC SERIES B SENIIOR NOTES ~ 5.110% 06/30/22 __.02/28/2014 CRT Capital Group LLC 1,014,740 1,000,000 11,923 |22
382410-AF-5 _________|GOODRICH PETE CORP  8.875% 03/15/19 . | 02/28/2014 ______ CS FIRST BOSTON 103,375 100,000 4,191 [5FE
389375-AG-1 ________|GRAY TELEVISION INC  7.500% 10/01/20 . 03/31/2014 _____. Various 1,897,438 1,750,000 51,214 | 5FE
308176-AA-5 __ GRIFFEY INTR INC/FIN S SERIES 144A  7.000% 10/15/20 03/20/2014 J.P. MORGAN SECURITIES INC. 896,875 1,025,000 31,889 |5FE
428040-CN-7 HDTFS INC  6.250% 10/15/22 _._.03/20/2014 J.P. MORGAN SECURITIES INC. 638,250 600,000 16,667 | 4FE
440543-A0-9 _________|HORNBECK OFFSHORE SERVICES  5.000% 03/01/21 | 02/20/2014 ______ CS FIRST BOSTON 396,000 400,000 9,667 |3FE
444454-AA-0 __ |HUGHES SATELLITE SYSTEMS 7.625% 06/15/21 || 03/21/2014 _____. J.P. MORGAN SECURITIES INC. 450,500 400,000 8,557 | 4FE
44930#-AE-9 __________[ ICL FINANCE INC  5.160% 01/15/24 B | 01/15/2014 _____ DIRECT 2,000,000 | ... 2,000,000 0|2z
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464502-AN-4 _. ISLE OF CAPRI CASINOS 8.875% 06/15/20 03/20/2014 J.P. MORGAN SECURITIES INC. 354,656 325,000 8,012 [5FE
481218-AD-3 JRD HOLDINGS LLC SERIES 20148 SENIOR NOTES ~ 4.130% 03/27/24 03/27/2014 DIRECT 1,000,000 | ..o 1,000,000 0|2z
48666K-AU-3 . KB HOME ~ 4.750% 05/15/19 03/20/2014 SALOMON BROTHERS INC. 100,000 100,000 0 [4FE
492914-AS-5 __ KEY ENERGY SERVICES INC  6.750% 03/01/21 _.01/09/2014 SEAPORT GROUP 76,875 75,000 1,870 |4FE
500150-AF-7 __._._.__|KODIAK OIL & GAS CORP  5.500% 01/15/21 ... 01/01/2014 . Tax Free Exchange 100,000 100,000 2,003 |4FE
500150-AH-3 _________[KODIAK OIL & GAS CORP  5.500% 02/01/22 """ | 01/09/2014 ____ SEAPORT GROUP 49,500 50,000 1,283 | 4FE
501889-AA-7 LKQ CORP SERIES 144A  4.750% 05/15/23 02/07/2014 BANK OF AVERICA 559,500 600,000 6,888 | 3FE
52736R-BD-3 __ LEVI STRAUSS & CO  6.875% 05/01/22 __.03/20/2014 J.P. MORGAN SECURITIES INC. 903,375 825,000 22,688 | 3FE
552697-AN-4 ________._|NDC PARTNERS INC SERIES 144A  6.750% 04/01/20 G| 03/28/2014 _____ J.P. MORGAN SECURITIES INC. 1,026, 188 975,000 183 |4FE
553331-AA-7 __________|MPH ACQUISITION HOLDINGS LLC SERIES 144A  6.625% 04/01/22 .|| 03/18/2014 _____ J.P. MORGAN SECURITIES INC. 3,400,000 [ 3,400,000 0 |5FE
58446V-AG-6 . MEDIACOM BROADBAND LLC ~ 6.375% 04/01/23 03/20/2014 J.P. MORGAN SECURITIES INC. 158,438 150,000 4,622 |4FE
59804V-AD-7 __ MIDSTATES PETRO INC/LLC ~ 9.250% 06/01/21 _02/12/2014 BANK OF AVERICA 103,250 100,000 1,978 | 5FE
628464-B8-7 __________|MYERS INDUSTRIES INC  5.300% 01/15/24 01/15/2014 ____ DIRECT 1,000,000 1,000,000 0|2z
629377-BV-3 _________|NRG ENERGY INC SERIES 144A  6.250% 07/15/22 . | 01/10/2014 BARCLAYS BANK PLC 950,000 950,000 0 [4FE
649012-A*-2 __ TRUE TEMPER SPORTS INC. SENIOR SUBORDINATED DEBT 13.000% 07/26/18 01/01/2014 DIRECT 12,405 12,405 0 [6*
65336Y-AJ-2 __ NEXSTAR BROADCASTING INC ~ 6.875% 11/15/20 _....03/28/2014 Various 1,241,750 [ 1,150,000 27,882 | 5FE
654090-BB-7 _._.._.__[NIELSEN FINANCE LLC SERIES 144A  5.000% 04/15/22 B | 03/28/2014 _____ CHASE SECURITIES INC. 100,000 100,000 0 [3FE
688225-AE-1 _________|OSHKOSH CORP SERIES 144A  5.875% 03/01/22 | 02/06/2014 ____ CHASE SECURITIES INC. 200,000 200,000 0 [4FE
68964*-AH-4 OTTER TAIL PONER COMPANY SERIES B SR UNSECD NTS  5.470% 02/27/44 02/27/2014 DIRECT 17,000,000 . 17,000,000 0|2z
698886-AA-8 __ PAR SYSTENS GROUP INC SENIOR SUBORDINATED PROMISSORY ~ 12.000% 07/11/15 _._..03/30/2014 DIRECT 47,892 47,892 0 [6*
717186-AB-8 _________|PFS HOLDING LP 13.000% 02/03/17 01/01/2014 . DIRECT 41,969 41,969 0 [6*
717188-AC-6 _________|PFS HOLDING LP 13.000% 02/03/18 . 01/01/2014 DIRECT 45,932 45,932 0 [6*
T23470-AJ-2 PINNACLE FOODS FINANCE L 4.875% 05/01/21 01/27/2014 Tax Free Exchange 1,441,500 [ 1,550,000 18,051 | 4FE
727610-AL-1 __ PLASTIPAK HOLDINGS INC SERIES 144A  6.500% 10/01/21 03/19/2014 BANK OF AVERICA 130,625 125,000 3,769 | 5FE
T37446-AE-4 POST HOLDINGS INC SERIES 144A  6.750% 12/01/21 03/12/2014 GOLDMAN SACHS & COMPANY 105,750 100,000 2,269 |4FE
739410-AA-5 PRECISION PRODUCTS GROUP CORP PIK  15.000% 06/11/19 01/01/2014 DIRECT 5,474 5,474 0 |6*
T44448-CK-5 __ PUBLIC SERVICE COLORADO  4.300% 03/15/44 03/03/2014 BANK OF AVERICA 2,988,930 3,000,000 0 [1FE
747065-AB-6 __ PVR PARTNERS/PENN VIRGIN ~ 6.500% 05/15/21 02/11/2014 Tax Free Exchange 409,066 425,000 6,599 [4FE
T4733V-AB-6 . QEP RESOURCES INC  5.375% 10/01/22 ... 03/20/2014 J.P. MORGAN SECURITIES INC. 828,094 825,000 21,433 | 3FE
74734X-AB-1 _________|QR ENERGY LP/ORE FINANCE ~ 9.250% 08/01/20 . | 01/09/2014 ____ BANK OF AVERICA 104,500 100,000 4,188 | 5FE
T4977X-AA-9 _______.__|RSI HOME PRODUCTS INC SERIES 144A  6.875% 08/01/18 ... .. 03/24/2014 J.P. MORGAN SECURITIES INC. 509, 141 475,000 2,359 [4FE
75040P-A-1 RADIO ONE INC SERIES 144A  9.250% 02/15/20 01/29/2014 CS FIRST BOSTON 100,000 100,000 0 [5FE
750790-AA-8 . RAIN CI1 CARBON LLC/CI1 SERIES 144A  8.250% 01/15/21 .. 02/27/2014 Sterne, Agee & Leach, Inc 207,500 200,000 2,246 | 3FE
75886A-AL-2 ________|REGENCY ENERGY PART/FIN  5.875% 03/01/22 | 02/04/2014 _____. BANK OF AVERICA 959,624 975,000 0 [3FE
75966C-AA-5 __._.__.__| GARDNER DENVER INC SERIES 144A  6.875% 08/15/21 ... 01/08/2014 . DEUTSCHE BANK CAPITAL 701,750 700,000 21,790 | 5FE
78401F-AG-2 __ SBA TELECOMMUNICATIONS ~ 5.750% 07/15/20 03/21/2014 J.P. MORGAN SECURITIES INC. 525,938 500,000 5,670 | 4FE
785592-AD-8 _. SABINE PASS LIQUEFACTION  5.625% 04/15/23 _.....03/17/2014 Tax Free Exchange 187,000 200,000 4,750 | 3FE
785502-AE-6 _________|SABINE PASS LIQUEFACTION ~ 5.625% 02/01/21 | 03/17/2014 _____ Tax Free Exchange 402,256 400,000 2,875 | FE
79546V-AJ-5 _________|SALLY HOLDINGS LLC ~ 5.750% 06/01/22 ... | 01/30/2014 J.P. MORGAN SECURITIES INC. 357,000 350,000 3,522 |3FE
81663A-AB-1 __ SEMGROUP CORPORATION  7.500% 06/15/21 02/04/2014 Tax Free Exchange 800,000 800,000 8,167 [4FE
829259-AM-2 __ SINCLAIR TELEVISION GROU  5.375% 04/01/21 _..._03/21/2014 Various 273,750 275,000 7,09 |4FE
829259-AN-0 __________| SINCLAIR TELEVISION GROU  6.125% 10/01/22 | 03/24/2014 _____. J.P. MORGAN SECURITIES INC. 532,219 525,000 15,721 |4FE
829259-A0-3 __.__._._| SINCLAIR TELEVISION GROU ~ 6.375% 11/01/21 ... 01/24/2014 Tax Free Exchange 1,175,000 1,175,000 21,432 | 4FE
82967N-AL-2 SIRIUS XM HOLDINGS INC SERIES 144A  4.625% 05/15/23 01/16/2014 RBC DAIN RAUSCHER 631,750 700,000 6,025 | 4FE
83379#-AB-1 . SODEXO INC. SERIES B GTD SENIOR NOTES  3.440% 03/04/21 03/04/2014 DIRECT 1,000,000 1,000,000 01

833794-AC-9 _ SODEXO INC. SERIES C GTD SENIOR NOTES ~ 3.990% 03/04/24 03/04/2014 DIRECT 2,000,000 | ... 2,000,000 01z
84762L-AN-5 SPECTRUM BRANDS INC ~ 6.375% 11/15/20 01/24/2014 Tax Free Exchange 369,751 350,000 4,277 | 4FE
858119-AZ-3 __ STEEL DYNAMICS INC ~ 5.250% 04/15/23 01/10/2014 J.P. MORGAN SECURITIES INC. 50,500 50,000 656 | 3FE
86737N-AA-6 __ SUNGARD AVAIL SERV CAP SERIES 144A  8.750% 04/01/22 03/26/2014 DEUTSCHE BANK CAPITAL 1,300,000 1,300,000 0 [5FE
869806-A*-0 __ SWANSON INDUSTRIES INC SENIOR SUB NOTES 12.500% 01/30/21 __.02/28/2014 DIRECT 695,565 695,565 7,004 |4z
87264A-AK-1 | T-MOBILE USA INC  6.250% 04/01/21 . 02/04/2014 _____ Tax Free Exchange 277,613 275,000 5,872 | 3FE
87264A-AL-9 _______|T-MOBILE USA INC 6.625% 04/01/28 02/04/2014 _____. Tax Free Exchange 305,114 400,000 9,054 | 3FE
87311X-AH-1 __ TW TELECOM HOLDINGS INC ~ 6.375% 09/01/23 01/09/2014 Tax Free Exchange 200,000 200,000 4,710 | 4FE
877249-AD-4 TAYLOR MORRISON COMM SERIES 144A  5.625% 03/01/24 __.02/28/2014 CHASE SECURITIES INC. 100,000 100,000 0 [4FE
88033G-CE-8 _________| TENET HEALTHCARE CORP  8.125% 04/01/22 02/26/2014 . Various 1,022,844 925,000 28,658 | 4FE
88033G-OF-5 _________|TENET HEALTHCARE CORP SERIES 144A  5.000% 08/01/19 | ] 03/05/2014 _____. BARCLAYS BANK PLC 100,000 100,000 0 [4FE
88947E-AQ-3 TOLL BROS FINANCE CORP  5.625% 01/15/24 03/26/2014 Morgan Stanley 103,250 100,000 2,031 | 3FE
897050-AB~6 __ TRONOX FINANCE LLC ~ 6.375% 08/15/20 _...03/17/2014 Various 1,256,469 [ . 1,225,000 25,071 |4FE
911365-BB-9 .________|UNITED RENTALS NORTH AM  5.750% 11/15/24 e 03/12/2014 _____ Morgan Stanley 200,000 200,000 0 [4FE
92552V-AF-7 _______|VIASAT INC  6.875% 06/15/20 ... 01/10/2014 J.P. MORGAN SECURITIES INC. 79,969 75,000 430 | 4FE
92933B-AF-1 _. NG ACQUISITION CORP SERIES 144A  5.625% 04/15/22 _....03/26/2014 €S FIRST BOSTON 200,000 200,000 0 [4FE
92933B-AH-7 ______.___|WiMG ACQUISITION CORP SERIES 144A  6.750% 04/15/22 ... ... .| | 03/26/2014 . €S FIRST BOSTON 1,400,000 | . 1,400,000 0 |5FE
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93317W-AB-8 . WALTER INVESTMENT MGMT SERIES 144A 7.875% 12/15/21 ___02/14/2014 Various 534,000 525,000 6,825 |4FE
96758G-AE-6 __ IWIDEOPENWEST FIN/ CAPITAL SERIES 144A 10.250% 07/15/19 03/26/2014 CS FIRST BOSTON 226,000 200,000 4,38 |52
969490-AE-1 CLAYTON WILLIANS ENERGY ~ 7.750% 04/01/19 03/07/2014 Tax Free Exchange 100,000 100,000 3,358 [4FE

