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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS ittt nanns | feene 11,272,770,285 | ..ooveeereercriienes (VN - 11,272,770,285 | ........ 11,904,130,041
2. Stocks:
2.1 PrEfErTed SIOCKS. ......uveeceerereirecicieiecs ettt ssessenes | sressessessnean 6,581,800 | ..oovvereerererreirinne [0 6,581,800 | ..ocoovvrrvne 6,466,540
2.2 COMMON SIOCKS. ....rvrvrrererresressesesresessessssssessessssssessesssssssssessessssssessesssssssssesssssnssnssessessanss | sessesens 3,582,563,299 | .....cceeene. 12,250,163 | .......... 3,570,313,136 | .......... 3,404,214,658
3. Mortgage loans on real estate:
3 FIESEIENS ettt | seteeneeeaeees 45,150,000 | ..o (01 I 45,150,000 | ..covovvrene. 56,481,054
3.2 Other than firStHENS.........ccuivririreecrereceer et | fresieseessessesseseseesees (01 (0 (0 S 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBTANCES)......cvovviiviieeiee ittt bbbttt s s ssssnas | sevsesassinans 87,976,471 | oo (01 I 87,976,471 | .coccvenavn 90,662,202
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......cvovviievciie ittt st s s bnsenas | sevsesnsnes 606,247,028 | ....ooveeveereerea. [0 606,247,028 | ............. 624,733,237
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vveeereeeirneieeeiieeeseiesseesseseeeess | eereesesssessessssesssssnenn (01 (0 R 0 [ e 0
5. Cash ($.....39,954,727), cash equivalents ($.....3,625,520)
and short-term investments ($.....422,016,676)...........cccurrrerrrrermmeeesnneeeseeeesesesessssesssssssseses | seeeessaeees 465,596,922 | ..., (I I 465,596,922 | ............. 336,900,569
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vueeeeeeereireeieeiseeseeeeeseeseeseesessssesessessensesens | sesessessesssesssssessssssesans (01 (0 TR (01 0
7o DBIVALVES. ...ttt bbbttt nenis | eesieestnenen 2,273,314 | e, (I I 2,273,314 | oo 0
8. Other INVESIEA GSSELS........ecvceeeceeeeeceeee ettt st sttt ee ettt st e s enen et s enenen s s s enenenennes | eereseseseses 767,544,975 | ..o 9,569,847 | ............. 757,975,128 | ............. 655,995,974
9. ReCeivables fOr SECUMEIES. ... | esisesienienes 1,266,492 | ...oovvvicrieinne (U A 1,266,492 | ....coovvvne 45,000
10  Aggregate write-ins for iNVESIEA @SSELS........c.cviveiiciciieicce st eses | cersrsssesiessssssensesnead (0] I [0 I {0 I 0
11, Subtotals, cash and invested assets (LINES 110 10).......cccvvereirrieierieieieeeesseeseeseseienes | eeens 16,837,970,586 | ............... 21,820,010 | ........ 16,816,150,576 | ........ 17,079,629,275
12. Title plants less §.......... 0 charged off (for Title iNSUErS ONIY)........ccevveveviieieieirieieiesieieiees | eereisessse e (0 U (0 U (0 U 0
13.  Investment income due and CCTUB............covuririiriinierin e esienes | cveesianeeas 136,274,925 | ...oovovcrieinne (U S 136,274,925 | ............. 149,186,664
14.  Premiums and considerations:
14.1 Uncollected premiums and agents' balances in the course of collection............ccccceveevees | vovrerennes 294,011,784 | ..o 48,850,499 | ............. 245,161,285 | ............. 257,502,771
14.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....(5,043,020) earned but unbilled Premiums).........cc.veeeeees | vevvveeneens 959,017,505 | ...ovvvrennn 6,825,556 | ....ccoovne 952,191,950 | ..oovvvernee 886,072,050
14.3 Accrued retrospective PremiUMS..........ccuiveireicinieieieisssesessessse et sssssssessessssessens | ssessesssssnees 50,108,792 | .overeriirinns 551,435 | oo 49,557,357 | .covvunnne 119,854,822
15.  Reinsurance:
15.1  Amounts recoverable from FEINSUIENS............c.ovriiiiinisssseseiens | coessesseaneees 2,207,074 | oo (U A 2,207,074 | ccoovvvs 3,909,997
15.2 Funds held by or deposited with reinsured COMPANIES..........ccvvvevrreiirrieieinrnieieniesenies | eorreeeennens 21,334,505 | oo (01 I 21,334,505 | ..covvrneee. 23,784,339
15.3 Other amounts receivable under reinSUranCe CONrACS............cccevuiiriniinriniiiiieines | e (U O 0 [ e LU N 0
16.  Amounts receivable relating to UNINSUIEA PIANS............cceviveiiiiieiiece e | ererisesssese e [0 R [0 IR 0 | e 0
17.1 Current federal and foreign income tax recoverable and interest thereon..............ococoeeevevevvcies | veeivicnenns 15,156,641 | ..oovoevereeeeecreieinas (O] I 15,156,641 | ....cocvnv 19,138,283
17.2 Net deferred taX @SSBL.........cc.rrriieirisiereiee st
18.  Guaranty funds receivable or 0N dEPOSIt............ccceveiieiiiiieeieeee e
19. Electronic data processing equipment and SOtWArE............cccvvverererereviereeeee s | evesseessssseenens 342,737 | e [0 I 342,737 | e, 314,435
20. Furniture and equipment, including health care delivery assets (§.......... (1) ISR IR 17,837,033 | oo 17,837,033 | oo 0 | e 0
21.  Net adjustment in assets and liabilities due to foreign exchange rates..........ccvvvvnrrersiinnins | coveenenereiesesinsieennd (0 (0 (0 I 0
22. Receivables from parent, subsidiaries and affiliates............ccovveererverreeceieseceeeeesseeies | e [0 [0 IR 0 | e 0
23. Health care (§.......... 0) and other amouNts rECEIVADIE.........cc.eververerrerrireieriseieieessissieesssessnnes | cereesessssessesessesssnssnesns (0 (0 (0 I U 0
24. Aggregate write-ins for other than invested asSets............cccevevcveieiccesieeeeeee s | cveveniinnas 138,210,957 | ......cc..e.. 9,316,829 | ............. 128,894,129 | ............... 93,152,226
25. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 11 through 24).........cceueuierieieieieie et sees
26. From Separate Accounts, Segregated Accounts and Protected Cell Accounts
27, Total (LINES 25 @NA 26)......cccvueiieiieiiissieieiseiesieistesse ettt bttt
T00T ettt | fensi st (O R (O [V RN 0
1002 oot n st | enes et (U R (O R [V N 0
1003, oottt | it (U R (O [V SR 0
1098. Summary of remaining write-ins for Line 10 from overflow Page..........cccovvveenreenenieiienins | coreereseeieineiesenennns (0 R (0 (0 0
1099. Totals (Lines 1001 thru 1003 plus 1098) (LiN€ 10 @DOVE)..........cccvvereererieriiereisecieeieeeiesieiens | eorersresreresseessssnenenad [0 R (O R (RN 0
2401. Reinsurance receivable iNtErCOMPANY..........ccovcviiiveieiieeeeree e ssnaens | sressesesssaens 42,236,639 | .coooireirieeeenas (0] A 42,236,639 | ..ooovoviereieeind 0
2402. Equities and deposits in pools and aSSOCIAtIONS.............ccccueverricrereiieisiee s | svenresesinaens 37,170,803 | oo (0] I 37,170,803 | ............... 39,932,430
2403. State surcharges receivable..................... 12,719,669 | oo 0 12,719,669 ...11,162,949
2498. Summary of remaining write-ins for Line 24 from overflow page 46,083,847 9,316,829 36,767,018 ...42,056,847
2499. Totals (Lines 2401 thru 2403 plus 2498) (Line 24 @DOVE)........ccueurveriinriensriissiessesssnessesesenes | cosssenessne 138,210,957 | ..covcvvvieence, 9,316,829 | ..cocovennc 128,894,129 | ...coovveenees 93,152,226
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident year $.....1,253,553,203)..........ccuererrrereeeinreesssssessessssssssesssessssssssesssssssssssssssssssssesssssssssssssssssnsans | sssssssssossssssessnses 7,652,724,339 | ..ccovvireiern. 7,668,426,823
2. Reinsurance payable on paid losses and (0SS adjuStMENt EXPENSES.........c.vriririnieiereeeieereeeeeseisseeessesessesssessnsees | eesesseessessseseeseeessesesees 641,236 | oo, 436,224
3. LOSS QQUSIMENT EXPENSES........cecvieiviieiiietsieie ettt sttt b ettt s et s s st st st s s se s b s st snse s sensetennns | sresnsesesnsetensnrens 1,770,875,372 | oo 1,833,237,996
4. Commissions payable, contingent commissions and other Similar Charges..............ccvvevevcvriveieiceeie e | creveesessesesessenaeseens 115,969,893 | ..oovovieeeee 137,972,509
5. Other expenses (excluding taxes, ICEBNSES ANA FEES)..........c.cviuieeieeiieieiesee ettt st ssaeseses | eveesssessssessssssaesans 100,362,004 | ...cocooverirerene 124,359,159
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccvvuiveuireiieiiiieieieeeee et sssesssenes | evreseessssssesesessesaenas 90,487,704 | .ooveeeerera, 106,866,680
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES)).......vrererrermrrnrerrermernrerrirnes | revreeereesseseesseeseeesssssssesessessesens (0 U 0
7.2 NEt defErred taX HADIIEY..........eveererreseeeeeeeeees ettt ettt ettt essnssents | estneessessens st seeses s st e e st st e 0 [ e 0
8.  Borrowed money§.......... 0 and interest thereon §.......... 0.ttt ettt n et et ne et etennantananes | teseetesesinaeteseneetesnaee et snaetesneneas () 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....510,447,718 and including
warranty reserves of §.......... 0]ttt bbbttt b ettt s st entennsns | ebsessesssessessesenean 2,160,245,857 | .oooovevrererrne. 2,063,838,983
10, AQVANCE PrEIMIUM........ovieiiiteiieicteies ettt sttt bbb b b s bbb b bbb st s s st b st n s s st nsensnnns | sbsessesssssssessessntesses e sanes 169,475 | oo 169,475
11.  Dividends declared and unpaid:
111 SHOCKNOIARTS. ...t bbb bbb | oebb bt sttt 0 | s 0
11,2 POLCYNOITETS. ...ttt Rttt | Hbsees st s 9,763,413 | oo 9,165,949
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........c.ccviririuiiiiiieicisiieeee e sssnies | evesissessesessssssenas 148,572,454 | ..o 137,476,722
13. Funds held by company under reinSUrANCE trEAHES.............ccriuiieiiiiiieiciieie ettt sbns | sesessessssssessesssessesaees 5,951,796 | .o 3,428,757
14.  Amounts withheld or retained by company for aCCoUNt Of OtETS...........c.euiuiiieicicric e ssesesns | srressesesssies e sessenas 47,526,055 | ..oovvvereirriieieinad 64,054,904
15, Remittances and items MOt AlIOCALE. ... | sbiestes e 16,455,385 | ...ovvirriiinnd 47,003,193
16.  PrOVISION fOF FEINSUIANGCE..........vuuiiuieeieiriiiiti ittt | sbsesbses bbb 73,225,302 | .ooovvvrrieieis 73,225,302
17.  Net adjustments in assets and liabilities due to foreign eXChange rates..........cccueiivriecicceie e | oo 12,656,406 | ...ooovvvecrirrieeinns (4,161,407)
18, Drafts OUESTANMING........cveeeieeiicicie ettt bbb s bRttt s st s s ennens | ebsebisbens sttt ettt (0 RN 0
19.  Payable to parent, subsidiaries and affiliates............cciiriiiiieiece st | orese et 41,402,493 | oo 64,076,901
20, DEIIVALIVES.......couiemieiiiriiisiii s | eehbna bbb 0 | s 0
271, PAYADIE fOF SECUMHES. .....c.ivevveiicicieie ittt bbbttt bbb s bt s bt ensessebens | sbsessssantessessnsensessesenans (253,591) | .ovoveererriereieesnieans 461,064
22.  Liability for amounts held Under UNINSUIEA PIANS..........ccevueuiiiieiieieiiseiie et esse s sse sttt ssssessessns | ssesssssssessessssessessessnsessessessnsasses 0 [ e 0
23. Capital notes §........ 0 and interest thereon §.......... 0ttt ettt st st tans | suiestiestae st sttt e b e e 0 | e 0
24, Aggregate Write-inS fOr IADIIES. ... .....cvieieiiirieieicsee ettt ntenne | snsesssssstassessnsansassees (13,109,156) | .vvoveererrrinireririrnens 96,514,181
25. Total liabilities excluding protected cell liabilities (LINES 1 through 24)...........ccccuirieiinireseesese e ssssssenses | eveesssssseseennens 12,233,666,438 | .....ccovvrrrriennns 12,426,553,414
26, Protected Cell NADIIHIES. ..o | etbb bbbt 0 [ s 0
27, Total liabilities (LINES 25 @NG 26).........cueueeriieireirieieieisisiessie sttt s s sess st s st ensns
28.  Aggregate write-ins for special surplus funds
29, COMMON CAPILAI STOCK.......ucveriireieeiiieiieicise ettt et
30, Preferred CaPItAl STOCK...........cciviuiieiiciciccte ettt b bbb a bbbt bbbt b a ettt n et sans | bensetesesnaetesntetes e et s enae b s tena 0 | o 0
31.  Aggregate write-ins for other than Special SUMPIUS fUNGS...........ccciiiiiicieccecs e saens | sesssbesesssesssesesesssesssseaebensntenes 0 | o 0
32, SUIMPIUS MOLES.....o.vuveeveieieetctsiee ettt et s et bbb s s bbb s s s s et b st et s s bbb s et s ss s s e st st s benaesantnes | sbessssstessessstessessnsensnseesensnsanees (0 I TR 0
33, Gross paid in and CONHDULBA SUMPIUS...........evveveeiceeeeeic ettt es ettt st s et b st es s s snsssaesassntans | stesesssssessessssansaes 3171725204 | ... 3,171,725,204
34, Un@SSIGNEA fUNAS (SUIPIUS).......cvueviveieeieteeeieteeseee ettt sttt sttt bbb ss st st es s s s bs s s s s ssssassssnns | stessssassessssessenenes 3,166,635,796 | .....cocvvvrirerinnns 3,242,040,678
35. Less treasury stock, at cost:
351 0.000 shares common (value included in Line 29 §.......... 0) vttt sttt | sestens sttt 0 [ 0
352 0.000 shares preferred (value included in Line 30 §.......... 0] OO PSPON OOO OO OO PSPPI {0 U 0
36.  Surplus as regards policyholders (LINES 28 0 34, I8SS 35)........uuiveiiuiieeieieieee ettt besse s sssssssessessnsens | sressssssesssssssssennd 6,494,983441 | ..o 6,591,354,104
A o 3OO OO OO ISP 18,728,649,879 | ...ooovvrvrrrers 19,017,907,519
DETAILS OF WRITE-INS
2401, Investment real @State lIADIlILY.............cccoirriieceiies ettt bt s s snaets | eaesensetesen e s ntenns 17,795,944 | ..o, 15,771,626
2402, ESCREAE HADIIY......rvcoovereeeeaeeseeeeseesse e seees st ess sttt | erssness ettt 1,691,478 | oo 2,694,121
2403, SPECIAI TBSEIVE FUNM..........veiieircteieictee ettt bbb ettt s bbb b bess s bntens | sbessesssssssestessesantessesas 1,000,000 | .oocvvreieeiein 1,000,000
2498. Summary of remaining write-ins for Line 24 from OVEMOW PAGE.........cururirierrerririieeireieiseisseses et ssssesssssssssssessens | sesssssssssssessssssessesens (33,596,579) | .oovvvrrrrerrirrerreeneenns 77,048,434
2499. Totals (Lines 2401 thru 2403 plus 2498) (LINE 24 8DOVE)......ruuiueereriiriaissceseessisssesse s sesssss e sns s sse st essensssss et snssssenss | sesssssssssssanssssssssesens (13,109,156) | oovvrersrerriinisnennenas 96,514,181
2801. Special SUrPIUS fOr AEFEITEA tAXES..........cvuivieiieeieciieie ettt sssesssnns | stesssssstessesssensesaess 103,862,260 | ..coovvcvecrirerinns 120,000,525
2802. Special surplus from retroactive FEINSUIANCE. ............covuiieiuiiiieie ettt bbbt s st sse s s s s sssnes | sbessessssesssssessssssenaes 31,760,181 | coovoveeeeeeeeeis 36,587,696
2803.  GUAraNtY SUMPIUS FUNG........cocvuiveieeieeiciie ettt bbbttt bbb bbb st s b benas | sbesssssessssessessssansensesas 1,000,000 | .oocvivereiciea 1,000,000
2898. Summary of remaining write-ins for Ling 28 from OVEMIOW PAGE.........curuuriuieriereieiircire ettt sttt sntens | ssessesssssesssssesssessessessssssessessnes 0 [ e 0
2899. Totals (Lines 2801 thru 2803 plus 2898) (LINE 28 DOVE).........creuurrussreesserssserssenesssesssenesssensssessssnssssesssenssssssssssssssssssssssssssss | sessssssssssesssssessseees 136,622,441 | oo, 157,588,221
3101.
3102.
3103.
3198.
3199.




Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(WELEN $.....924,767,745)........cooeeeeeiesieeiee st sssnsns | sensssnnes 1,016,725,215 | ........... 1,356,832,9%4 | ........... 1,745,812,299
(WIIEEN $.....3,518,311,976).......ourieriierieseieiss sttt sssnnes | ansssnsens 3,408,215,189 | ........... 3,444,306,611 | ........... 4,583,633,113
. (written §.....832,481,119).... ..917,851,006 | .. .1,253,869,810 ...1,611,964,420
(written $.....3,610,598,607).......cevvuuriirriernriesiinsises sttt | aesssennens 3,507,089,398 3,547,269,794 4,717,480,992
DEDUCTIONS:
2. Losses incurred (current accident year $.....2,008,241,044)
2.1 DIMECL. v veeieies sttt s bbbt | artnstnnias 391,127,713 | oo 608,771,948 |.............. 722,337,105
2.2 Assumed 1,633,296,617 |.. .1,665,217,994 ...2,016,358,832
2.3 CABH. ...ttt Rttt n et nnennn | snpentneenes 205,224,129 |..ccooornenns 562,640,856 |......cocenee 584,315,400
2 NEL ... | shinebnees 1,819,200,202 |........... 1,711,349,086 |........... 2,154,380,536
3. Loss adjustment expenses incurred..... ..388,892,094 | .. ....436,995,252 ..582,589,353
4. Other underwriting expenses incurred............. 1,134,523,006 |.. .1,166,936,841 ..1,512,016,648
5. Aggregate write-ins for underwriting deductions..
6. Total underwriting deductions (LINES 2 throUGN 5)........c.cveviriiiiceccece et
7. Netincome of protected cells
8. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM..........ccoriieeee sttt s st 467,164,165 | .............. 710,714,081
10. Net realized capital gains (losses) less capital gains tax of $.....(1,793,027)......cc...coevvverrierrvnmsrensessssssssssssssssssensses |essiesssenenes(19,065,538) | coovvvrrionens (22,951,059)|. (185,812,507)
11. Netinvestment gain (10SS) (LINES 9 # 10)........cvcueiiieiieiieiiceeeeccteee ettt sae s snea 444,213,105 | .... 524,901,574
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off