982128-AD-5 _ IIPX ENERGY INC  6.000% 01/15/22 .. 02/24/2014 J.P. MORGAN SECURITIES INC. 277,750 275,000 1,925 | 3FE
097751-BF-7 __________[BOMBARDIER INC SERIES 144A  6.125% 01/15/23 Ao 01/22/2014 ____. Various 541,688 550,000 3,254 | 3FE
097751-BH-3 _________[BOMBARDIER INC SERIES 144A  4.750% 04/15/19 A 03/31/2014 ______ BANK OF ANERICA 600,000 600,000 0 |3FE
284902-AC-7 ELDORADO GOLD CORP SERIES 144A  6.125% 12/15/20 A 01/08/2014 JEFFERIES & COMPANY 9,875 100,000 476 | 3FE
335934-AD-7 FIRST QUANTUM MINERALS L SERIES 144A  6.750% 02/15/20 A __.02/07/2014 Taxable Exchange 345,573 343,000 0 |4FE
335934-AF-2 __|FIRST QUANTUM MINERALS L SERIES 144A  7.000% 02/15/21 Ao 02/07/2014 ____ Taxable Exchange 346,430 343,000 0 [4FE
45833V-A*-0 _________[ INTER PIPELINE LTD  6.100% 10/30/14 [ 01/01/2014 _____ Tax Free Exchange 0 1,329,331 012
664784-AA-3 __ NORTHERN BLIZZARD RESOUR SERIES 144A  7.250% 02/01/22 A 01/24/2014 J.P. MORGAN SECURITIES INC. 1,950,000 | 1,950,000 0 [4FE
71645A-AA-T __ PETROBAKKEN ENERGY LTD SERIES 144A  8.625% 02/01/20 A ... 03/24/2014 J.P. MORGAN SECURITIES INC. 1,134,844 | 1,125,000 15,094 | 5FE
74819R-AP-1 ______[QUEBECOR MEDIA INC  5.750% 01/15/23 Ao 03/20/2014 _____. Various 904,250 900,000 12,522 | 4FE
92660F-AG-9 ________[VIDEOTRON LTD SERIES 144A  5.375% 06/15/24 A 03/26/2014 ______ BANK OF ANERICA 100,000 100,000 0 |3FE
03938L-AU-8 ARCELORMITTAL  6.000% 03/01/21 F 03/12/2014 Various 214,000 200,000 3,100 | 3FE
03968X-AA-9 __ ARDAGH PKG FIN/MP HD USA SERIES 144A  9.125% 10/15/20 F _._..01/29/2014 Morgan Stanley 548,750 500,000 13,688 | 5FE
03969A-AD-2 [ ARDAGH PKG FIN/HLDGS USA SERIES 144A  6.250% 01/31/19 Fo 01/29/2014 _____. SALOMON BROTHERS INC. 200,000 200,000 0 [5FE
03969A-AE-0 _________| ARDAGH PKG FIN/HLDGS USA SERIES 144A  6.750% 01/31/21 | 01/29/2014 ______ SALOMON BROTHERS INC. 200,000 200,000 0 |5FE
204384-AB-7 CGG VERITAS  6.500% 06/01/21 F 03/18/2014 J.P. MORGAN SECURITIES INC. 513,750 500,000 9,931 [3FE
308435-AA-5 GRIFOLS WORLDWIDE OP LTD SERIES 144A  5.250% 04/01/22 F _._..03/05/2014 J.P. MORGAN SECURITIES INC. 200,000 200,000 0 |4FE
44986U-AC-3 | INEOS GROUP HOLDINGS SA SERIES 144A  5.875% 02/15/19 Fo 03/20/2014 _____. Various 559, 188 550,000 2,113 | 4FE
561234-AA-3 _________[MALLINCKRODT INTL FIN 144A  4.750% 04/15/23 R f 03/06/2014 ______ J.P. MORGAN SECURITIES INC. 950,000 1,000,000 19,264 | 4FE
663742-AA-2 NORTH ATLANTIC DRILLING SERIES 144A  6.250% 02/01/19 F 01/28/2014 GOLDMAN SACHS & COMPANY 2,850,000 2,850,000 0 [5*
67500P-AA-6 __ OCEAN RIG UDIl INC SERIES 144A  7.250% 04/01/19 F 03/20/2014 CS FIRST BOSTON 200,000 200,000 0 |5FE
858577-AR-0 __ STENA AB SERIES 144A  7.000% 02/01/24 F 01/17/2014 CHASE SECURITIES INC. 200,000 200,000 0 [4FE
85858E-AA-1 __ STENA INTERNATIONAL SA SERIES 144A  5.750% 03/01/24 F 02/11/2014 SALOMON BROTHERS INC. 200,000 200,000 0 |3FE
896680-AB-4 __ TRINSEO MATERIALS OPERATING SC SERIES Wl 8.750% 02/01/19 F 03/12/2014 Various 634,500 600,000 6,526 | 4FE
918370-AB-3 _. VTR FINANCE BV SERIES 144A  6.875% 01/15/24 R 01/17/2014 CHASE SECURITIES INC. 200,000 200,000 0 |4FE
92769%-AJ-4 __ VIRGIN MEDIA SECURED SERIES 144A  5.500% 01/15/25 F ___03/14/2014 DEUTSCHE BANK CAPITAL 300,000 300,000 0 [3FE
G9284#-AY-3 _____[VITOL HOLDING B.V.  5.740% 07/28/21 | 02/12/2014 ______ BARCLAYS BANK PLC 2,133,700 | 2,000,000 12,118 |2
K37520-AE-0 | COPENHAGEN AIRPORTS DENVARK AP 5.260% 12/29/23 Fo 02/18/2014 ____ DIRECT 1,000,000 1,000,000 0|2z
P70776-AG-9 __ NASSAU AIRPORT DEVELOPMENT CO  13.000% 03/29/34 F _._..03/31/2014 DIRECT 664,657 664,657 013
06367V-JN-6 _____[BANK OF MONTREAL 3.400% 04/23/21 Co | 02/25/2014 . RBC DAIN RAUSCHER 979,116 950,000 11,239 [ 1FE
3899999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 121,122,303 120,992,924 896,838 XXX
8399997. Total - Bonds - Part 3 322,641,132 321,989,089 1,117,142 XXX
8399998. Total - Bonds - Part 5 XXX XXX XXX XXX
8399999. Total - Bonds 322,641,132 321,989,089 1,117,142 XXX
03746#-12-5 ______ JAPACHE_INDUSTRIAL SERVICES [...._03/03/2014 _____]DIRECT 968,307.000 968,307 0.00 0 [Pe*u
8499999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 968,307 XXX 0 XXX
8999997. Total - Preferred Stocks - Part 3 968,307 XXX 0 XXX
8999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
8999999. Total - Preferred Stocks 968,307 XXX 0 XXX
03746#-10-9 ________|APACHE INDUSTRIAL SERVICES ] 03/03/2014 ______ DIRECT 34,562.000 34,562 0 [u
53506#-10-4 _________[ TRUE TENPER SPORTS INC. CLASS A UNIT MEMBERSHIP INT . | | 03/19/2014 ______ DIRECT 33.380 23,364 0|u
86421R-10-0 _________[ SWANSON INDUSTRIES INC _ . 02/28/2014 _____. DIRECT 2,782.260 139,113 0 (u
996087-09-4 __ BSDT-LATE MONEY DEPOSIT ACCT 03/11/2014 DIRECT 2,178,903.240 | ___ 2,178,903 0|u
996087-09-4 _ BSDT-LATE MONEY DEPOSIT ACCT _..03/31/2014 DIRECT 1,946,558.670 | 1,946,559 0 (u
996115-96-0 _________[TBC INC POOLED EMP DAILYVAR RT EB TEMPORARY INVESTMENT . .|| 03/28/2014 ______ DIRECT 22,399,566.010 | .. 22,399,566 0|u
9099999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 26,722,067 XXX 0 XXX
9799997. Total - Common Stocks - Part 3 26,722,067 XXX 0 XXX
9799998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
9799999. Total - Common Stocks 26,722,067 XXX 0 XXX
9899999. Total - Preferred and Common Stocks 27,690,374 XXX 0 XXX
9999999 - Totals 350,331,506 XXX 1,117,142 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues - 7
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_912828-KJ-8 [US TREASURY N/B 1.750% 03/31/14 | 03/31/2014 _Waturity | 1,055,000 [ 1,085,000 [ 1,057,888 1,055,128 0 (128) 0 (128) [ 1,055,000 0 0 0 9,231 [ 03/31/2014 1.
0599999. Subtotal - Bonds - U.S. Governments 1,055,000 1,055,000 1,057,888 1,055,128 0 (128) 0 (128) 0 1,055,000 0 0 0 9,231 XXX
_312904-0z-1 [FHR SERIES 1010 CLASS L 9.000% 10/15/20 _03/01/2014 _[Paydown [ 2,872 2,872 2,945 2,866 0 6 0 6 0 2,872 0 0 0 43 1.10/15/2020 _.
_312905-WT-5 |FHR SERIES 1074 CLASS |  6.750% 05/15/21 ___ _|.03/01/2014 __| Paydoun 392 392 369 385 0 7 0 7 0 302 0 0 0 4 |.05/15/2021 _|1._.
_312911-X0-8 |FHR SERIES 1350 CLASS L 7.500% 08/15/22 ___. _| 0370172014 _|Paydown . f | 2,084 2,084 1,912 2,059 0 % 0 % 0 2,084 0 0 0 26 | 08/15/2022
_31358L-08-3 |FNR SERIES G92-7 CLASS Jo  8.500% 01/25/22 _ |. _03/01/2014 __| Paydown 1,746 1,746 1,720 1,729 0 17 0 17 0 1,746 0 0 0 24 |.01/25/202 _|1._.
FNR SERIES 1992-103 CLASS Z  7.500% 06/25/22
__ 31358N-TD-4 .| .03/01/2014 __{Paydown 1,605 1,605 1,490 1,588 0 17 0 17 0 1,605 0 0 0 19 |.06/25/2022 .
. 313602-LC-6 | FNR SERIES 1989-7 CLASS A 0.000% 02/25/19 | .| 03/01/2014 _|Paydoun 151 151 79 115 0 36 0 36 0 151 0 0 0 0 | 02/25/2019 |1
3199999. Subtotal - Bonds - U.S. Special Revenues 8,850 8,850 8,515 8,742 0 109 0 109 0 8,850 0 0 0 116 XXX
__00081T-AH-1 [ACCO BRANDS CORP  6.750% 04/30/20 J-0272772014 JVarious [ 206,525 200,000 197,500 197,501 0 0 0 0 0 197,501 0 9,024 9,024 4,481 | _04/30/2020
__00130H-BH-7 [AES CORPORATION ~ 8.000% 10/15/17 __ _|.0372172014 __|Various . f | 1,414,755 | 1,175,000 963,500 963,500 0 0 0 0 0 963,500 0| .4 451,255 | . 451,285 | 37,314 | 10/15/2017 __
ADAMS STREET PARTNERS LLC.  8.300% 08/06/17 Redenption 100.0000
_006408-AA-2 | .| _02/06/2014 __ 156,250 156,250 156,250 156,250 0 0 0 0 0 156,250 0 0 0 6,484 | 08/06/2017 (2.
AIR MEDICAL GROUP HOLDINGS INC ~ 9.250%
_009127-AB-7 | 11/01/18 —_|.01/10/2014 _call 103.0000 _______ 37,080 36,000 36,567 36,407 0 673 0 673 0 37,080 0 0 0 638 |.11/01/2018 _[4FE .
_016745-AL-5 | ALLBRITTON COMMUNICATION ~ 8.000% 05/15/18 __ |.______| 02/07/2014 _|Various | [ 2,504,241 [ 2,375,000 | 2,232,500 | 2,232,500 0 0 0 0 0] 2,282,500 | 0l 71,741 | 271,741 | 43,306 | 05/15/2018 _. -
__02005N-AL-4 |ALLY FINL INC  5.500% 02/15/17 _01/15/2014 _| BANK OF AMERICA 926,500 850,000 914,813 899,708 0 (825) 0 (825) 0 898,883 0| 27,617 27,617 20,258 |.02/15/2017 .
J.P. MORGAN SECURITIES
__02005N-AN-2 |ALLY FINL INC  4.625% 06/26/15 | ... _01/09/2014 | INC. | 1,485,563 |1 1,425,000 |1 1,465,969 | .1 1,446,697 0 (532) 0 (532) 0 1,446, 164 0| 39,398 39,398 3,295 | .06/26/2015 |3FE.____.
ALPHABET HOLDING CO INC SERIES 144A  7.750%
__02079D-AC-7 | 11/01/17 .| .03/04/2014 _|Tax Free Exchange . | ... | 1,020,844 | 1,000,000 | 1,022,500 | ... 1,022,094 0 (1,250) 0 (1,250) 0 1,020,844 0 0 0 26,479 | 11/01/2017 _|SFE______.
_043353-AJ-0 | ARVINVERITOR INC 10.625% 03/15/18 . | .03/15/2014 _Call 105.3130 . 315,939 300,000 324,000 315,039 0 900 0 900 0 315,939 0 0 0 15,938 | 03/15/2018 _|4FE____
__047650-AB-2 | ATKORE INTERNATIONAL INC.  9.875% 01/01/18 .| ... _03/20/2014 __| JEFFERIES & COMPANY ______ 753,900 700,000 756,000 0 0 (3,989) 0 (3,989) 0 752,011 0 1,889 1,889 15,361 |.01/01/2018 _|5FE_____
AUGUSTA FNDG V1| SERIES 144A  8.250% Redenption 100.0000
_051156-AB-3 |08/15/36 .| _02/15/2014 __ 477,860 477,860 135,800 483,863 0 (6,003) 0 (6,003) 0 477,860 0 0 0 19,712 |.08/15/2036 __|4MM
AUGUSTA FNDG V SERIES 144A  7.150% 02/28/36 Redenption 100.0000
051150-AD-5 | | _02/28/2014 __ 595,695 595,695 209,677 587,298 0 8,39 0 8,39 0 595,695 0 0 0 21,296 |.02/28/2036 __|3AM._________
AVIV HLTH PROP/ AVIV HLTH SERIES 1444
__053810-AD-9 |6.000% 10/15/21 _|.01/16/2014 _| Tax Free Exchange ___.__.. 100,000 100,000 100,000 100,000 0 0 0 0 0 100,000 0 0 0 1,500 |.10/15/2021 _|3FE______.
__0B846N-AD-6 |BILL BARRETT CORP  7.000% 10/15/22 __ _|.02/06/2014 __| ¢S FIRST BOSTON 103,500 100,000 100,000 100,000 0 0 0 0 0 100,000 0 3,500 3,500 2,246 | 10/15/2022 _|4FE_____
_122412-7A-0 | AP PEG BANDNIDTH HOLDINGS ~ 6.656% 12/24/15 | .. _01/01/2014 | CHL/CGS | 5,000,000 | 5,000,000 | . 5,000,000 |..._.__. 5,000,000 0 0 0 0 0. 5,000,000 0 0 0 16,660 |.12/24/2015 _[3MM.._.____..
BUSHNELL LOAN FUND LTD SERIES 2008-1A CLASS
_12302T-AA-0 |CCDO  0.000% 10/28/15 .| _01/31/2014 _| DIRECT 612,823 612,823 612,823 612,823 0612823 | . ( 0|......612,823 0 612,823 0 0 0 0 |.10/28/2015 (6.
CBS OUT AMER CAP LLC/COR SERIES 144A  5.625%
_A2505F-AC-5 |02/15/24 | _03/14/2014 __|Bank of New York . 101,750 100,000 100,000 0 0 0 0 0 0 100,000 0 1,750 1,750 766 | 02/15/2024 _|4FE____ .
J.P. MORGAN SECURITIES
__125136-AH-9 | CDW LLC/CONW FINANCE ~ 8.000% 12/15/18 .| ... _03/10/2014 __| INC. 263,048 243,000 267,300 265,699 0 (2,704) 0 (2,704) 0 262,995 0 52 52 4,752 | 12/15/2018 _|3FE____.
GOLDMAN SACHS & COMPANY
__12543D-AR-1 | COMMUNITY HEALTH SYSTEMS  5.125% 08/15/18 __ _|.0371072014 262,813 250,000 260,625 260,228 0 (525) 0 (525) 0 259,702 3,110 7,403 |.08/15/2018
__125581-Gli~4 | CIT GROUP INC ~ 5.000% 05/15/17 __ _|.01/13/2014 _| ¢S FIRST BOSTON 589,875 550,000 548,250 548,758 0 13 0 13 0 548,771 41,104 4,660 | 05/15/2017 _
__125581-GP-7 | CIT GROUP INC ~ 4.250% 08/15/17 __ _|.01/09/2014 __| BARCLAYS BANK PLC ... [ | 1,043,750 1,000,000 1,000,000 | ... 1,000,000 0 0 0 0 0 _1,000,000 43,750 17,590 |.08/15/2017 _.
__165167-CF-2 | CHESAPEAKE ENERGY CORP  6.625% 08/15/20 _|.03/04/2014 __| BARCLAYS BANK PLC 257,625 225,000 246,375 244,982 0 (462) 0 (462) 01 244,519 13,106 | 8,364 | 08/15/2020 .
_165167-CL-9 | CHESAPEAKE ENERGY CORP  5.750% 03/15/23 _|.03/05/2014 __|Various .....2,396,938 2,225,000 2,230,563 2,230,557 0 0 0 0 0 2,230,557 166,380 | 60,726 | 03/15/2023 __
__171798-AB-7 | CIMAREX ENERGY CO  5.875% 05/01/22 —|.01/30/2014 _{Various || 1,122,000 | 1,050,000 [ 1,050,000 | 1,050,000 0 0 0 0 0] 1,050,000 72,000 15,544 | 05/01/2022
__171855-AA-7 |CINCAP LLC VA A 144A ABS  9.230% 11/05/16 _ |. _03/05/2014 __| Paydown 242,444 242,750 242,750 242,750 0 (306) 0 (306) 0 242,444 0 3,764 | .11/05/2016 _
CLEVELAND BROTHERS HOLDINGS SERIES B NOTES
. 18585#-AB-7 |6.440% 01/20/16 .| _01/01/2014 | CHL/CGS ..o 5,631,120 | 5,250,000 | ... 5,250,000 | 5,250,000 0 0 0 0 0 5,250,000 |0 |._...381,120 [ ____ 381,120 | 151,206 |.01/20/2016 __|2FE_______
CLUBCORP CLUB OPERATIONS W1 10.000% 12/01/18
_1BO48K-AB-8 | | _03/14/2014 __| SALOMON BROTHERS INC. __ 286,650 260,000 276,250 271,320 0 (781) 0 (781) 0 270,538 | .0 |16t [ 16,112 | ] 7,800 |.12/01/2018 __[4FE______.
J.P. MORGAN SECURITIES
_21036P-AH-1 | CONSTELLATION BRANDS INC ~ 6.000% 05/01/22 | ... _03/31/2014 __| INC. 913,688 825,000 874,500 868,528 0 (1,049) 0 (1,049) 0 867,478 0 | 46,209 46,209 20,900 |.05/01/2022 _|3FE._____..
CONT IMORTGAGE Hil EQ LN SERIES 1996-1 CLASS A9
_210750-CL-7 |10 1.350% 03/15/27 .| _03/01/2014 __| Paydown 0 0 0 0 0 0 0 0 0 0 0 0 0 138 |.03/15/2027 _|6FE___.___.
CONT IMORTGAGE Hil EQ LN SERIES 1996-2 CLASS 10
. 210750-CH-3 0.000% 07/15/27 ..o _03/01/2014 __| Paydown 0 0 0 0 0 0 0 0 0 0 0 0 0 0 | .07/15/2027 _[4FE .
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CONT [NORTGAGE HIl EQ LN SERIES 1996-3 CLASS A9
_210750-DF-9 |10 0.000% 09/15/27 .| _03/01/2014 __| Paydown 0 0 0 0 0 0 0 0 0 0 0 0 0 0 |.09/15/2027 _[4FE
CONT IMORTGAGE Hil EQ LN SERIES 1996-3 CLASS 10
_210751-D6-7 |10 0.900% 09/15/27 _|.03/01/2014 __| Paydoun 0 0 0 0 0 0 0 0 0 0 0 0 0 0 | 09/15/2027 |4FE
__245217-AS-3 | DEL MONTE CORP  7.625% 02/15/19 _|.03/28/2014 __|Various 435,861 418,000 435,243 433,671 0 (1,715) 0 (1,715) 0 431,956 0 3,905 3,905 19,829 | 02/15/2019 _|5FE_____
_245217-AS-3 | DEL MONTE CORP  7.625% 02/15/19 | ... _03/13/2014 __|Call 103.8130 . f | 1,068,236 | 1,029,000 | 1,065,900 [ ] 1,062,305 0 5,931 0 5,931 0. 1,068,236 0 0 0 45,333 | .02/15/2019 _|SFE_______.
GOLDMAN SACHS & COMPANY
__25470-AE-5 | DISH DBS CORP  6.750% 06/01/21 | ... _03/27/2014 _. 112,375 100,000 104,750 104,102 0 (115) 0 (115) 0 103,987 0 8,388 8,388 2,250 |.06/01/2021 _|3FE____.
J.P. MORGAN SECURITIES
_25470%-AP-0 | DISH DBS CORP  4.250% 04/01/18 | ... _03/21/2014 __| INC. 129,531 125,000 125,000 125,000 0 0 0 0 0 125,000 0 4,531 4,531 2,582 |.04/01/2018 _|3FE____.
DUQUESNE LIGHT COMPANY FIRST MORTGAGE SERIES
_266228-C*-4 R BONDS  6.570% 02/15/14 | .02/15/2014 |Maturity | | 1 1,000,000 | ... 1,000,000 | ... 1,000,000 | ... 1,000,000 0 0 0 0 0 1,000,000 0 0 0 32,850 |.02/15/2014
_26985U-AB-3 | EAGLE ROCK ENER PART/FIN  8.375% 06/01/19 __ | __.___| 03/14/2014 __|SALONON BROTHERS INC. __. 434,000 400,000 397,008 397,49 0 i 0 i 0 397,539 0 36,461 | 36,461 [ 1 10,050 |.06/01/2019 _.
__27889*-AC-3 [ECOM ATLANTIC INC  6.840% 10/12/21 | _01/01/2014 Josees || 13,750,618 | ... 12,750,000 | ... 12,750,000 | 12,750,000 0 0 0 0 0. 12,750,000 || 0 |...1,000,618 | 1 1,000,618 | 191,378 |.10/12/2021 _
ELIZABETH ARDEN INC SERIES 144A  7.375%
_286606-AH-9 |03/15/21 | _03/25/2014 __|Tax Free Exchange ... [ ... | ... 1,251,938 | 1,175,000 | ... 1,254,313 0 0 (2,374) 0 (2,374) 0 1,251,938 0 0 0 45,735 | 03/15/2021 _|[4FE______
ENDO FINANCE CO SERIES 144A  5.750% 01/15/22 J.P. MORGAN SECLRITIES
_29271L-AA-2 _|.02/28/2014 __| Inc. 362,688 350,000 350,000 350,000 0 0 0 0 0 350,000 0 | 12,688 12,688 4,249 | 01/15/202 _|4FE____.
EQVA SERIES 1996-4 CLASS A 7.250% 01/25/28
__ 20476Y-AP-4 _|.03/01/2014 __| Paydoun 2,441 2,441 2,439 2,421 0 20 0 20 0 2,441 0 0 0 (576) | .01/25/2028 __
_29843-AB-3 | EURAMAX INTERNATIONAL ~ 9.500% 04/01/16 _____ _|.03/04/2014 __| DEUTSCHE BANK CAPITAL ___ 101,000 100,000 88,000 92,142 0 575 0 575 0 92,716 0 8,284 8,284 4,117 |.04/01/2016 _
EXTERRAN PARTNERS/EXLP SERIES 144A  6.000%
_30227C-AA-5 |04/01/21 | _01/09/2014 __|Tax Free Exchange - 349,564 350,000 349,563 349,563 0 1 0 1 0 349,564 0 0 0 5,717 | 04/01/2021 _[4FE______
FR-ENCLAVE L.P. CTL SENIOR NOTES ~ 5.190% Redenption 100.0000
_302808-AA-4 110/07/33 | _01/07/2014 __ 19, 140 19, 140 19, 140 19, 140 0 0 0 0 0 19, 140 0 0 0 248 |.09/30/2033 2
FIICT-2 ESCRON CORP SERIES 144A  5.125%
_30283F-AA-9 08/01/21 | _01/27/2014 | Tax Free Exchange - 575,000 575,000 575,000 0 0 0 0 0 0 575,000 0 0 0 3,029 [ .08/01/2021 _|3FE._____
FIICT-2 ESCRON CORP SERIES 144A  6.875%
_30283F-AB-7 |02/01/22 | _03/04/2014 __| Tax Free Exchange - 100,000 100,000 100,000 0 0 0 0 0 0 100,000 0 0 0 707 | .02/01/2022 _|4FE____
FIDELITY NATIONAL INFORMATION ~ 7.875% J.P. IORGAN SECURITIES
_31620M-AD-8 |07/15/20 | _03/13/2014 __| INC. 970,875 900,000 900,000 900,000 0 0 0 0 0 900,000 0 70,875 70,875 47,841 | 07/15/2020 _[2FE
FIDELITY NATIONAL INFORMATION ~ 5.000% J.P. IIORGAN SECURITIES
__31620M-AH-9 |03/15/22 | 02/13/2014 |INC. b 128,438 125,000 121,932 122,277 0 40 0 40 0 122,317 0 6,120 6,120 2,674 | 03/15/2022 (2FE
FAMLT SERIES 1999-4 CLASS A1 8.020%
_31846L-0K-0 03/20/31 | _03/01/2014 __| Paydown 6,074 6,074 6,332 6,221 0 (147) 0 (147) 0 6,074 0 0 0 11 | 03/20/2031 _|1FM____
FIRST SECURITY BANK OF UTAH  6.140% 01/01/14 Redenption 100.0000
. 33682%-TH-0 || _01/01/2014 __ 165,286 165,286 160,604 165,286 0 0 0 0 0 165,286 0 0 0 5,074 | 01/01/2014 (2.
FIRST SECURITY BANK OF UTAH  7.330% 01/01/14 Redenption 100.0000
__33632*-TP-2 _|-01/0172014 . 50,509 50,509 50,509 50,509 0 0 0 0 0 50,509 0 0 0 1,851 | 01/01/2014
FOREST LABORATORIES INC SERIES 144A  5.000% GOLDVAN SACHS & COMPANY
_345838-AA-4 |12/15/21 | _03/21/2014 _. 743,750 700,000 714,000 0 0 (267) 0 (267) 0 713,733 0 30,017 30,017 10,306 | 12/15/2021 _|3FE_____
FREESCALE SEMICONDUCTOR INC ~ 8.050% 02/01/20
_35687M-AX-5 | _03/20/2014 __|Call 109.3357 . 106,056 97,000 92,635 93,299 0 12,756 0 12,756 0 106,056 0 0 0 4,967 | 02/01/2020 [SFE______
GEO GROUP INC/THE SERIES 144A  5.875%
__36159R-AH-6 |01/16/22 | _02/04/2014 __|Tax Free Exchange . [ | 1,513,029 |1 1,525,000 | 1,512,861 1,512,981 0 48 0 4 0 1,513,029 0 0 0 30,113 | .01/15/2022 _[4FE
GENERAL MOTORS FINL CO SERIES 144A  3.250%
__37045%-AH-9 |05/15/18 | _01/28/2014 | CS FIRST BOSTON _______f | 201,500 200,000 200,000 200,000 0 0 0 0 0| 200,000 0 1,500 1,500 1,336 |.05/15/2018 _|3FE
GENERAL PARTS INTERNATIONAL IN  8.480%
_370480-AB-0 | 11/01/16 | _01/02/2014 __|Call 108.1561 . f | 243351 [ 2,250,000 | 2,362,500 | 2,332,784 | ( 0|1 103,387 | 0|1 103,387 | 0] 2,433,511 0 0 0l 32,330 |.11/01/2016 |3FE_____
GENERAL PARTS INTERNATIONAL IN SR A
__370480-AF-1 | GUARANTEED SENIOR NOTES ~ 9.090% 07/31/17 | .. _01/02/2014 __|Call Mo.8212 . fo 2,813,191 [ 2,550,000 | 2,550,000 | 2,550,000 | ( 0| 263,191 | ( 0| 263,191 | ( 0] 2,813,191 0 0 0 97,869 |.07/31/2017 _|3FE_______
GENERAL PARTS INTERNATIONAL IN SR A
__370480-AF-1 | GUARANTEED SENIOR NOTES ~ 9.090% 07/31/17 | .. _01/07/2014 __|Tax Free Exchange . [ | (2,550,000) | (2,550,000) | - (2,550,000 | .___. (2,550,000) 0 0 0 0 0| (2,550,000) 0 0 0 (80,484) [ .07/31/2017 _|3FE_____
J.P. IORGAN SECURITIES
_38869P-AH-7 | GRAPHIC PACKAGING INTL ~ 7.875% 10/01/18 | . _03/21/2014 __| INC. 187,031 175,000 181,125 178,551 0 (255) 0 (255) 0 178,296 0 8,73 8,735 6,699 | 10/01/2018 _[3FE_
. 444454-AA-0 | HUGHES SATELLITE SYSTEMS  7.625% 06/15/21 _ | ... _02/11/2014 _| BANK OF AMERICA 281,875 250,000 276,563 276,355 0 (358) 0 (358) 0 275,99 0 5,879 5,879 3,124 | 06/15/2021 _|4FE____.
J.P. MORGAN SECURITIES
. 44919P-AC-6 | IAC/INTERACT IVECORP  4.750% 12/15/22 .| 03/03/2014 |INC. oo f ] 1,743,750 | 1,800,000 | 1,656,000 [ 1,656,033 0 0 0 0 0 1,656,033 0| .. .8 87,717 87,717 19,238 | 12/15/2022 |3FE.____.
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INTERNATIONAL IMAGING MATERIAL 14.000%
_45068C-A#-5 |05/31/18 | _01/14/2014 _|Call 102.0000 ____fo | 1,457,143 | 1 1,428,571 |1 1,428,571 | .1 1,428,571 0 28,571 0 28,571 0 1,457,143 0 0 0 58,333 |.05/31/2018 _[6* .
INVENTIV HEALTH INC. SERIES 144A  9.000%
_4B122E-AF-2 |O1/15/18 | _01/30/2014 __| SALOMON BROTHERS INC. __ 315,750 300,000 306,375 305,488 0 (107) 0 (107) 0 305,381 0 | 10,369 10,369 8,175 | .01/15/2018 _[4FE______
IPALCO ENTERPRISES INC SERIES 144A  7.250%
__462613-AE-0 | 04/01/16 _|.01/22/2014 | RBC DAIN RAUSCHER ______ [ .| 1,439,750 | 1,300,000 | 1,066,000 | ... 1,066,000 0 0 0 0 0. 1,066,000 [ 0. 373,750 | 373,750 | ... 30,369 |.04/01/2016 _|3FE.____.
__471109-AD-0 | JARDEN CORP  7.500% 01/15/20 _| 0372772014 __|Various 872,050 800,000 835,000 824,611 0 (2,295) 0 (2,295) 0 822,317 0| 49,733 49,733 41,917 | 01/15/2020 _[4FE
KODIAK OIL & GAS CORP SERIES 144A  5.500%