13.
14.
15.
16.

17.
18.

19.
20.

21.
22.
23.
24,
25.
26.
27.
28.
29.
30.
31,
32.

33.

(amount recovered $.....(8,182,193) amount charged off $.....2,653,699)
Finance and service charges not included in premiums
Aggregate write-ins for miscellaneous income

Total other income (Lines 12 through 14)

Net income before dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (LINES 8 + 11+ 15). ...ttt aes
DivideNdS 10 POICYNOIAETS. ........vveeiririce ettt
Net income after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Line 16 minus Line
Federal and foreign income taxes incurre
Net income (Line 18 minus Line 19) (to L

L4

d......

INE 22)...eeereerrereieieseeens

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 prior year

Net income (from Line 20)

Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $.....29,306,292..
Change in net unrealized foreign exchange capital gain (loss)

Change in Net defermed INCOME taX.........ovururireririreei ettt ettt sttt
Change in NONAAMILEEA ASSEES.........ceiiicreicicet ettt bbb bbb s b

Change in provision for reinsurance.
Change in surplus notes...............

Surplus (contributed to) withdrawn from protected cells..
Cumulative effect of changes in accounting principles

Capital changes:
32.1 Paid in

32.2 Transferred from surplus (Stock Dividend)

32.3 TranSTEITEA t0 SUIPIUS.......cvveevicvceer ettt sttt ettt ss bt s

Surplus adjustments:
33.1 Paid iN...oeveececieieresessss
33.2 Transferred to capital (Stock Dividel
33.3 Transferred from capital

nd)...

............... (10,835,892) | ............(10,355,154) (15,108,419)
................ 17,297,677 | oo AT 451211 | . 23,354,477
.................... (677,569)|..................(982,415) ..(1,089,377)
.................. 5,784,216 | ..o 8,113,641 .r..7,156,681
.............. 560,585,559 | .............682,315,361 | ..........1,000,552,710
.................. 4575440 | oo 3,744,903 | ... 4,333,516
.............. 556,010,119 | .............678,570458 | .............996,219,194

112,216,613 |............156,436,418 274,225 479

.............. 443,793,507 | oo 522,134,040 | ... 721,993,715
........... 6,591,354,104 | ..........5,366,506,477 | ..........6,366,506,477
.............. 522,134,040 | .............721,993,715

................ V) IO | e
166,321,218 | ...........171,524,685 598,485,082

..... (6,724,779) | ...........126 576,937 162,811,507
............... (40,543,699) | ...........(16,757,626) (14,736,433)
77,921,356 [ v 46,282,205 | ... 84,112,179
.(16,101,672)

34. Net remittances from or (t0) HOME OffiCE.........coiiiiiiieieiesie sttt snes | sebessessessssassessssssessnsad 0
35. Dividends to stockholders: .(721,000,000) | ..
36. Change iNrBASUNY SEOCK.........cveiieveiiiiieieiiissie ettt bbb bbb st bbb s s s st entensens | sebessessessnsassessssantessesad 0
37. Aggregate write-ins for gains and [0SSES iN SUMPIUS.........cvureriirreriseireinrieis sttt sssssssessessseseses | sssssssssssees (16,138,265) | ...eoveeererenrirrisiranees 0]... 120,000,525
38. Change in surplus as regards policyholders (LINes 22 through 37).........ceveieieiiirieieieeie s esssessesssssssessenes | assssssasssns (96,370,663) | ............. (81,957,034 .... 224,847 627
39. Surplus as regards policyholders, as of statement date (LiNeS 21 PIUS 38)........c.cvuevcurererereirieicieeseeee e | eveienan 6,494,983,441 | ........... 6,284,549,443 | ........... 6,591,354,104
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above).......... ) .0
1401. Change in COLI cash values.................... .803,585 | .. 2,475,433
1402. Fines and penalties of regulatory authorities .(25,312) | .. (11,352)
1403. Retroactive reiNSUrANCE GAINMOSS.........c.iveireiiiiieieieiseesieise ettt ss st ess ettt es s snsessessnss | eossantessessnsenes (556,557) ....(4,359,089)
1498. Summary of remaining write-ins for Line 14 from OVEMIOW PAGE.........creirererrirririreineereesieeeesstsesssssssssessssesssssssssesss | sensessesessessnsens (899,284) 805,631
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) ...(677,569)] .. 1,089,377)

3701.
3702.
3703.
3798.
3799.

Change in special surplus from deferred taxes

Summary of remaining write-ins for Line 37 from overflow page
Line 37 above)......ccccovvnrenes

Totals (Lines 3701 thru 3703 plus 3798) (
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY

CASH FLOW
Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FRINSUTANCE..........cvuumreiriirirecesrerieresss st sesss st esesssesssnenens | eesssnes 3,629,633,145 | .......... 3,621,085,618 |.......... 4,720,892,258
2. NEEINVESIMENT INCOME. c...ouivetirietseeies et ees skt snsnt s | nesesanees 508,834,705 | .....cccecees 517,298,330 | ..o 664,591,190
3. MiSCEllaNEOUS INCOME.........ouuveuueernericesserieeessses st nen st | ssrssssseensees 5,784,216 | ...ocneve...n 6,113,641 | .ooovvrncene. 7,156,681
4. Total (Lines 1 through 3).. ..4,144,252,066 | .........4,144,497,589 | ..........5,392,640,128
5. Benefitand [0sS related PAYMENLS..........cccviviuieciciccec ettt sa st sensesssnes | seereneans 1,830,544,916 | .......... 1,774,105,587 | .......... 2,340,841,372
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS............cceveeieerneiersiseeieiesies | eeveeiseieiesesiseieiean (01 R (01 OO 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............vureerrerrerrireeenereieseneeeseeseseiesseesssesessees | ceeseenees 1,646,509,635 | .......... 1,664,359,551 | .......... 2,113,951,383
8.  Dividends paid t0 POIICYNOIAETS.........coeuiuiieieicirie ettt ss ettt ensensnnes | ebsssessessesnes 3977976 | oo 2,480,659 | ..covvrerrnns 4,032,593
9.  Federal and foreign income taxes paid (recovered) net of §.....(40,473,600) tax on capital gains (I0SSES)........c..ccocvvvees] errrerrrenes 106,441,943 | ............. 108,128,885 | ............. 207,879,667
10 Total (LINES 5 MOUGN 9)...vvvuuiveermerisiecsisesesieessssesessseessse s ssessss st bbbt esensnenes | oseseees 3,587,474,471 | ....cucce 3,549,074,681 |.......... 4,666,705,014
11.  Net cash from operations (Lin€ 4 mMiNUS LINE 10).......c.cueviriuiiriiiiereieieieee et s s ssssessesanes | ereseesnaes 556,777,595 | ..cevuee. 595,422,907 | ... 725,935,114
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS...oeouucreisecitsee st ee bRttt | creiieees 1,665,899,677 | .......... 1,778,556,264 | .......... 2,157,619,701
12.2 12,543,698 | ... 199,222,662 | ... .249,707,362
12,3 MOIGAGE [0ANS........cveceieieeicseeee ettt sttt es st n s s s s ss s benses e sssenassassnanns | evvstessssinsanes 2,975,000 | covererrerrnne. 360,000 | oovererrrenns 765,000
124 REAIESIAE. ..ottt bt bbbttt en e benaenas | erentesesissnes 9,050,344 | oo O e 0
12,5 Other iNVESIE @SSELS........cvvuuvereirieriierieriie sttt sas st ennins | coneseseesnns 30,631,172 | oo 26,079,335 | oo 39,615,090
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments.............ccovvrerrenenenenneneneneeneens | e 48,490 | .o (610,879) oo 8,406
12.7  MISCEIIANEOUS PrOCEEAS. .......cvevevererieereeiieteeie ettt ettt st s s s sae st b s st bsses s bessessesassssessessnes | srssssssssssssssesnssneesansad [V I 80,098,569 | ....ccovvnnn 6,914,752
12.8 Total investment proceeds (LINES 12.1 10 12.7) ..ottt ssssesnnas | evensenes 1,721,148,381 | .......... 2,083,705,952 | .......... 2,454,630,311
13.  Cost of investments acquired (long-term only):
131 BONGS..oeeueeeessaeceeseeees e cesseeess et Rttt | crtrienes 1,051,055,399 | .......... 2,035,059,152 |.......... 2,496,239,260
13,2 SHOCKS . vveuueereeereeesseeee s ee e es s eess sttt ennnnnns | rneneensenas 26,267,535 | .oovovvvernne 29,059,613 | ..coorvvrennn. 68,012,790
13,3 MOMGAGE I0BNS......ouueverracerreresie et ess st ekt snt | reessisnesesienes 705,789 1,127,198 | oo 1,325,761
13.4 Real estate 9,738,696 8,912,585 ...10,896,027
13.5  Other INVESIEA ASSEES........vevuurrerrerisieris e rerieeess sttt ssst s snsstas | sesiesstanns 144,464,073 | ..oovvvvve 89,287,991 | ..o 153,436,516
13.6  MisCEllaNEOUS APPHICALIONS. ..........cvuevieericictce ettt ettt sesssnsesses s bnsenes | crssbesassossanes 4,209,460 | ..oooorieiiecen, (L] I 11,815,362
13.7 Total investments acquired (LINES 13.110 13.6).......ceviuririieireiieiie ettt ssssssseses | ensesianes 1,236,440,953 | ......... 2,163,446,539 | .......... 2,741,725,716
14.  Netincrease (decrease) in contract 10ans and PreMiUM NOLES.........c.vuwerurerreenrirrenirneeneieessssseeesessesssessessesssssssssesssssns | sesessessssessssesssssssssessn (U1 (01 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 @Nd LINE 14)......cucviieiieicreeeceectees e eesesssssssessssssessssessessnns | coesessenans 484,707,428 | ............ (79,740,587)| ............ (287,095,404)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPITAl NOLES.........ceeceererieeciric ettt sttt sttt s nsnentas | sressessssssssnssansnsnnssens (01 U {1 U 0
16.2 Capital and paid in SUTPIUS, €SS trEASUNY SEOCK.........c.cvevieiiericirireietictese sttt es st sssssssssssnes | svesssnsssssssessssssesnsad (VN I (103,481,322)] ............ (103,481,322)
16.3 BOITOWEA fUNGS........vouiiiiiieicicie ittt bbbttt | eesessneesneesne s (U [ (01 OO 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities............c.cccvvvririieeeieseieeeesee e | e [0 IR (1 [ 0
16.5 Dividends t0 STOCKNOIAETS...........uurveecrerieieceiei ettt sess st ssnssensnnns | ceneessseens 721,000,000 | ............. 849,250,563 | .......... 1,349,250,563
16.6  Other cash provided (applied) (191,788,670 ... .360,649,353 | ... 521,666,420
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ cc...c...... (912,788,670)] ............ (592,082,532)]............. (931,065,465)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccoevveneneens | corinennns 128,696,353 |......c.oo..... (76,400,212 | ......cvn.. (492,225,756)
19. Cash, cash equivalents and short-term investments:
19,1 BEYINNING Of YEAI.....cvvrurverreerisereiieeesse s sss et sss bbbt ssst e | sesiesstanns 336,900,569 | .....cooeeens 829,126,325 | ....coveeees 829,126,325
19.2  End of period (LIN 18 PIUS LINE 19.1)........vverrvereceereeeeeeseeiseeessecrseecseeeceseeseeesseeesseeesseessesssssesesseesssssssssesssnsees | coneessseees 465,596,922 | ............. 752,726,113 | ............. 336,900,569
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Stock CONVEME 10 DONAS.......ccuuuverirerriiririreierieciseesi sttt esssssesssssnins | onessssnsssnessssesessssned (U [ 29,721,050 | ..cocvvereneee 29,721,050
20.0002  EXChANGE OF SLOCK. .......cvivieeeiercieie ettt se bbb s sss s s st st es et bessesassassassessssanss | sevsesesessessesssssasssesand (01 I 2,720,000 | .cooverrerennen 2,720,000
20.0003  Return of capital t0 DAMENL...........ovivieiieiieieiiiisie sttt es st esesesesss s st ensenssnsssnssnsssssssnssnsesnsnssssssansanses | sessesissensessssnssnssssssand U (103,481,322)]............. (103,481,322)

Qo5




Statement for September 30, 2010 of the ST PAUL FlRE AND MARlNE |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices:

St. Paul Fire and Marine Insurance Company (the Company) prepares its statutory financial statements in conformity with accounting
practices prescribed or permitted by the State of Minnesota. The State of Minnesota requires that insurance companies domiciled in
Minnesota prepare their statutory basis financial statements in accordance with the National Association of Insurance Commissioners (NAIC)
Accounting Practices and Procedures Manual, subject to any deviations prescribed or permitted by the Minnesota Insurance Commissioner.
The impact of any permitted accounting practices on statutory surplus was not material.

B. Use of Estimates in the Preparation of the Financial Statements:
No significant change.

C. Accounting Policy:

No significant change.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

A. Mortgage Loans:
No significant change.
B. Debt Restructuring:
No significant change.
C. Reverse Mortgages:
No significant change.

D. Loan-Backed Securities:

The Company applies the retrospective method of revaluing loan-backed securities. The Company’s loan-backed securities are revalued
quarterly using actual and currently estimated future cash flows, including anticipated prepayments, with the original cost. For those securities
where an other-than-temporary impairment has been recognized, the prospective method is utilized.

For collateralized mortgage obligations and asset-backed securities, the Smith Barney Mortgage Prepayment Model provided by Yield Book® is
used to project prepayments whenever it is available. For pass-through certificates and when collateralized mortgage obligations and asset-

backed securities are not modeled in Yield Book® or no prepayment model is provided, a consensus forecast from Bloomberg L.P. is used if
available, otherwise the average three-month prepayment history is used.

When unit prices published by the Securities Valuation Office were not available, the Company used Bloomberg and Financial Times
Interactive Data, as well as broker quotes in determining the fair value of its loan-backed securities.

In 2010, the Company changed from the retrospective to prospective method for valuing the following securities:

CusIP
393505247
337925ET4
The following table provides aggregated information on structured securities classified on the basis for the recognized other-than-temporary
impairments:
Other-than
temporary Amortized cost
Amortized cost basis impairment basis after other-
before other-than- recognized than-temporary
temporary impairment in loss impairment Fair value
Aggregate
Intent &
Ability to Retain $172,497,053 $11,372,336 $154,224,939 $125,869,381

The above table does not reflect the impact of amortization and/or payment of principal that have occurred on securities that have multiple
other-than-temporary impairments.
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Statement for September 30, 2010 of the ST PAUL FlRE AND MARlNE |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Loan-backed and structured securities with other-than-temporary impairments are as follows:

Other-than-
temporary Amortized cost
Amortized cost basis impairment basis after other-
before other-than- Projected recognized than-temporary Impairment