_500150-AD-2 |01/15/21 | _01/02/2014 __| Tax Free Exchange - 100,000 100,000 100,000 100,000 0 0 0 0 0 100,000 0 0 2,003 [ 01/15/2021 _|4FE_____
_532716-AN-9 |LTD BRANDS ~ 6.900% 07/15/17 ___ _|.03/20/2014 __| BARCLAYS BANK PLC 343,500 300,000 281,000 289,768 0 555 0 555 0 290,323 0 53,177 14,375 | .07/15/2017 _|3FE____.
_532716-AU-1 |LTD BRANDS  5.625% 02/15/22 _. .| .03/31/2014 __|BARCLAYS BANK PLC __ 52,750 50,000 50,000 50,000 0 0 0 0 0 50,000 0l 2750 | 2,750 | 1,781 | .02/15/2022 |3FE_____
LOMAS AND NETTLETON CO SERIES 1987-9  7.663%
_54183*—AV-4 | 11/25/17 | _03/01/2014 __| Paydown 6,069 6,069 5,359 5,863 0| 206 [ 0| 206 0 6,069 0 0 0 76 | 11/25/2017
_550953-BB-6 | MGM RESORTS INTL ~ 7.625% 01/15/17 ___ _| 0372172014 _|CIT GROWP INC. 85,500 75,000 83,531 81,904 0 (510) 0 (510) 0 81,304 0 4,106 4,106 3,987 |.01/15/2017 _.
. 552953-BC-4 | MGM RESORTS INTL ~ 7.500% 06/01/16 _ _| 0872172014 __| BANK OF AMERICA 111,750 100,000 111,125 108,539 0 (804) 0 (804) 0 107,734 0 4,016 4,016 2,396 | .06/01/2016 _|
__55305B-AE-1 |M/I HOMES INC ~ 8.625% 11/15/18 _|.02/03/2014 __| SALOMON BROTHERS INC. __. 108,750 100,000 102,500 101,725 0 (58) 0 (58) 0 101,667 0 7,083 7,083 1,941 | .11/15/2018 _.
NPH INTERMEDIATE HLDNG 2 SERIES 144A  8.375%
_553322-AA-6 | 08/01/18 .| .03/21/2014 __|BARCLAYS BANK PLC __ 756,719 725,000 732,719 732,002 0 (605) 0 (605) 0 731,397 0| 25,322 25,322 40,479 |.08/01/2018 _[5FE_______.
NPH INTERMEDIATE HLDNG 2 SERIES 144A  8.375%
. 553322-AA-6 |08/01/18 | _03/31/2014 __|Call 105.9614 . f | 1,854,325 | . 1,750,000 | 1,750,000 | ... 1,750,000 | 0 ... 104,325 [ 0 ... 104,325 0 1,854,325 0 0 0 99,744 |.08/01/2018 _|SFE_______.
NETROPCS WIRELESS INC SERIES 144A  6.250%
_591709-AM-2 |04/01/21 | _02/04/2014 __| Tax Free Exchange ___.___. 277,613 275,000 277,813 277,649 0 (36) 0 (36) 0 277,613 0 0 0 5,872 | 04/01/2021 _(SFE______
NETROPCS WIRELESS INC SERIES 144A  6.625%
_591709-AP-5 | 04/01/23 .| .02/04/2014 _|Tax Free Exchange ____._. 395,114 400,000 395,000 395,072 0 ) 0 ) 0 395,114 0 0 0 9,054 | 04/01/2023 _|3FE.____.
_594087-Al-0 | MICHAELS STORES INC 11.375% 11/01/16 . —_|.01/21/2014 _[Call 101.8960 991,448 973,000 716,800 833,936 0. 157,513 | 0. 157,513 0 991,448 0 0 0 24,595 | 11/01/2016 _[SFE______
MIRANT AMERICAS GENERATION LLC ~ 8.500%
__B0467P-AQ-7 |10/01/21 | _02/04/2014 __| BANK OF AMERICA 149,063 150,000 129,000 129,000 0 0 0 0 0 129,000 0| 20,063 | 20,083 | 4,463 | 10/01/2021 _|3FE_____
NSC SERIES 2005-T19 CLASS AdA  4.890%
__B1745\-56-4 | 06/12/47 .| .03/01/2014 _{Paydown 10,526 10,526 9,758 10,405 0 120 0 120 0 10,526 0 0 0 110 |.06/12/2047
_629377-BJ-0 NRG ENERGY INC  8.250% 09/01/20 . |02/13/2014 |CSFIRSTBOSTON | | - 1,040,250 950,000 897,750 897,750 0 0 0 0 0 897,750 0 1 142,500 |- 142,500 | 35,968 |_09/01/2020 __
NRP OPERATING LLC SERIES E SENIOR NOTES Redenption 100.0000
_62963#-AE-1 |5.820% 03/28/24 .| _03/28/2014 __ 133,333 133,333 133,218 133,241 0 ) 0 ) 0 133,333 0 0 0 3,880 | 03/28/2024 (2. ..
NRP OPERATING LLC SERIES G SENIOR NOTE Redenption 100.0000
__62963#-AG-6 |8.920% 03/25/24 .| _03/25/2014 __ 90,909 90,909 90,909 90,909 0 0 0 0 0 90,909 0 0 0 4,055 | 03/25/2004 |2
NEW ENGLAND HYDRO FIN SERIES C  9.410% Redenption 100.0000
__BA40BE-AC-4 | 10/17/15 | _03/17/2014 __ 107,519 107,519 107,519 107,519 0 0 0 0 0 107,519 0 0 0 1,686 [.10/17/2015 |2 .
NORTHEAST GENERATION CO SERIES B-1  8.812%
_B6416T-AF-2 |10/15/26 .| _01/01/2014 | CHL/CGS ... 5,330,698 | . 5,085,938 | .. 5,422,881 | 5,418,188 0 0 0 0 0. 5,418,188 || 0 | (87,490) | ..._._{ (87,490) | ... 94,614 | .10/15/202%6 _|3FE.____.
NORWEST MORTGAGE INC PC-19841 11.605%
_B69384-F8-3 |12/25/14 | _01/17/2014 __| Paydown 193 193 206 193 0 0 0 0 0 193 0 0 0 (2)].12/25/2014 _{6* ...
OYSTER CREEK LIMITED 1ST MGTE NTE  8.660% Redenption 100.0000
_B942x-AA-1 | 03/15/14 | _03/15/2014 _. 179,371 179,371 188,787 179,674 0 (303) 0 (303) 0 179,371 0 0 0 3,883 | 03/15/2014 (2. .
PHH U S MORTGAGE SERIES 1988-3  8.884%
_B9339*-AE-7 |09/01/18 | _02/01/2014 __| Paydown 210 210 202 207 0 2 0 2 0 210 0 0 0 3 [.09/01/2018 _|5* .
PHH U S MORTGAGE SERIES 1988-3  8.884%
_B9339*-AE-7 |09/01/18 | _03/01/2014 __| Paydown 419 419 405 414 0 5 0 5 0 419 0 0 0 7 |.09/01/2018 _[6*
PHH U S MORTGAGE SERIES 1988 PC-3  6.820%
_69339*-AZ-0 |10/15/18 | _02/01/2014 __| Paydown 257 257 251 255 0 2 0 2 0 257 0 0 0 1 |.10/15/2018 _|5* .
PHH U S MORTGAGE SERIES 1988 PC-3  6.820%
_69339*-AZ-0 |10/15/18 | _03/01/2014 __| Paydown 514 514 502 510 0 4 0 4 0 514 0 0 0 3 [.10/15/2018 _|6*
PHH U S MORTGAGE SERIES 1990-1 ARM  4.898%
_69339*-BB-2 |01/15/20 .| _03/01/2014 __| Paydown 949 949 928 943 0 7 0 7 0 949 0 0 0 5 .01/15/2020 _|6* .
PHH U S MORTGAGE SERIES 1990 ARM3  4.595%
_B9339*-BN-6 08/01/20 | _03/01/2014 __| Paydown 458 458 418 446 0 12 0 12 0 458 0 0 0 2 |.08/01/2020 _|6*
PHH U S MORTGAGE SERIES 1992-6 ARM  6.550%
_69339*-DD-6 | 05/17/22 _|.03/01/2014 __| Paydoun 64 64 64 64 0 0 0 64 0 0 0 0 | 05/17/202
__71718-AB-8 |PFS HOLDING LP 13.000% 02/03/17 _|.o1/3172014 _|call 102.0000 . fo | 8,593,795 8,425,290 8,428,487 8,383,321 | 2432 | 166,074 | 0| 1 168,506 | ... 0] 8,593,795 0 0 0 147,442 | 02/03/2017 _.
__717186-AC-6 [PFS HOLDING LP 13.000% 02/03/18 _ L 01/31/2014 _|Call 102.0000 . foo | 6,276,312 | 6,153,247 | 6,153,247 | . 6,107,315 | 0] ] 123,065 | ... 0] . ] 123,085 0 6,276,312 0 0 0 107,694 | 02/03/2018
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_717186-AD-4 |PHILLIPS FEED & SUPPLY 12.000% 02/03/18 | _01/31/2014 _[Call 100.0000 [ [ - 1,500,000 [ 1,500,000 [ 1,500,000 [ 1,500,000 0 0 0 0 0 1,500,000 0 0 0 60,000 [.02/03/2018 _[6*
PINNACLE FOOD FINANCE SERIES 144A  4.875%
__T23470-AH-6 |05/01/21 | _01/27/2014 _|Tax Free Exchange . [ | 1,441,500 | 1,550,000 1,441,500 1,441,500 0 0 0 0 0 1,441,500 0 0 0 18,051 | 05/01/2021 _|4FE_____
PRODUCTION RESOURCES GROUP  8.875% 05/01/19
_T74308T-AB-6 || _03/10/2014 __|Various . f .| 1,450,641 | 1,875,000 1,312,500 1,312,500 0 0 0 0 0 1,312,500 0.1 147,141 |1 A 56,603 |.05/01/2019 _|5FE._____
PROVIDENT FDG/PFG FIN SERIES 144A  6.750%
_74387U-AG-6 |06/15/21 | _02/28/2014 __| BANK OF AMERICA 196,125 200,000 202,500 202,354 0 (64) 0 (64) 0| 202,290 0 (6,165) (6,165) 2,831 | 06/15/2021 _[4FE______
PHVS SERIES 1992-C CLASS 181 7.400%
_TA3047-AA-1 |08/28/22 | _03/01/2014 __| Paydown 170 170 166 169 0 2 0 2 0 170 0 0 0 2 | .08/28/202 [1FM_____
PHVS SERIES 1992-C CLASS 4B  7.400% 08/28/22
_TA347-AD5 | _03/01/2014 __| Paydown 7 77 74 76 0 1 0 1 0 7 0 0 0 1 |.08/28/2022 _|1FM______.
PENN VIRGINIA RESOURCE SERIES 144A  6.500%
__747065-AA-8 |05/15/21 | _02/11/2014 | Tax Free Exchange - 409,066 425,000 409,063 409,066 0 0 0 0 0 409,066 0 0 0 6,599 | 05/15/2021 _|4FE______
__74971X-AC-1 |RRI ENERGY INC  7.875% 06/15/17 . _|.02/07/2014 __| BANK OF AMERICA 566,500 550,000 568,750 567,530 0 (609) 0 (609) 0 566,921 0 (421) (421) 6,858 | 06/15/2017 _[4FE______
__75040P-AP-3 |RADIO ONE INC 12.500% 05/24/16 _ _|.02/05/2014 __| Corp Action . f. | 201,500 200,000 159,000 171,320 0 1,054 0 1,054 0 172,375 0 20125 | 20125 | 5,903 | 05/24/2016 _|5FE._____
GOLDVAN SACHS & COMPANY
__767754-0B-8 |RITE AID CORP  8.000% 08/15/20 _|-01707/72014 450,500 400,000 445,000 431,511 0 (224) 0 (224) 0 431,287 0l 19,213 19,213 12,889 | 08/15/2020 _.
__78428E-AC-3 |SITEL LLC SERIES 144A 11.000% 08/01/17 _____ .| .02/12/2014 __|LAZARD FRERES & CO. .. 106,125 100,000 97,000 97,697 0 76 0 76 0 97,773 0 8,352 8,352 6,019 | .08/01/2017 _|
SIWF MERGER SUB/SPRING | SERIES 144A  6.250%
. 784286-AA-2 |06/01/21 | _01/27/2014 __| CHASE SECURITIES INC. .. 203,000 200,000 200,875 200,853 0 (15) 0 (15) 0 200,839 0 2,161 2,161 2,049 | 06/01/2021 _|4FE____
SABINE PASS LIQUEFACTION SERIES 144A  5.625%
_785592-AA-4 | 02/01/21 | _03/17/2014 _| Tax Free Exchange ___.___. 402,256 400,000 402,500 402,315 0 (59) 0 (59) 0 402,256 0 0 0 14,125 | .02/01/2021 _|3FE_____
SABINE PASS LIQUEFACTION SERIES 144A  5.625%
| 785592-AB-2 |04/15/28 .| _03/17/2014 _| Tax Free Exchange ___.___. 187,000 200,000 187,000 187,000 0 0 0 0 0 187,000 0 0 0 4,750 | _04/15/2023 _[SFE______
SALIX PHARMACEUTICALS LTD SERIES 144A
__795435-AF-3 6.000% 01/15/21 .| _03/14/2014 __| JEFFERIES & COMPANY ______ 106,375 100,000 100,000 100,000 0 0 0 0 0 100,000 0 6,375 6,375 1,367 |.01/15/2021 _|4FE______.
__816634-AA-3 | SEMGROUP LP SERIES 144A  7.500% 06/15/21 | .. _02/04/2014 __| Tax Free Exchange - 800,000 800,000 800,000 800,000 0 0 0 0 0 800,000 0 0 0 8,167 | .06/15/2021 _[4FE
SINCLAIR TELEVISION GROU SERIES 144A  6.375%
_829259-AP-5 | 11/01/21 | _01/24/2014 __|Tax Free Exchange . [ | 1,175,000 | 1,175,000 | 1,175,000 | 1,175,000 0 0 0 0 0] 1,175,000 0 0 0 21,432 | 11/01/2021 _|[4FE_____
Redemption 100.0000
__B46154-AA-5 | SPACE FLORIDA SENIOR NOTE ~ 3.520% 02/28/21 _ | .. 02/28/200 | b 209,421 | 209,421 | 209,421 | 209,421 0 0 0 0 0| 209,421 0 0 0 1,843 | 02/28/2021 |1
SPEC BRNDS ESCROW CORP SERIES 144A  6.375%
__BAT63B-AA-4 | 11/15/20 .| .01/24/2014 _|Tax Free Exchange ___.__ 369,751 350,000 373,188 369,990 0 (239) 0 (239) 0 369,751 0 0 0 4,277 | 11/15/2020 _[4FE____
_858119-AZ-3 | STEEL DYNAMICS INC ~ 5.250% 04/15/23 ... .| .03/19/2014 __|BANK OF AVERICA 51,000 50,000 50,500 0 0 (9) 0 (9) 0 50,491 0 509 509 1,159 | .04/15/2023 _|3FE. ..
SETS TRUST SERIES 1998-3 144A  6.507% Redenption 100.0000
__86357V-AA-7 |07/15/18 | 01/15/2014 280,712 280,712 280,712 280,712 0 0 0 0 0 280,712 0 0 0 9,993 [.07/15/2018 _.
_B67363-AR-4 | SUNGARD DATA SYSTEMS INC ~ 7.375% 11/15/18 || 03/21/2014 _|Various .| [ - 1,515,081 1,425,000 1,390,875 1,390,875 0 0 0 0 0 1,390,875 0|1 124,156 |- 124,156 | 36,015 | 11/15/2018 _.
TW TELECOM HOLDINGS INC SERIES 144A  6.375%
__87311X-AG-3 |09/01/23 _|.01/09/2014 _| Tax Free Exchange ... 200,000 200,000 200,000 200,000 0 0 0 0 0l 200,000 0 0 0 4,710 | 09/01/2023 _[4FE______
J.P. IIORGAN SECURITIES
_88033G-BlI-1 | TENET HEALTHCARE CORP  8.000% 08/01/20 | . _03/11/2014 __| INC. 960,906 875,000 794,063 794,063 0 0 0 0 0 794,063 0.1 166,844 | 166,844 | 43,061 | 08/01/2020 _|4FE
TIAA SERIES 2003-1A CLASS €2 5.917%
_BB631E-AC5 |12/28/38 | _03/28/2014 __|Paydown . f .| 121,433 121,433 121,433 121,433 0 0 0 0 0 121,433 0 0 1,796 | .12/28/2038 _[3AM.______
__90290M-AA-9 |US FOODS INC ~ 8.500% 06/30/19 _| 0372072014 __|Various . f | 1,976,906 | .. 1,825,000 | ... 1,929,313 | 1 1,919,862 0 (5,309) 0 (5,309) 0 1,914,553 62,353 62,353 33,073 |.06/30/2019 _[5FE______.
_911365-AY-0 | UNITED RENTALS NA INC  5.750% 07/15/18 _|.08/12/2014 __|Morgan Stantey [ | 213,750 200,000 200,000 200,000 0 0 0 0 0| 200,000 13,750 13,750 7,731 | .07/15/2018
_911365-AZ-7 |UNITED RENTALS NA INC  7.625% 04/15/22 . _|.02/05/2014 __|Various 559,625 500,000 500,000 500,000 0 0 0 0 0 500,000 59,625 59,625 11,956 |.04/15/2022
_91324P-BZ-4 | UNITEDHEALTH GROUP INC  2.750% 02/15/23 _ _|.o1/0172014 |oHsoas ol ] 10,163,438 [ 11,100,000 [ 11,021,079 [ 11,027,122 0 0 0 0 0| 11,027,122 (863,684) | .. (863,684) | 115,317 | _02/15/2023
UNIVISION COMMUNICATIONS INC SERIES 144A
_914906-AP-7 |6.750% 09/15/22 | . _03/20/2014 __|Call 106.7500 98,210 92,000 98,785 98,365 0 (155) 0 (155) 0 98,210 0 0 0 3,191 | 09/15/2022 [4FE______
PHH U S MORTGAGE SERIES 1986-2A  9.210%
_91741*-pE-3 |06/30/16 | _02/01/2014 __| Paydown 504 504 474 498 0 6 0 6 0 504 0 0 0 8 | 06/30/2016 (5%
PHH U S MORTGAGE SERIES 1986-2A  9.210%
_91741*-pE-3 |06/30/16 | _03/01/2014 __| Paydown 1,009 1,009 947 997 0 12 0 12 0 1,009 0 0 0 15 | .06/30/2016 _|6*
VALEANT PHARMACEUT ICALS INTERN SERIES 1444
_91911X-AL-8 |6.750% 10/01/17 | _03/20/2014 __|CIT GROUP INC. [ .| 423,000 400,000 368,500 368,500 0 0 0 0 0 368,500 0 54,500 | 54,500 | 13,050 |.10/01/2017 _|4FE______
_92834U-AB-8 | VISANT CORP 10.000% 10/01/17 | ... _03/06/2014 __| BARCLAYS BANK PLC _______. 100,500 100,000 95,250 96,348 0 174 0 174 0 96,52 0 3,078 3,078 4,444 | 10/01/2017 |5FE____.
Redemption 100.0000
. 92966*-AG-4 | IABASH VALLEY POIER ASSOC  6.140% 01/31/28 | ... _01/31/2014 __ 9,145 9,145 9,145 9,145 0 0 0 0 0 9,145 0 0 0 140 |.01/31/2028 |1 .
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CLAYTON WILLIAMS ENERGY SERIES 144A  7.750%
_ 99490-AG-6 |04/01/19 | _03/07/2014 __| Tax Free Exchange ___.___. 100,000 100,000 100,000 100,000 0 0 0 0 0 100,000 0 0 0 3,358 |.04/01/2019 _|4FE_____
WILMINGTON TRUST COMPANY SEC NOTE SERIES B Redenption 100.0000
__97180%-0B-7 |10.070% 01/03/19 Jfotvosz20ta || 1,179,386 | 1,179,386 | 1,184,704 | 1,180,081 0 (695) 0 (695) 0. 1,179,386 0 0 0 59,382 | .01/03/2019 _.
__12545D-AB~4 | CHC HELICOPTER  9.250% 10/15/20 _ A |.02/07/2014 _|Call 103.0000 41,200 40,000 38,100 38,342 0| 2,858 | 0| 2,858 0 41,200 0 0 0 1,151 |.10/15/2020 __
__457983-AC-8 | INVET MINING CORP  8.750% 06/01/20 A | 02/07/2014 |Taxable Exchange 579,023 500,000 498,500 499,274 0 (42) 0 (42) 0 499,232 0 79,790 79,790 8,630 |.06/01/2020 __
INVET MINING CORP SERIES 144A  7.500%
__457983-AE-4 | 06/01/21 A 02/07/2014 _|Taxable Exchange _______._. 112,980 100,000 100,000 100,000 0 0 0 0 0 100,000 0 | 12,980 12,980 1,479 |.06/01/2021 _|4FE______.
NORTHERN BLIZZARD RESOUR SERIES 144A  7.250%
__B64784-AA-3 | 02/01/22 A 02/03/2014 __|Various ... || 1,959,750 | 1,950,000 | 1,950,000 0 0 0 0 0 0. 1,950,000 0 9,750 9,750 1,616 [.02/01/202 _|4FE____.
GOLDMAN SACHS & COMPANY
__B7952V-AJ-5 | TELESAT CANDA SERIES 1444  6.000% 05/15/17 _ |A 03/21/2014 _. 362,688 350,000 350,000 350,000 0 0 0 0 0 350,000 0 | 12,688 12,688 7,525 | .05/15/2017 _|4FE____
PIPELINE MANAGEMENT INC SERIES B 6.100%
_CT2TT*-AB~4 |10/28/14 |G _02/28/2014 __|Tax Free Exchange ___.___. 0 | (3,287,879) 0 0 0 0 0 0 0 0 0 0 0 0 |.10/28/2014 (2.
YAPI KREDI DPR FINANCE CO SERIES 2006 1-B Redenption 100.0000
_027775-ZA-6 |FLOAT 144A  0.494% 11/21/14 02/21/2014 _. 550,000 550,000 496,882 541,821 0 8,179 0 8,179 0 550,000 0 0 0 812 | .11/21/2014 _[2AM________.
YAPI KREDI DPR FINANCE CO. SERIES 144A Redenption 100.0000
_028890-7A-2 |0.429% 02/23/15 F 02/21/2014 _. 700,000 700,000 632,555 686,597 0 13,403 0 13,403 0 700,000 0 0 0 1,501 |.02/23/2015 _{2AM._._.___.
ARDAGH PKG FIN/MP HD USA SERIES 144A  4.875%
_03969A-AB-6 | 11/15/22 ... |F._.. _01/17/2014 _|Call 101.0000 . 202,000 200,000 200,000 200,000 0 2,000 0 2,000 0 202,000 0 0 0 1,679 | 11/15/2022 _|4FE______.
BLUESCOPE STEEL LTD/FIN SERIES 1444  7.125%
_096266-AB-5 | 05/01/18 02/05/2014 _|CS FIRST BOSTON 105,500 100,000 100,000 100,000 0 0 0 0 0 100,000 0 5,500 5,500 1,959 | 05/01/2018 _[3FE______.
CCR INC. NT-100 DPR TRUST SERIES 144A
. 12502Y-AG-8 |6.267% 06/10/15 03/10/2014 __{Paydown 402,464 402,464 402,464 402,464 0 0 0 0 0 402,464 0 0 0 4,217 | 06/10/2015 _[1FE______.
CCR INC. NT-100 DPR TRUST SERIES 2010-C ABS Redenption 100.0000
. 12502Y-AK-9 | 0.599% 07/10/17 F 03/10/2014 __ 131,083 131,083 117,508 124,723 0 6,360 0 6,360 0 131,083 0 0 0 136 [.07/10/2017 | 1AM
__125182-AF-2 | CEVA GROUP SERIES 144A  4.000% 05/01/18 ____ F._._._|.02/11/2014 __|CS FIRST BOSTON 332,000 400,000 336,000 336,033 0 0 0 0 0 336,033 0l (4,03) (4,033) 4,578 | 05/01/2018 _[SFE_
CENEX SAB DE CV SERIES 144A  9.000% 01/11/18
_151290-AW-3 | R ] _03/27/2014 __| SALOMON BROTHERS INC. __ 108,875 100,000 86,250 89,177 0 502 0 502 0 89,679 0l 19,196 19, 196 6,500 | 01/11/2018 _[4FE
Redemption 100.0000
__26876H-AA-6 |ENA SUR TRUST ~ 5.750% 05/25/25 F 02/25/2014 _. 47,776 47,776 47,776 47,776 0 0 0 0 0 47,776 0 0 0 687 | 02/25/2005 | 2AM.____
INEOS GROUP HOLDINGS SA SERIES 144A  6.125% J.P. MORGAN SECURITIES
__44986U-AA-7 08/15/18 . |F__| _01/28/2014 __| INC 102,125 100,000 100,000 100,000 0 0 0 0 0 100,000 0l 2,125 | 2,125 | 4,339 | 08/15/2018 _|5FE._____
INTELSAT LUXENBOURG SA SERIES 1444  6.750%
__458204-AL-8 06/01/18 . |F__| _03/27/2014 __|Var ious 528,500 500,000 503,063 502,643 0 (167) 0 (167) 0 502,476 0| 26,024 | 6,024 | 11,119 | .06/01/2018 _|SFE______
KINGFISHER PLC SENIOR NOTES SERIES C  6.400%
_495724-A#-3 |05/24/18 . |F.___ _01/01/2014 | CHL/0GS .l 5,108,827 | 4,600,000 | 4,600,000 | 4,600,000 0 0 0 0 0| 4,600,000 |0 [ 508,827 | 508,827 | ... 30,258 | .05/24/2018 |2
KINGFISHER PLC SENIOR NOTES SERIES B 6.300%
__495724-A8-5 | 05/24/16 _01/01/2014 | CHL/0GS . foo ] 5,840,744 5,400,000 5,400,000 | 5,400,000 0 0 0 0 0 5,400,000 440,744 440,744 | -05/24/2016 __
__551810-AA-2 |LYNX CORP SERIES 144A  5.375% 04/15/21 _____ _|.01/07/2014 __| RBC DAIN RAUSCHER _______._ 402,000 400,000 400,000 400,000 0 0 0 0 0 400,000 2,000 2,000 _04/15/2021 __
J.P. MORGAN SECURITIES
_55277B-AC-9 |MCE FINANCE SERIES 144A  5.000% 02/15/21 __|F.___| _03/05/2014 __| INC. 851,813 850,000 79,875 796,891 0 0 0 0 0 796,891 0. 54,921 54,921 23,840 | 02/15/2021 _[4FE______.
PRINCESS JULIANA AIRPOR SENIOR SECURED NOTES Redenption 100.0000
_TATTA-AA-T | 1440 5.500% 12/20/27 03/20/2014 _. 240,299 240,299 239,098 239,166 0 1,133 0 1,133 0 240,299 0 0 0 3,304 | 12/20/2027 |FE____.
RAS LAFFAN LNG CO LTD SENIOR SECURED NTS Redenption 100.0000
__754050-AB-2 |SERIES C  5.832% 09/30/16 03/31/2014 __ 138,000 138,000 138,000 138,000 0 0 0 0 0 138,000 0 0 0 4,024 | .09/30/2016 | 1FE_______
SENSATA TECHNOLOGIES BV PVT PLACENENT 144A
__B1725-AF-0 |6.500% 05/15/19 F 03/28/2014 __|Morgan Stanley 751,625 700,000 756,000 756,000 0 0 0 0 0 756,000 0 | (4,375) (4,375) 17,315 |.05/15/2019 _|3FE_____.
__B3404D-AA-7 | SOFTBANK CORP SERIES 144A  4.500% 04/15/20 . |F_____| 03/05/2014 __|Various 929,938 925,000 891,469 891,480 0 0 0 0 0 891,480 0 38,458 38,458 16,428 | 04/15/2020 _|3FE._____
TIB CARD RECEIVABLES FND SERIES 144  1.243% Redenption 100.0000
__B7245H-AA-2 |01/05/14 o |Fo _01/06/2014 __ 415,169 415,169 413,330 415,151 0 19 0 19 0 415,169 0 0 0 1,304 |.01/05/2014 _[2AM.______
__927ESC-9B-1 |VIRGIN MEDIA ESCRON  0.000% 10/15/19 ___ _|.01/01/2014 _{Corp Action 0 368,000 0 282 0 (140) 0 (140) 0 142 0 (142) (142) 0 |.10/15/2019 _[4FE
__G4580*-AA-1 |HOMEFIELD UK LTD  6.440% 09/12/17 _|.08/12/2014 __|call 110.0000 . f ] 15,840,000 |- 14,400,000 | .. 14,400,000 [ 14,400,000 | 0] 1,440,000 [ 0] 1,440,000 [ 0 15,840, 000 0 0 0 463,680 | 09/12/2017 _|3FE_____
SBM BALEIA AZUL S.A. R.L. SENIOR SECURED Redenption 100.0000
__18038*-AA-4 |NOTES  5.500% 09/15/27 . |F___|. 03/15/2014 . 101,700 101,700 101,700 101,700 0 0 0 0 0 101,700 0 0 0 1,398 |.09/15/2027 __[2AM._.._____
IBERDROLA BV SERIES A GTD SENIOR NOTES
. N4345#-AF-4 |5.530% 12/21/17 03/05/2014 _ |BARCLAYS BANKPLC ... f ... | . 3,087,240 | . 3,000,000 [ 3,101,670 3,056,594 0 (2,758) 0 (2,758) 0l .. 3,053,836 | ... ( [ 183,404 | - 183,404 | 37,38 [ 12/21/2017 |2 ..
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STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL 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
11 12 13 14 15
Total Total NAIC
Current [Changein| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Current |Other Than| Adjusted | Changein| Adjusted Foreign Interest/ Stated or
Book/ Unrealized| Year's [Temporary| Carrying Book Carrying | Exchange | Realized Stock Con- Market
CcusIP Number of Adjusted | Valuation | (Amor- [Impairment| Value | /Adjusted | Value at Gain Gain | Total Gain| Dividends | tractual In-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- | (11 +12-| Carrying Disposal [ (Loss) on | (Loss)on | (Loss) on | Received | Maturity | dicator
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date (a)
VAN 00RD FINANCE BV SERIES F GTD SENIOR NOTES
__N9146#-AB-3 |5.410% 04/20/21 ... Foo. _01/01/2014 | CHL/CGS .| 2,150,935 | 2,000,000 | .. 2,000,000 |..._.__. 2,000,000 0 0 0 0 0| 2,000,000 | ... 0| 150,935 | ... 150,935 [ . 21,339 |.04/20/2021 |2
NASSAU AIRPORT DEVELOPNENT €O 13.000% Redenption 100.0000
__P70776-AG-9 | 03/29/34 F 01/02/2014 | - 3,076,023 | 3,076,023 | . 3,076,023 | 3,076,023 0 0 0 0 0 3,076,023 0 0 0 1,147 | .03/29/2034 3.
PHOENIX PARK GAS PROCESSORS SENIOR NOTES Redenption 100.0000
__P7883#-AE-6 |SERIES E  5.760% 04/01/20 ... .. Foo. _01/01/2014 __ 144,722 144,722 144,722 144,722 0 0 0 0 0 144,722 0 0 0 2,084 | 04/01/2020 (2.
PORT OF SPAIN WATERFRONT DEV LEASE-BACKED Redenption 100.0000