Cusip temporary impairment cash flow in loss impairment Fair value Quarter / Year
12545EAD8 $20,934,501 $16,645,220 $4,289,281 $16,645,220 $11,778,176 Q3 - 2009
36298BAG5 34,074,003 33,524,092 549,911 33,524,092 24,547,714 Q3 - 2009
52521RAE1 22,955,452 20,929,508 2,025,944 20,929,508 13,990,141 Q3 - 2009
073882AY8 20,596,812 19,810,751 786,061 19,810,751 14,163,064 Q3 - 2009
362290AP3 41,907,628 41,761,117 146,511 41,761,117 34,834,253 Q3 - 2009
12545EADS8 15,939,226 15,459,935 479,292 15,459,935 11,119,490 Q4 - 2009
94983LAY3 17,234,892 16,758,673 476,220 16,758,673 12,941,325 Q4 - 2009
362290AP3 37,369,663 36,456,919 912,744 36,456,919 35,560,514 Q4 - 2009
36298BAG5 33,523,661 32,899,486 624,175 32,899,486 24,229,191 Q4 - 2009
073882AY8 19,182,360 18,721,842 460,519 18,721,842 12,884,905 Q4 - 2009
94984EAD4 9,923,857 9,840,625 83,232 9,840,625 9,124,865 Q4 - 2009
94983LAY3 16,784,797 16,676,380 108,417 16,676,380 13,333,015 Q1 - 2010
393505247 4,802,268 4,630,644 171,624 4,630,644 4,593,892 Q1-2010
337925ET4 67,640 - 67,640 - - Q1 - 2010
94983LAY3 16,704,047 16,670,684 33,363 16,670,684 14,009,924 Q2 - 2010
073882AY8 17,494,539 17,337,138 157,402 17,337,138 13,241,364 Q2 - 2010

The gross unrealized investment losses and related fair value for impaired securities for which an other-than-temporary impairment has not
been recognized as a realized loss were as follows:

Less than 12 months 12 months or longer Total
Gross Gross Gross
Unrealized Unrealized Unrealized
at September 30, 2010  Fair Value Losses Fair Value Losses Fair Value Losses
Loan-backed securities $ 8,001 $ 163 - $ 1,643 $ 8,001 $ 1,806
Structured securities 13,326,870 1,213,269 167,513,123 20,723,594 180,839,993 21,936,863

When determining whether or not to recognize an other-than-temporary impairment, the Company considers estimated cash flows, the
investee's current financial condition, liquidity, near term recovery prospects, and other relevant information, including the outlook for the
business sectors in which the investee operates.

E. Repurchase Agreements:
No significant change.

F. Real Estate:
No significant change.

G. Investments in Low-Income Housing Tax Credits (LIHTC):

No significant change.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

In the quarter ending June 30, 2010, the Company impaired $47,945,392 of joint ventures, partnerships and limited liability companies.

The estimated fair value of these investments was determined by using the fair value information contained in the most recent financial statements
of the underlying investments held by the respective joint venture, partnership, or limited liability company.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

On February 1, 2010 the Company purchased securities valued at $277.3 million from its parent, The Travelers Companies, Inc. (TRV).

Note 11 - Debt

No significant change.

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

No significant change.
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Statement for September 30, 2010 of the ST PAUL FlRE AND MARlNE |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 13 - Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

On April 20, 2010, the Company paid extraordinary dividends of $721 million to its parent company, TRV.

Note 14 - Contingencies

No significant change.

Note 15 - Leases

No significant change.

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

No significant change.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A. Transfers of Receivables Reported as Sales:
No significant change.

B. Transfer and Servicing of Financial Assets:
No significant change.

C. Wash Sales:
Not applicable.

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured
Plans

No significant change.

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

No significant change.

Note 20 — Other Items

No significant change.

Note 21 — Events Subsequent

Effective November 1, 2010 in accordance with a “Plan of Merger” and in connection with and as part of a series of related transactions as
contemplated by and described in the “Agreement and Plan of Restructuring” by and among certain subsidiaries of TRV, Travelers Auto Insurance
Co. of New Jersey merged with and into Fidelity and Guaranty Insurance Underwriters, Inc. (FGIU), with FGIU being the surviving corporation.

All required regulatory approvals were obtained in connection with the “Plan of Merger” and the “Agreement and Plan of Restructuring”.

Note 22 - Reinsurance

No significant change.

Note 23 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 24 — Changes in Incurred Losses and Loss Adjustment Expenses

During the period from January 1, 2010 to September 30, 2010, the prior year-end total loss and loss adjustment expense reserves developed
favorably by $226,364,000, resulting from better than expected loss development for recent accident years in the other liability — occurrence,
commercial automobile, workers’ compensation, and special property lines, and from lower estimates for adjusting and other expenses. The
improvement in the other liability — occurrence line was attributable to several factors, including improved legal and judicial environments, as well as
enhanced risk control, underwriting and claim process initiatives. This improvement was partially offset by unfavorable development in asbestos and
environmental reserves. The improvement in the commercial automobile line spanned most prior accident years with improvement in the 2008 and
2009 accident years resulting from the economic downturn causing fewer vehicles to be on the road and driving fewer miles, leading to lower than
expected frequency and severity of losses. The improvement in the workers’ compensation line was concentrated in the 2006-2009 accident years
and resulted from lower than expected claim frequency for the 2009 accident year and better than expected loss emergence for the prior periods.
The improvement in the special property line reflected better than expected development for property and inland marine exposures for recent
accident years, primarily 2008 and 2009. Lastly, better than expected loss results in recent periods resulted in a favorable re-estimation of reserves
for adjusting and other expenses.

The remaining changes are generally the result of ongoing analyses of recent loss data and trends. A portion of the change from prior year effects
relates to retrospectively rated policies, and these policies are subject to premium adjustments.
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Statement for September 30, 2010 of the ST PAUL FlRE AND MARlNE |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 25 — Intercompany Pooling Arrangements

No significant change.

Note 26 — Structured Settlements

No significant change.

Note 27 — Health Care Receivables

No significant change.

Note 28 — Participating Policies

No significant change.

Note 29 — Premium Deficiency Reserves

No significant change.

Note 30 — High Deductibles

No significant change.

Note 31 — Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

No significant change.

Note 32 — Asbestos/Environmental Reserves

No significant change.

Note 33 — Subscriber Savings Accounts

No significant change.

Note 34 — Multiple Peril Crop Insurance

No significant change.

Note 35 - Financial Guaranty Insurance

A. Not applicable.

B. Not applicable.
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY
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8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act? Yes[ ] No [X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ] No[X]

Ifyes,dateof change:

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ | No [ X]
If yes, complete the Schedule Y-Part 1 - Organizational chart.

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

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[ ] NA[X]
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2009........c.covevernee

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. 1213112007 .....covvreriinne

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). 2/24/2009..........ccoevereen.

By what department or departments?
Minnesota

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[ ] No[ ] NA[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

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

1 2 3 4 5 6 7
Affiliate Name Location (City, State) FRB 0CC oTS FDIC SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ 1]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

professional relationships;

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

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

()  Accountability for adherence to the code.

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

9.2

Has the code of ethics for senior managers been amended? Yes[ ] No [X]

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

9.3

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

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

INVESTMENT

11.1 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.)

11.2 If yes, give full and complete information relating thereto:

Yes[ ] No[X]

12. Amount of real estate and mortgages held in other invested assets in Schedule BA:
13.  Amount of real estate and mortgages held in short-term investments:
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following: 1
Prior Year-End
Book/Adjusted Carrying Value

Yes[X]  No[ ]

Current Quarter
Book/Adjusted Carrying Value

T4.21 BONAS......oiieciiceeiice et a bbbttt
1422 Preferred SOCK........cvurieiiiiecieci et
14.23 Common Stock..........
14.24 Short-Term Investments...........
14.25 Mortgage Loans on Real Estate
14.26  All Other,
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)..............
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 above..........cccoveeviveerricrenisiennnns

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

15.2 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.

16. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 3, lll. Conducting
Examinations, F-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

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

Yes[X] No[ ]

Yes [ X] No[ ]

Yes[ ] No[X]

1 2
Name of Custodian(s) Custodian Address

JPMorgan Chase 270 Park Avenue, New York, NY 10017-2070

The Bank of New York Mellon One Wall Street, New York, NY 10286

16.2  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
Name(s) Location(s) Complete Explanation(s)
UBS 1 North Wacker 31st Floor Future Account Agreements
Chicago, IL 60606

16.3  Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter?

16.4  If yes, give full and complete information relating thereto:

Yes[ ] No[X]

1 2 3 4
Old Custodian New Custodian Date of Change Reason
16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
N/A Clarion CRA Securities 259 North Radnor-Chester Rd., Radnor, PA 19087

17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed?

17.2 If no, list exceptions:

Yes [ X] No[ ]
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY

3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change? Yes[ ] No[X] NA[
If yes, attach an explanation.

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part, from
any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.

Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:

Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation liabilities tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of "tabular reserves,") discounted at a rate of interest greater

]

than zero? Yes[X] No[ ]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid

Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
Other liability-occurrence | ........... 0.0 . 5.000 % ....19,633,680 | ....19,633,680
Total.oveevceeecceeecceieens | i, XXXooo e XXX oooeeae ....19,633,680 | ....19,633,680

Operating Percentages:

5.1 A&H loss percent 0.0%
5.2 A&H cost containment percent 0.0 %
5.3 A&H expense percent excluding cost containment expenses 0.0%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]

If yes, please provide the amount of funds administered as of the reporting date. 0
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date
3

1 2 4 5
NAIC Federal Is Insurer
Company ID Authorized?
Code Number Name of Reinsurer Location (YES or NO)
U.S. Insurers
[10829................. [06-1481194.......... [ALTERRA REINSURANCE USA INC.......cooovoovveseressreesreesss s o [YES...cooo...
All Other Insurers
|00000 ................. ]AA-1 120096......... | LLOYDS SYNDICATE 1880........ccevuruererrrieereesereseeseesesesesssesesseessssssenens | UNITED KINGDOM.......cooveverereeeeie et sssnas ]YES ..................
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year PriorSYear Curre:t Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........ccccovvnminririniinnens AL ... L 8,133,949 11,423,072 | v 14,163,483 6,664,699 78,028,363 | ....oovoerenne 88,520,061
2. Alaska.... AK ... L ..4,263,326 ..4,845706 | ... .1,315,368 ...2,958,078 ...9,571,260 ...10,987,270
3. ANZONA.. e AZ|.... L 4,977,426 11,520,795 | covvvvrr. 13,121,167 6,822,021 66,199,548 73,271,563
4. Arkansas........oninenen. AR]...... Lo | e 5,657,929 | .ooorrriririnne 7133721 | e 1,442,541 | oo 3,076,071 | cooovvrerne 11,173,901 | oo 14,544,462
5. California.......ccooceveeereeererneiins CAl...... [T ISR 69,971,925 | oo 92,791,395 | oo 40,100,518 | ccoovvvrrinnes 77,979,664 | ............. 367,569,133 | ..ovvveennne 386,038,403
6. Colorado.......ccoeurmrermiirnrirniinnes CO|....... [T IO 16,911,382 | covvvverrnne 24,745,409 | ...ccoovveene 11,648,734 | .ccvvvernnne 7,600,081 | ..oovvenevnne 101,668,681 | ....cccceonc. 106,342,530
7. Connecticut..........oouvnrvrirennen. CT|.e [OOSR 7,924,552 | oovvoeenn 12,046,528 | ...ccoovvvnne. 12,963,773 | oo 22,112,807 | oo 71,729,201 | oo 82,085,142
8. Delaware.......cccccoomermerniirneinnees DE[...... Lo | e 1,384,078 | .cooovvvne. 2,822,959 | .o 1,279,591 | oo 1,418,084 | .....cccooueen. 18,112,243 | v 16,913,495
9. District of Columbia................. DC|..... Lo | e 1,993,789 | coooovvvine. 2,682,877 | v 2,200,738 | covverrrirriinnes 2,999,692 | ..oovvvrinnee 28,309,207 | cooovvererennee 28,372,897
10, Florida.......oocovevrernerirciircineiene FL]...... [T ISR 50,788,021 | ..ccovvvren. 61,395,160 | .cooovvvvennee 14,351,453 | oo 37,979,704 | .....ccoonee 160,017,517 [ e 172,606,990
11, GEOrGia....cvveeeeereereerreineiees GA|...... Lo | e 8,713,120 | .ooovvrrernee 18,009,901 | ..vvvrirreinnee 7,692,921 | oo 7,313,438 | oo 72917478 | oo 88,328,280
12, HaWali...oooeeeeeeeeeeeeins HI....... [N IO 2,257,913 | oo 2,843,453 | .o 1,164,497 | oo 502,801
13, 1daho.....ccccovevvcrncrncnncrncnnen D [ e L ..1,323,658 ..1,423138 | ... ....415,826 ..1,273,061
14, [lNOIS.......ovveeerrerreieeenersennenndl L [ L 36,519,609 45,592,210 | coovvveenne 69,099,202 51,919,788
15, Indiana......ccocovvvmernennenneennndN [ i Lo | e 7,013,486 10,156,048 | ...ovvnvrrrnnes 4,926,667 9,781,890
16, 1OWa...oiececcncnee A L ..4.877,778 ....7,690,078 2,283,163 ...3,633,259 ..42,919,570
17, Kansas.......ovenennennene KS [ i, L 12,034,850 14,259,473 2,857,427 7,199,505 46,139,999
18, Kentucky.....oooveeveeneeneernecnne KY [ i Lo | e 3,908,372 | v 9,609,741 | v 4224848 | ..o 4,104,806 | .....ccco0e.e.36,811,3771 | oo 39,431,387
19.  Louisiana..........cccooererrrmreen LA [ oo, [NV ISP 31,676,645 | ................ 45,791,709 | cooovvvene 31,214,605 | ccoevrvevnn 39,180,525 | .............111,210,565 | .............. 119,902,266
20. Maine.....cccouermeinernernrinnenn ME | i Lo | v 2,481,447 | oo 2,850,809 | ..ovevrerrerinee 1,722,758 | oo 3,951,947 | oo 7,162,056 | ..ocvvvnvrnnn. 8,720,069
21. Maryland........c.ccooooevrverrienee. MD | .o Loevooes | e 9,518,090 | ...coovvrrenne 14,821,348 | c.oovveeee. 10,182,189 | ..ovvvrrenee 13,307,509 | ..ovvvrrrnen 77,668,434 | ..o 82,772,187
22. Massachusetts.........ccccoee. MA | ... [N ISP 12,724,839 | c.cvvvrrnnee. 26,209,724 | ... 24,555,589 | ...ocovvvnene. 14,376,628 | .............. 119,181,804 | .............. 137,408,506
23, Michigan........ccccoovmvvmrvereenee ML [NV ISP 12,595,256 | ...ccovevrenee. 18,826,003 | ...coooovvvnvnn 6,537,304 | ...coovvvenee. 20,874,148 | ................ 83,651,386 | ...ocovvvenne 85,245,837
24, Minnesota.........cccccvevverrenen. MN | i [N ISP 13,053,399 | ..ccoverrrnee. 22,156,968 | .......ccoouuve. 9,133,438 | ..ovvvvernnns 13,704,329 | .....o....... 133,577,727 | oo 142,687,967
25, MisSISSIPPi....vrvrrrrrrererrerinencMS | e [OOSR 7,834,064 | .....cooucn 11,984,207 | .oovvvvrnnes 5,906,138 | .oevvverierinnee 5,685,133 | coovvrrrrins 44,373,766 | ...covvvrrne. 50,341,000
26.  MiSSOUT.....cccovrverrrrrerrenennn MO | Loerroees | e, 9,071,819 | covovvrerrine 15,738,193 | coovverrnee. 15,759,526 | ..ccvvvrvrnnn. 6,499,907 | ..coovvvrnnen. 76,661,732 [ coovvevvrennn 84,978,416
27. Montana........cccccoeeverrnrrnneenc MT | Leeriens | e 3,514,686 | ..cooverrrerenns 5,939,677 | covvverrrrann 4,908,690 | ..cccovrrrenee. 1,073,595 | ..o, 10,480,556 | ...cvvvvvvenee. 22,573,719
28. Nebraska.........ccccoerrmrvereeen NE | Loevroees | e, 3,528,214 | coovovernn 4,695,675 | ..oooevrrinnns 1,593,784 | ...ooevrnee. 14,003,053 | ...coovrrvnee 28,877,283 | ..ovvvean 31,324,257
29. Nevada......ccoomrevmrcrmrcrnrernen NV | Lo | s 4,520,313 | coovvereris 7,785,903 | covvveririenn 3,314,128 12,743,289 | coovverrenee 38,711,761 | oo 38,888,605
30. New Hampshire............c......NH| ....... L ..1,803,129 ....3,210,030 | .... .3,015,606 21,632,137 | 19,190,142 ...21,001,096
31, New Jersey.....coevmevmrrennene. NJ | oo [N ISP 29,129,588 39,409,523 | ....coooveneen. 19,629,675 18,320,426 144,946,889 180,075,626
32, New Mexico........ccoconrvnrrennee NM| ... [N ISP 16,659,335 | ..covvverrnnee 23914231 | oo 12,635,338 | cooovvrirnn. 8,084,798 | ...cooorvrennn 48,847,402 | ..o 51,489,791
33, New YOrK.....ooooeoerrerieneenn NY [ [N ISP 83,712,660 | ...ccvovvenne 98,093,071 [ coovvrrerenne 74,329,376 [ oo 57,610,541 | ...coocenn. 432,872,526 | .............. 456,446,321
34.  North Carolina..........ccc.coe.......NC | ....... Lo | e 8,401,285 | ...covvennn 18,023,067 | ..vvvvnirnnne 4,352,052 | oo 7,958,799 | ..ovvvrinnnns 49,101,630 | coovverrrnnes 51,875,127
35.  North Dakota.........ccccoevereeeee . ND | oo [T ISP 6,413,279 | oo 5,878,401 | oo 1,454,558 | ..oocovvvrrennes 1,637,606 | .....cccoone.n. 10,587,655 | ..cvvvvvrrnne 10,528,943
36. ONi0...coosvererrerereisrineen . OH [T ISP 13,892,783 | oo 18,115,628 | ..ovvvvenne. 11,775,167 | oo 8,651,783 | ..covvrriennns 90,450,981 | .covovvverennee 93,628,485
37.  Oklahoma.........ccccoovrmrirnrrnn. OK | oo [N ISP 12,644,992 | ...ccoovvvnnee. 18,438,188 | ..ccvvvvenee. 13,632,430 | cooovvrirene 6,675,408 | ...ccovvvenne. 39,214,470 | oo 39,382,513
38, Oregon......ccoceemeeensrnnrnnnennn. OR [ i [N IO 4,452,566 | ..ccovvvrinne 5712214 | v 6,017,547 | covvne 9,237,882 | ..ovvvrrinne 19,630,461 | ..ovvvvrrnnne. 24,311,614
39. Pennsylvania...........cccooeenn . PA | ..o [N ISP 32,947,225 | ... 44,027,283 | ..o 24,385,209 | ...coovenee 24564176 | .............. 152,041,072 | ...ccoeoee.. 179,602,269
40. Rhode Island.........cccccoseennee. Rl e [N IO 2,004,435 | ..cooovrinne 2,988,103 | ..covvrrienee 21,352,893 | oo 905,093 | .o 27,857,186 | cooovverennn 49,267,603
41. South Carolina...........ccc.cee.....SC| ... [T ISP 4,340,012 | v 6,122,179 | oo 4,715,925 | oo 3,638,825 | ..o 30,647,656 | ...coooevenne 33,153,430
42.  South Dakota.........cccccoevreeeeee.SD | e [N ISP 2,041,287 | oo 2,849,325 | .o 364,681 | oo 264,567 | .ovvrrinen. 16,561,091 | coovvvrrrnne 16,931,548
43. Tennessee........covmeveeenmene IN | i [N IS 7,398,685 | ..ovvvrienn 9,910,317 | v 6,367,084 13,070,758 | ..ovvvrrennn 66,073,928 | ........cc...... 63,802,545
VYIS -V T- TN . § ISV L. 87,139,615 105,647,102 | .... 50,190,557 | ... 58,867,340 ....355,748,573 | . 404,391,005
45, Utah..coooonneenlUT [N IS 7,521,281 | oo 12,996,204 | ...cooovvvnnes 3,994,219 | oo 8,910,072 | .ooovvrvine 32,017,605 | oo 34,192,411
46.  Vermont.........cooovevnrvnrrnecennn VT | i [N ISP 1,351,195 | oo 2,701,908 | ..oovvrrrrriene 628,497 | oo 633,426 | ..coovrrrn. 10,216,447 | c.covvvvrrnne. 10,685,729
47. \Virginia.. VAL L 12,181,334 21,932,041 | .... 19,764,309 29123710 | v 69,423,925 ...77,159,990
48.  Washington.........c.cccccovirniennce. WA[...... L 12,441,472 15,639,902 | ..oovvvrvnnee. 19,310,671 39,881,831 101,796,368 121,177,681
49.  West Virginia........ccccoevervreeen. WV ....... [T ISP 6,953,919 | .ovvrvri. 12,357,840 | oo 7,077,969 | covvovinnes 8,422,324 | .....cccoonu... 26,122,620 | .coovveerennee 30,717,817
50.  WIiSCONSIN......orvvrvrrririeriennne WI....... [T IS 14,820,106 | ...ccoovvvnnee. 17,928,022 | ..ovvvvviinnes 5,751,443 | v 6,452,481 | ..o 76,891,201 | oo 73,480,403
51, Wyoming......cocovevenevenerenerennens WY |...... [T IO 12,585,116 | c.oovvverrnne 17,085,743 | coovvvvienes 7,074,309 | covvoriinnes 8,010,519 | covvvrvrrnnee 26,266,167 | ...ooveevennee 27,609,012
52.  American Samoa..........c....... AS ... ISP DO (01 RN (U (U1 (U1 PO (01 T 0
53, GUAM..coieiens GU]....... [T IO 13,557 | v 13,720 | oovoerenceenerned (U1 R (O T 26,742 | oo 31,312
54.  Puerto RiCO.......cccourrrvrreriinens PRI...... [ESSURTOON EOP 756,145 | oo 831774 | 482,284 | ..oovoins 398,958 | ..ovvoreririnnes 5,679,268 | ...cccvvvvrnvnn. 8,247,315
55.  US Virgin Islands..........cccccouuunnee VI|....... [ESSURTOON EOTT 186,779 | v 383,912 | oo 90,000 | covovrrrererrrires 8479 | e 1,070,539 | .ooovvvreriinns 963,565
56. Northern Mariana Islands......MP {....... Nucrers [ (U1 OO (U1 OO (U1 SRR (U1 PR (U1 PR 0
57. Canada......commmrnneinneennens CNJ...... [T IR 159,175,156 | ....cccveneee 175,441,592 | ..covvvnnvennd 60,171,341 [ oo 78,525,311 [ v 425,014,677 | oo 432,484,078
58. Aggregate Other Alien............. OT [ XXX | i, 24,626,876 | .....cocceenee 41,801,377 [ oo, 9,898,492 | ..o 5,568,288 | .....cccoonuee. 72,346,874 | ....cccevenee. 72,127,453
59.  TotalS....couwrirriiniisiiseiseisrinnens (@)....54 [ 924,767,745 | ........... 1,239,224,574 | .............. 698,541,702 | ......cc..ce. 787,795,047 | ........... 4,539,518171 | ........... 4,971,779,024
DETAILS OF WRITE-INS
5801. Other Alien Combined.........cccocens [ ceee XXXiiitt | v 24,626,876 | ..oovonvnee 41,801,377
5802, .ooeeerereeeieeienenenennsennsnnssnnsens | eoee XXX | o0 [, 0
5803, oorenernernereenenneeeeeennenees oo XXX 0 [, 0
5898. Summary of remaining write-ins
for Line 58 from overflow page.....] ..... XXX oo [ e (0 R [0 R (01 TR (01 U (0 U 0
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | ..... .0 S [ 24,626,876 | .....coocce..u 41,801,377 [ .o, 9,898,492 | ..o 5,568,288 | .....cccoonuee. 72,346,874 | .....ccocce.ne. 72,127,453
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;