__P7906#-AA-7 |NOTES  6.090% 01/01/23 ... Foo. _01/01/2014 __ 217,599 217,599 217,599 217,599 0 0 0 0 0 217,599 0 0 0 6,626 | 01/01/2023 (2. ..
BRISBANE AIRPORT CORPORATION SENIOR SECURED
_01629¢-AB-3 |NOTES  5.340% 07/14/23 ... Foo. _01/01/2014 | CHL/CGS ..o 4,648,884 | 4,500,000 | 4,500,000 | 4,500,000 0 0 0 0 0. 4,500,000 || 0.1 148,884 |1 148,884 | . 11,473 | 07/14/2023 (2.
ETSA UTILITIES FINANCING PTY SERIES B SR SEC
_036294-AD-5 |NOTES  5.890% 09/16/16 ... Foo. _01/01/2014 | CHL/CGS | 2,160,000 | 2,000,000 | ... 2,000,000 |...___. 2,000,000 0 0 0 0 0| 2,000,000 | ... 0 |.......160,000 |1 160,000 | ._..__._..: 34,358 | .09/16/2016 (1.
ETSA UTILITIES FINANCING PTY SERIES C SR SEC
_03629#-AE-3 |NOTES  6.310% 09/16/19 ... Foo. _01/01/2014 | CHL/CGS | 2,351,287 | 2,000,000 | .. 2,000,000 |..._.__. 2,000,000 0 0 0 0 0| 2,000,000 | 0. 351,287 | ... 351,287 | ... 36,808 |.09/16/2019 |1
NENCASTLE PERMANENT BUILDING S 7.680%
__0B634#-AG-4 | 06/26/18 Foo. _01/01/2014 | CHL/CGS .| 1,176,027 | 1,000,000 | 1,000,000 | ... 1,000,000 0 0 0 0 0. 1,000,000 [ 0.1 176,027 |1 176,027 | ..o 1,067 |.06/26/2018 _|2FE____.
NEWCREST FINANCE PTY LIMITED ~ 5.710%
__0B651#-AC-1 | 05/11/17 F.....|.01/01/2014 _|CHL/CGS .|| 2,987,120 3,000,000 2,940,000 | 2,944,140 0 0 0 0 0 2,944,140 0 | 42,980 42,980 23,792 |.05/11/2017 _.
SANTOS FINANCE LTD SERIES A 6.200% 08/02/17
__0B277*-AK-7 Foo. _01/01/2014 | CHL/CGS .| 1,120,117 | 1,000,000 | ... 1,000,000 | ... 1,000,000 0 0 0 0 0. 1,000,000 [ 0.1 120,117 |1 120,17 | 25,661 |.08/02/2017 |2
SANTOS FINANCE LTD SERIES B 6.300% 08/02/19
__08277*-AL-5 _01/01/2014 | CHL/CGS .| 2,261,589 | 2,000,000 | ... 2,000,000 |...___. 2,000,000 0 0 0 0 0| 2,000,000 | ... 0. 261,589 | 261,589 .08/02/2019 _.
_08977*-AB-0 | TEN GROUP PTY LIMITED ~ 3.324% 12/21/15 _|.02/26/2014 __|Call 100.0000 . fo | 3,560,852 | 3,560,852 | 3,000,000 3,540,587 0 0 0 0 (540,587) | .._....3,560,852 | 560,852 | 0 560,852 | _12/21/2015 __
_637432-DC-6 | NATIONAL RURAL UTILITIES  4.750% 03/01/14 | .| 03/01/2014 _|Maturity 835,913 835,913 850,008 798,848 0 837 0 837 _.75,565 | 835,913 || (39,337) | .. 0 (39,337) | .03/01/2014 __
3899999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 182,946,463 172,484,243 173,087,253 168,780,456 2,432 | 3,007,148 0 3,029,580 (465,022) | 176,838,754 521,515 | 6,107,702 | 6,629,217 3,541,949 XXX
8399997. Total - Bonds - Part 4 184,010,313 173,548,093 174,153,656 169,844,326 2,432 3,027,129 0 3,029,561 (465,022) | 177,902,604 521,515 | 6,107,702 | 6,629,217 3,551,296 XXX
8399998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
8399999. Total - Bonds 184,010,313 173,548,093 174,153,656 169,844,326 2,432 3,027,129 0 3,029,561 (465,022) | 177,902,604 521,515 | 6,107,702 | 6,629,217 3,551,296 XXX
8999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
8999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
8999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
_224116-10-5 [ CPG INTERNATIONAL INC [ . _01/17/2014 _|DIRECT 0.000 19,314 0 0 0 0 0 0 0 0 [ 19,314 19,314 [ I Lo
MIDWEST STANPING & MFG. CO. CLASS B COMMON
_508395-4*-9 | STOCK .| .02/12/2014 _|DIRECT 0.000 3,089 0 0 0 0 0 0 0 0 0 3,089 3,089
_71718*-10-4 |PFS HOLDING LP _|.02/03/2014 __| DIRECT /3,000.000 | ¢ 8,989,002 [ L 3,000,000 | 3,000,000 0 0 0 0 0] 3,000,000 | 0] 5,989,002 | 5,989,002 |
__718474#-10-4 |PHILLIPS FEED & SUPPLY _|.02/03/2014 __| DIRECT _ 568.000 |.____.1,702,085 692,308 710,084 [ (17,757) 0 0| (17,757) 0 692,308 0] 1,000,777 | ... 1,009,777 |
~996087-09-4 | BSDT-LATE NONEY DEPOSIT ACCT _| 0371272014 __| DIRECT _ _.2,178,903.000 | . 2,178,938 || 2,178,903 0 0 0 0 0 0] 2,178,903 0 0 0
_996087-09-4 |BSDT-LATE MONEY DEPOSIT ACCT .. _02/26/2014 __| DIRECT _ 92,233.000 92,233 92,233 0 0 0 0 0 0 92,233 0 0 0
TBC INC POOLED EMP DAILYVAR RT
_.996115-96-0 | INVESTMENT _|.03/31/2014 __| DIRECT _ -30,514,409.000 | 30,514,409 | [ 30,514,409 | ... 12,058,926 0 0 0 0 0 230,514,409 0 0 0
__F9062J-17-3 | TECHNICOLOR-REG ... .1.03/26/2014 __| Various 667,579.000 | ¢ 4,407,712 1,381,535 3,550,574 |._(2,110,034) 0 0] (2,110,034) | . ( (59,004)f .. .1,432,003 | 50,558 | .. 2,995,619 | 3,046,177
9099999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 47,926,837 XXX 37,859,388 19,319,564 | (2,127,791) 0 0 [ (2,127,791) (59,004) 37,909,946 50,558 | 10,016,891 | 10,067,449
9799997. Total - Common Stocks - Part 4 47,926,837 XXX 37,859,388 19,319,564 | (2,127,791) 0 0] (2,127,791) (59,004) 37,909,946 50,558 | 10,016,891 | 10,067,449
9799998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
9799999. Total - Common Stocks 47,926,837 XXX 37,859,388 19,319,564 | (2,127,791) 0 0] (2,127,791) (59,004) 37,909,946 50,558 | 10,016,891 | 10,067,449
9899999. Total - Preferred and Common Stocks 47,926,837 XXX 37,859,388 19,319,564 | (2,127,791) 0 0] (2,127,791) (59,004) 37,909,946 50,558 | 10,016,891 | 10,067,449 124 XXX XXX
9999999 - Totals 231,937,150 XXX 212,013,044 189,163,890 | (2,125,359)| 3,027,129 0 901,770 (524,026) | 215,812,550 572,073 | 16,124,593 | 16,696,666 3,551,420 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues 7
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description Cumulative
of Item(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) | Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost | Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange | (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential | ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
BOLI Withdrawal SVBOLI Policyholder Interest
Options csv Exhibit 5 ____|Rate RBC ES7IP3U3RHIGC71XBU11 _ | .10/25/2005 | 12/08/2043 | ...._._._...._] 141 . 107,968,940 ... Contingent 0 0 0 0 16,066 0 0 0 0 0 [XXX ... 100799 ...
0019999. Subtotal - Purchased Options - Hedging Effective - Call Options and Warrants 0 0 0 0 XXX 16,066 0 0 0 0 0 XXX XXX
0079999. Subtotal - Purchased Options - Hedging Effective 0 0 0 0 XXX 16,066 0 0 0 0 0 XXX XXX
0149999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0369999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 16,066 0 0 0 0 0 XXX XXX
0379999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0389999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0399999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0409999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0419999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999. Total Purchased Options 0 0 0 0 XXX 16,066 0 0 0 0 0 XXX XXX
0499999. Subtotal - Written Options - Hedging Effective 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0569999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0789999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0799999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0809999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0819999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0829999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0839999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999. Total Written Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
IXIS FINANCIAL
PRODUCTS Fixed Rate G8K SERVICES INC Schedule D Interest IXIS FINANCIAL
Interest Rate Swap . [361268B*5 . Part 1 | Rate_._______._ PRODUCTS ... WGYX50Q11Y3N5A0SQ066 _ | .06/30/2005 {_06/30/2015 | ... .. ) 8,400,000 4.964000 0 0l . 104,244 0 488,449 0 0 0 0 46,957 | XXX _______ 100/100 _________
IXIS FINANCIAL
PRODUCTS Variable Rate
Interest Rate Swap - |G&K SERVICES INC Schedule D Interest IXIS FINANCIAL
pay 3M LIBOR 361268B*5 Part 1 .| Rate_._______._ PRODUCTS ... WGYX50Q11Y3N5A0SQ066 _ | .06/30/2005 {_06/30/2015 | ... ... ) 8,400,000f ____ (0.833600) 0 0 (17,781)) 0 (64,262)| 0 0 0 0 0 XXX ______ 100/100 _________
JP MORGAN CHASE & CO
Fixed Rate Interest WORTHINGTON INDUSTRIES | Schedule D Interest JP MORGAN CHASE &
Rate Swap 981811B*2 Part 1 ] Rate co 7HBGLXDRUGQFUS7RNES7 _ | .12/17/2004 | 12/17/2014 | ..~ ) 16,000,000 5.390000 0 Of . 215,600 f ... O f e f 590, 134 0 0 0 0 67,594 |XXX _._._._ 1007100 ...
JP MORGAN CHASE & CO
Variable Rate Interest
Rate Swap - pay 6M WORTHINGTON INDUSTRIES | Schedule D Interest JP MORGAN CHASE &
LIBOR 981811B*2 Part 1 .| Rate. (0] 7HBGLXDRUGQFUS7RNES7 _ | .12/17/2004 { 12/17/2014 | ... 1l 16,000,000 ... (1.145400) 0 O} ... (45,816)) ... O b (105,317)] 0 0 0 0 0 [XXX ... 1007100 ...
0859999. Subtotal - Swaps - Hedging Effective - Interest Rate 0 0 256,247 0 XXX 909,004 0 0 0 0 114,551 XXX XXX
BANK OF AMERICA CORP | LORD CORPORATION 2006
Fixed Rate Currency SENIOR NOTES 54401PA#3|Schedule D BANK OF AMERICA
Swap - receive USD ____|__ _|Part 1 ______ICurrency _____ CORP ____ ... BATYDEB6GKMZ0031MB27 _ | .06/12/2006 |.07/12/2016 |. 7,000,000 6.220000 [ ... 7,000,000 | .. 108,850 | i 7,880,153 0 0 0 0 52,887 | 100/100 _.
BANK OF AMERICA CORP | L
Fixed Rate Currency SENIOR NOTES 54401PA#3 | Schedule D BANK OF AMERICA
Swap - pay EWR .| Part 1 ] Currency.._._.. CORP .. BATYDEB6GKMZ0031MB27 _ | .06/12/2006 { 07/12/2016 | ... ... i 7,631,193 . (4.762500) | ... (7,000,000)) oo Of o (89,026)f .. (631,193)( ... ... (8,408,725)| 0 34,404 0 0 0 [XXX _____._ 1007100 ...
BARCLAYS BANK PLC
Fixed Rate Currency ENECO NV SENIOR NOTES |Schedule D
Swap - receive USD ____ |N2962#AB9 .. . Part 1 ] Currency.._____ BARCLAYS BANK PLC . GSGSEF7VJP5170UK5573 _ | 02/20/2007 | .03/28/2017 | .. _._._._._.._ ) 11,821,500 5.600000 [ - 11,821,500 (| 0 . 165,501 . (V) IS N 13,429,021 0 0 0 0 102,282 XXX _______ 100/100 _________
BARCLAYS BANK PLC
Fixed Rate Currency ENECO NV SENIOR NOTES |Schedule D
Swap - pay ER _______._ N2962#AB ... Part 1 .| Currency...._.. BARCLAYS BANK PLC . GSGSEF7VJP5170UK5573 . | .02/20/2007 | 03/28/2017 | ... ...~ 1 12,377,250f ... (4.720000) | . .(11,821,500) .............._.. 0f .. (145,371)) ... (555,750)]........... _..(13,968, 160)| 0 55,800 0 0 0 [XXX ... 1007100 ...
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, Collars, Swaps and Forwards Open as of Current Statement Date