L)-
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY

PART 1

- LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
........................ 75,627,340

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial MUIIPIE PEIil.........covereieieieieese e
. Mortgage guaranty
. Ocean marine
. Inland marine........
. Financial guaranty.
. Medical professional liability - occurrence
. Medical professional liability - claims-made.
. Earthquake..........ccoeveviviecenicienns

. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....
Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability......

. Auto physical damage
. AIRCIaft (Al PETIS)....c.vvveevcvseeeeeecteee e nes

N
SO UTA WN

. International..
- WaITANEY ...
. Reinsurance-nonproportional assumed property..........c.ocoevereerereinennenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.

....28,093,187

.0
11,659,014

(526.339)| .
384,837 459

.00
.................... (24340 534.7)

s TOAIS . bns

.1,016,725,215

DETAILS OF WRITE-INS

: Sum of remaining write-ins for Line 34 from overflow page
. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34).......cccceeiereriesiisirsrcirnnas

..... 245,121
.0

.0
..... 245,121

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Year to Date

Current
Quarter

3
Prior Year
Year to Date

1

2. Allied lines....

3. Farmowners multiple Peril..........cooririrrrneeesere e
4. Homeowners multiple peril...
5. Commercial multiple peril.
6
8
9

. Mortgage guaranty.
. OCEAN MAMNE.......ocouiveivieiecieieetee ettt ettt sees
. Inland marine........
. Financial guaranty..........ccccooerersininennnns

Medical professional liability - occurrence....
Medical professional liability - claims made..
. Earthquake..........cccocuveererciisiccnns
. Group accident and health.............ccceeieieiccceccc s
. Credit accident and health..............ccoreirrinirrecee s
. Other accident and health
. Workers' compensation....
Other liability-0CCUITENCE. .......ecvieieeiceiieeceese e
Other liability-claims made
Excess workers' compensation

. International..
s WAITANEY .o bbb ans
. Reinsurance-nonproportional assumed property
. Reinsurance-nonproportional assumed liability........

. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of bUSINESS...........ccccvvievriccreciiceeicins
1 TOMAIS ..ot

....................................... 18,281,915
......................................... 7,952,582

...11,327,756
s 12,015,623
...32,874,334

e 365,252,288
....................................... 59,657,140

.(554.863) ...