Showing all Options, Caps, Floors
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1 2 3 4 5 6 7 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description Cumulative
of Item(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) | Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost | Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange | (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential | ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

CBANK Fixed Rate COCA-COLA AMATIL
Currency Swap - LIMITED SENIOR NOTES |Schedule D
receive USD 02594#AK2 Part 1 | Currency.._____ CBANK ... E570DZWZ7FF32TWEFA76 | 05/25/2006 | 06/27/2016 | 1L 30,000,000 6.020000 [ ___: 30,000,000 f | 0 451,500 ) (V) IS N 33,575,814 0 0 0 0 224,583 | XXX ______ 100/100 _________
CBANK Variable Rate  [COCA-COLA AMATIL
Currency Swap - pay LIMITED SENIOR NOTES | Schedule D
AUD, 3M LIBOR 02594#AK2 Part 1 __._____] Currency..___._ CBANK ___.___._._. E570DZWZ7FF32TWEFA76 _ | .05/25/2006 | .06/27/2016 | ... ) 36,438,9% | .. (3.158000) |---(30,000,000)] .._......._.___.. 0 o (283,079)} - (6,438,996)[......_._._ --.{36,707,431)] ... 0. (1,293,716) 0 0 0 XXX .- 1007100 _____.___
DEUTSCHE BANK AG Fixed
Rate Currency Swap - | INTER PIPELINE LTD Schedule D
receive USD 45833VA*0 Part 1 | Currency.._____ DEUTSCHE BANK AG ___ 7LTWFZYICNSX8D621K86 _| 10/01/2004 | 10/28/2014 | - ) 15,500,000 . 5.430000 | .. 15,500,000 f | 0 . 210,413 (1]} IS N, 15,967, 666 0 0 0 0 58,909 | XXX _______ 100/100 _________

DEUTSCHE BANK AG Fixed

Rate Currency Swap - | INTER PIPELINE LTD Schedule D
pay CAD 45833VA*Q Part 1 __._____] Currency..___._ DEUTSCHE BANK AG ... 7LTWFZYICNSX8D621K86 . | .10/01/2004 | 10/28/2014 | ... . ... ) 17,732,697 | ... (6.100000) |.-.(15,500,000)} ........._._.__ 0 . (263,242)] ... (2,232,697)| ... _..(18,241,223), 0 672,774 0 0 0 XXX .- 1007100 _____.__.

GENERAL RE-

COUNTERPARTY Fixed BK AUSTRIA

Rate Currency Swap - [CREDITANSTALT 5013348 |Schedule D GENERAL RE-
receive USD Part 1 __._____] Currency..___._ COUNTERPARTY _______. JLAFGBKXQTL7MSDEG437 _ | .06/14/1999 | .03/12/2021 | ... ) I 15,000,000 f ... 7.925000 | ... 15,000,000 | ... 0 207,188 ... (V) ISR 20,433,900 0 0 0 0 197,721 XXX _______ 1007100 _____.__.

GENERAL RE-

COUNTERPARTY Fixed BK AUSTRIA

Rate Currency Swap - [CREDITANSTALT 5013348 |Schedule D GENERAL RE-
pay JPY Part 1 __._____] Currency..___._ COUNTERPARTY _______. JLAFGBKXQTL7MSDEG437 _ | .06/14/1999 | .03/12/2021 | ... ) I 17,412,660 ... (6.300000) |- (15,000,000} .._......._.___.. 0 (290,465)] ... (2,412,661)|._...__.__. .. (24,207, 224)] ... 0 (256,320) 0 0 0 XXX .- 1007100 _____.__.

HSBC BANK USA Fixed ECOLAB INC SENIOR

Rate Currency Swap - |NOTES SERIES B Schedule D
receive USD 278865808 Part 1 .| Currency.._____ HSBC BANK USA _______ 1IE8VN30JCEQV1H4R804 _ [ 06/12/2006 | 12/14/2016 | 1L 10,000,000 ... 5.906000 | .___- 10,000,000 | ... 0 . 147,650 | . (V) IS N 11,348,344 0 0 0 0 82,243 |XXX ______ 100/100 _________

HSBC BANK USA Fixed  [ECOLAB INC SENIOR

Rate Currency Swap - |NOTES SERIES B Schedule D
pay EUR 278865888 Part 1 __._____] Currency..___._ HSBC BANK USA _____.. 1IE8VN30JCEQV1H4R804 [ 06/12/2006 | 12/14/2016 | .. .. . ) 10,864,475 .. (4.585000) |.-.(10,000,000)f -_..._._._______i 0 (124,428)) ....___{ (864,475)(.....__.__ -..{12,007,366)| 0 48,980 0 0 0 XXX .- 1007100 _____.__.
IXIS FINANCIAL

PRODUCTS Fixed Rate

Currency Swap - METROPOL I TAN HOUSING | Schedule D IXIS FINANCIAL
receive USD _____________ TRUST ~ G6043#AA3 ____. Part 1 __._____] Currency..___._ PRODUCTS _._._._._._._. WGYX50Q11Y3N5A0SQ066 . | .03/06/2006 | .04/20/2016 | ... ) I 2,451,680 ... 5.520000 | ... 2,451,680 0 33,833 (V) ISR 2,698,881 0 0 0 0 17,575 | XXX ___.__. 1007100 _____.__.
IXIS FINANCIAL

PRODUCTS Fixed Rate

Currency Swap - pay METROPOL I TAN HOUSING | Schedule D IXIS FINANCIAL

GBP TRUST ~ G6043#AA3 ____. Part 1 __._____] Currency..___._ PRODUCTS _._._._._._._. WGYX50Q11Y3N5A0SQ066 . | .03/06/2006 _| .04/20/2016 | ... 3 Y 2,329,250 ... (4.860000) | ... (2,451,680)) ... O .. (28,450)) ... 122,430 || (2,513,525) ... (V) I (15,610)) 0 0 0 XXX .- 1007100 _____.__.

JP MORGAN CHASE & CO | PEMBINA PIPELINE CORP.

Fixed Rate Currency SERIES SERIES C SENIOR|Schedule D JP MORGAN CHASE &

Swap - receive USD ____ |NOTES 706327A*4 _______ Part 1 | Currency.._____ CO THBGLXDRUGQFUS7RNES7 _ | 03/16/2006 | 09/30/2021 | .~ 1L 15,452,730 ! 5.970000 | .. 15,452,730 | 0 . 230,632 ) (V) IS N 19,256, 135 0 0 0 0 211,595 | XXX _______ 100/100 _________

JP MORGAN CHASE & CO [PEMBINA PIPELINE CORP.

Fixed Rate Currency SERIES SERIES C SENIOR|Schedule D JP MORGAN CHASE &

Swap - pay CAD _________ NOTES 706327A*4 ______._ Part 1 __._____] Currency..___._ CO THBGLXDRUGQFUS7RNES7 _ | .03/16/2006 | .09/30/2021 | ... ) I 16,085,308 f __... (5.580000) |...(15,452,730)] .._....._._._____ 0 o (215,782)) -..._._{ (632,578)(.........__ -..{(19,516,853), 0 610,273 0 0 0 XXX ... 1007100 _____.__.

JP MORGAN CHASE & CO

Fixed Rate Currency PEMBINA PIPELINE CORP. |Schedule D JP MORGAN CHASE &

Swap - receive USD ____|SERIES  706327AB9 ____|Part 1 _____| Currency.._____ CO THBGLXDRUGQFUS7RNES7 _ | 06/15/2004 | 06/15/2014 | ) 1,800,000] .. 5.836000 | .. 1,800,000 0 26,262 (V) IS N 1,821,862 0 0 0 0 4,108 | XXX _______ 100/100 _________

JP MORGAN CHASE & CO

Fixed Rate Currency PEMBINA PIPELINE CORP.|Schedule D JP MORGAN CHASE &

Swap - pay CAD ... SERIES  706327AB9 ___.|Part 1 ...__.._] Currency.._..._ CO 7THBGLXDRUGQFUS7RNES7 _ | .06/15/2004 .| .06/15/2014 | ... | 2,236,581] ... (5.990000) |..._. (1,800,000)] .._........._.. 0. (33,267)) ... (436,581)] ... [._... (2,259,946)| 0 84,855 0 0 0 XXX ... 100/100 _._..._._.
0879999. Subtotal - Swaps - Hedging Effective - Foreign Exchange 0 0 198,719 [  (14,082,499) XXX (11,503,677 0 (58,560 0 0 951,903 [ XXX XXX
0909999. Subtotal - Swaps - Hedging Effective 0 0 454,966 (14,082,499 XXX (10,594,673 0 (58,560 0 0 1,066,454 | XXX XXX
0969999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1029999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1089999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1149999. Subtotal - Swaps - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1159999. Total Swaps - Interest Rate 0 0 256,247 0 XXX 909,004 0 0 0 0 114,551 XXX XXX
1169999. Total Swaps - Credit Default 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1179999. Total Swaps - Foreign Exchange 0 0 198,719 [  (14,082,499) XXX (11,503,677 0 (58,560 0 0 951,903 [ XXX XXX
1189999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1199999. Total Swaps - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1209999. Total Swaps 0 0 454,966 (14,082,499 XXX (10,594,673 0 (58,560 0 0 1,066,454 | XXX XXX
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STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL 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 1 12 13 14 15 16 17 18 19 20 21 22 23
Description Cumulative
of Item(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) | Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost | Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange | (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential | ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1269999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1399999. Subtotal - Hedging Effective 0 0 454,966 (14,082,499) XXX (10,578,607 0 (58,560 0 0 1,066,454 | XXX XXX
1409999. Subtotal - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1419999. Subtotal - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1429999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1439999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1449999 - Totals 0 0 454,966 (14,082,499) XXX (10,578,607 0 (58,560 0 0 1,066,454 | XXX XXX
(a) I Code I Description of Hedged Risk(s) I
Financial or Economic Impact of the Hedge at the End of the Reporting Period |

(b)l Code I




STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

EO7
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STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date
3 4

1 2 Book/Adjusted Carrying Value Fair Value 11 12
Credit 5 6 7 8 9 10
Master Support Fair Value of Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 0 0 0 0 0 0 0 0
BANK OF AVERICA CORP BATYDEBBGKMZO031MB27 __ Y N 0 0 (631,193) 0 0 (523,572) 0 52,887 52,887
BARCLAYS BANK PLC G5GSEF7VJP5I 70UKS573 __ Y N 0 0 (555,750) 0 0 (539,139) 0 102,282 102,282
CBANK E570DZNZTFF32TIEFAT6 __ y N 0 0 (6,438,996) 0 0 (3,131,617) 0 224,583 224,583
DEUTSCHE BANK AG 7LTIFZY |CNSX8D621K86 . Y N 0 0 (2,232,697) 0 0 (2,273,557) 0 58,909 58,909
GENERAL RE-COUNTERPARTY JLAFGBKXQTL7MSDEGA37 _. y N 0 0 (2,412,661) 0 0 (3,773,324) 0 197,721 197,721
HSBC BANK USA 11E8VN30JCEQV 1H4RB04 __ Y N 0 0 (864,475) 0 0 (749,022) 0 82,243 82,243
IXIS FINANCIAL PRODUCTS 1IGYX50011Y3N5AOS0066 - y N 0 122,430 0 122,430 609,543 0 609,543 64,532 64,532
JP MORGAN CHASE & CO 7HBGLXDRUGOFUS7RNEDY __ Y N 0 0 (1,069, 159) 0 484,817 (698,802) 0 283,297 283,297
RBC ES7IP3U3RHIGC71XBUT1 y N 0 0 0 0 16,066 0 16,066 0 0
0299999. Total NAIC 1 Designation 0 122,430 (14,204,929) 122,430 1,110,426 (11,689,033) 625,609 1,066,454 1,066,454
0899999. Aggregate Sum of Central Clearing houses 0 0 0 0 0 0 0 0 0
0999999 - Totals 0 122,430 (14,204,929) 122,430 1,110,426 (11,689,033) 625,609 1,066,454 1,066,454




STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E09, E10, E11



STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month 9
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month *
JP Morgan Chase ... Bournemouth 0.000 0 0 1,136 54,816 1,000 | XXX |
Bank of America, N.A. . Charlotte, NC 0.000 0 0 (29,316,837)| ... (32,939,300)] ... (29,546,569) XXX |
Fleet Bank . Hartford, CT 0.000 0 0 (3,869,549)| | (4,388,145)] | (4,721,379) [ XXX |
Bank of Montreal _ Montreal, Canada 0.000 0 0 292,263 300,891 304,619 | XXX
Citibank, NY New York, NY 0.000 0 0 3,233,770 | . 2,445,499 | 2,384,731 | XXX,
Bank of New York Mellon (The)
Pittsburgh, PA 0.000 0 0 380,272 379,761 389,588 | XXX

Bank of America .. Chicago, IL 0.000 0 0 1,329,721 | 953,195 | | 2,070,528 [ XXX |
Bank of the West . San Francisco, CA 0.000 0 0 58,774 57,005 55,235 | XXX |
Canadian Imperial Bank of
Commerce ... Toronto, Canada 0.000 0 0 44,002 33,463 104,653 | XXX
Citibank, N.A. . New Castle, DE 0.000 0 0 (5,971,843) 0 0 | XXX |
Deutsche Bank Trust Company
Americas New York, NY 0.000 0 0 79,468 55,701 231,344 | XXX |
Fifth Third Bank ____ . Cincinnati, OH 0.000 0 0 (8,194,635)] | (7,130,846)..........{ (6,249,346)| XXX
First Tennessee Bank, N.A. ___ Memphis, TN 0.000 0 0 20,790 30,128 62,194 | XXX |
JPMorgan Chase Bank, N.A. ____ Columbus, OH 0.000 0 0 . 23,809,362 | 8,860,990 | 606,527 | XXX,
PNC Bank, N.A. Pittsburgh, PA 0.000 0 0 0 0 0 | XXX |
Royal Trust Corporation of
Canada Toronto, Canada 0.000 0 0 1,198,424 (495,840) 658,304 | XXX |
State Street Bank & Trust
Company . Boston, MA 0.000 0 0 (61,775) 318,907 577,372 [ XXX |
U.S. Bank, N.A. . _ Cincinnati, OH 0.000 0 0 244,126 279,044 387,039 | XXX |
Wells Fargo Bank, N.A. ______ Sioux Falls, SD 0.000 0 0 10,349,985 [ 12,519,907 | 10,391,352 [ XXX
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 0 0 0 [ Xxx
0199999. Totals - Open Depositories XXX | XXX 0 0 (6,372,545) (18,664,825) (22,292,808)| XXX
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX | XXX 0 0 0 0 0 [ XXX
0299999. Totals - Suspended Depositories XXX | XXX 0 0 0 0 0 [ XXX
0399999. Total Cash on Deposit XXX | XXX 0 0 (6,372,545) (18,664 ,825) (22,292,808) XXX
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0 [ Xxx
0599999. Total - Cash XXX | XXX 0 0 (6,372,545) (18,664 ,825) (22,292,808) XXX

E12




STATEMENT AS OF MARCH 31, 2014 OF THE CONNECTICUT GENERAL LIFE INSURANCE COMPANY

Schedule E - Part 2 - Cash Equivalents - Investments Owned End of Current Quarter

NONE

E13
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