104,543,255
33,990,496
.0

..125,251,237
32,708,866
..6,866,052
21,212,095
..5,461,432
..2,977,069
..7,023,935

.0

: Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34).......ccccevvereiriireriirsicsiineas

....................................................... 0 [ i 349,118 275,029
..................................... 296,710,063 | ..o 924,767,745 | oo 1,239,224, 576
........................................................................................ 275,029
....................................................... .0
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PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2010 2010 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2010 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+09) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2007 + Priof.....c.. | coocreereennne 2,647,972 | ... 3,748,895 | ..o 6,396,867 | .oooverrrirnas 526,041 | oo, 92,851 | cooerereriand 618,892 ....2,294,106 DT A455 | . 3,278,486 | ... 5,630,046 172,176 (320,104) | vovvvevrerae (147,928)
2. 2008.......cciiieres | e 533,099 | oo, 759,645 | ..oovocrnen. 1,202,744 | .o 235411 | oo, 13,744 | e 249,155 | oo 400,864 | ..oooovreercrrnn. 29,059 | oo 587,305 | ..coovrreae. 1,017,228 | oo 103,176 | oo (129,537) | covvreiriererine (26,361)
3. Subtotals
2008 + Prior........ | coevevrernne. 3,181,071 | e 4,508,540 | ................ 7,689,611 | oo 761,452 | oo 106,595 | ...coovverrnne, 868,048 ....2,694,970 3,865,791 6,647,274 275,352 (449,641) | ccvovverernn (174,289)
4. 2009......cciis | e 603,905 | ...cocvernenee. 1,208,149 | ...coveeee 1,812,054 | .o 410,332 | oo 87,889 | oo 498,221 | .o 453,569 | ..o 58,540 | .ocoeriernn 749,649 | ..o 1,261,758 | oo 259,996 | ..o (312,071) ] coveveeriiians (52,075)
5. Subtotals
2009 + Prior........ | cocoereerennnes 3,784,976 | ...cccvuuee 5,716,689 | ...cccee. 9,501,665 | .ooovvcrennaes 171,784 | . 194,484 | ... 1,366,269 145,053 4,615,440 7,909,032
6. 2010. s [eeererisrias .0 S [ D9, SN .0 T D0, S [ 919,889 | .ovorvrenann. 919,889 ..o D0, S [P 512,910 | oo, 1,001,658 | ...ccooovvnves 1,514,567 |...ccoveneee XXX oorierens [ errerieiiinines )0, T P XXX
7. TotalS...ooveeee | e 3,784,976 | oo 5,716,689 | .....ccceonee. 9,501,665 | ..ccoovvernne. 1,171,784 | o 1114373 | o 2,286,157 | .coovervirnne 3,148,539 | ..oovviennd 657,963 | ....ccoevnve. 5,617,097 | .ccvvrnend 9,423,600 | ..oooovvireririinns 535,348 | ..o (761,712) | vevevererrrens (226,364)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line7 Line 7 Line 7
Policyholders | ... 6,591,354
L P 141 %2, oo, (13.3)% (3. oo 2.4)%

Col. 13, Line 7

Line 8

Ao (34)%




Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE |NSURANCE 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.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

Response

NO

2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

YES

3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

NO

Explanation:
1.
2.
3.

Bar Code:

* 2 47 6 7 2 0104 90000O0O03 =*

* 2 47 6 7 2 0103650000 3 *
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Statement for September 30, 2010 of the

ST. PAUL FIRE AND MARINE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2404. Real estate 0perating fuNd............ocuvurinrrnririnineinriessssise st ssessessssssessns
2405. Suspense, undistributed payments
2406. Amounts receivable under high deductible policies
2407, Ceded dEPOSIt @SSEL.......overererrirrirrririeiieei ettt
2408. COLI supplemental benefits trust.. .2,212,294
2409. Freddie Mac collateral held....... .0
2410. Other assets NONAAMILEEA. ...........ccovvevueiiriieie et ...0
2411. Assumed reinsurance receivable and payable............ccvvrrrrnrrrininnnnnnnseesnesssnneesssnnes | soseneesessensnens( 127,435) | v | e (127,435) | oo (355,223)
2412, Other @SSetS........covveevecereereeereeeeeeeseeeseesensenes ..(1,714,833) .(1,714,833)| ... .
2497. Summary of remaining write-ins for Line 24 46,083,847 | ................9,316,829 | ............... 36,767,018
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
2404, Interest deposit HADIIIEY.............cocevieiriciecce ettt sse s s s ssnnesennneans | sereseressssesensseressnesennns 180,008 | wvvirererieereseee e 786,053
2405. Retroactive reinSUrance reSEIVE aSSUMEM..........cuivieireiiieireieieisssessesessssessessssssessesssssssessessessssessessssssssssssssessesssssssesessssessesses | sessessesssssssessessssessessesssdO Dy DOT | rvvereessessessssessessessssasses 576,467
2406, Other IADIIHES. .........evveveerierieiciesse ettt sttt ssessessssssssanssssessnnes | seesssssesssessessesssessesensss D2 TOR | itiesesiesessssssssesesiens 541,597
2407. Federal eXCise taX-reiNSUraNCe CONMTACES..........civiieieirrieieieieeie ettt sssessessssssensesssssssensens | ssessessessnsessessessnsensessessnsessens OB | iotiiieiiesessssssesesseesene s 644
2408. Retrospective premium reserve............. .65,521,145
2409. Reinsurance payable iNtBICOMPANY..........cccoieiiiiveieiiieiriee sttt s bbb s s s eae b sse s s sesesssnebensnsnnes | sevssseressssssessseressssssessssesessssesnsQ | eresveresisessssssesesnsens 52,165,619
2410. Retroactive reiNSUraNCE rESEIVE CEABM...........c.evrvivereeietceees ettt bttt st s st et s s s ssssssessssestessesnsansns | evessissesssssssrsinseses (35,475,597) | coovvvvererererernrans (42,543,092)
2497. Summary of remaining WHtE-INS fOr LINE 24.............cccoiiiiiiiiieiiceiee ettt sttt es sttt s st eaes st snsebensnsessnsns | srebessesessnsesesssnssanans (33,596,579) | ..ovvvervieriiiierne, 77,048,434
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
1404. Profit and 0SS, MISCEIIANEOUS............ccvecveevieieereisete ettt st s bbb en s st s snssenans | cressassessnsssenes (899,284) | .....cvveverrerine 218,215 | ....
1497. Summary of remaining Write-iNS fOr LINE 14.......o. oottt sttt sttt nes | srssssssassansnens (899,284) | ...vvvvererrinnns 218,215 |....

Q15




Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YEAI..........cviuiieieiiieie ettt s esssaes | sestessessssessesssessessens 715,395,440 | ..o 738,209,934
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION. ..........cveiiuriieieiciei ettt e ssse st sssssstenenas | stessessssessessssssssssessessssessessnssnessald | suessesiessssessessessssssesssssnsessesssnes 0
2.2 Additional investment made after acquisition. .10,896,027
3. Current year Change in BNCUMDIANCES. ..........coeuiieiiiieireieissiesseisssesses et ssse st s bbb s s st s ssssessessnsensessnssnsenss | stessessssessessesssssssessessnsessessessnsessald | sressesiesissossossesssssssessessssessesnsnss 0
4. Total gain (I0SS) ON AISPOSAIS........vervrrerrerrerrerrerieiressssissiesessssssesssssesssssssssessssssssssssessessssssessessasssssessessessssssessessssssessessessenss | snnssessnssenssessesessnnssnsss 049,312 | tvtriireiisinssese s 0
5. Deduct amounts received 0N dISPOSAIS...........coviireiiiriirieiiiieieeisesse et ssesssssssessessssessessssssssssessessssesessesens | siensessssensessesssssssensesness 3,090,344 | oiiitiiiiiisie e 0
6. Total foreign exchange change in book/adjusted CaIrYiNG VAIUE............ccouveviirieeictee et ssssnns | srevsssssessesssssssssesessssesesssssssessad | crevesissessessesesssssssesessssesesessenes 0
7. Deduct current year's other than temporary impairment FECOGNIZEM. ........c.euiurrieieirieieieiesse st snsens | stessesssessessssssssessessssessessesenseses 0 [ s 0
8. Deduct current Yar's dePrECIALION............cciieuiiceeieiieieisee ettt sttt se bbb s s s s bt s s e s st s snsesenenns | stesessnsesasnterennsesasnns 24,909,604 | ..o 33,710,521
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-546-T-8)........ccovrrereirirnieierinissssessissiensssssessesesss | sresesssssssesessssssenne 694,223,500 | .oovvverreiirrieieieins 715,395,440
10.  Deduct total NONAAMItEEd AMOUNES............cciiueiecicieieiccec ettt bbbt b bbb as st ens | stebsessssessessssssssssesses st enses s sntenas 0 | e 0
11. Statement value at end of current period (Line 9 minUS LiNE 10)........c.cccciiiiiiieiiiiiieieiisiesiseiesscseessseaesssssesssseressssssessnssees | sessesesssessssssesessnsenns 694,223,500 | ...ocovevreriiieriiiinas 715,395,440
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 YEAT...........cceieiveieiseeeceeereeeeeieins | evrevessessesssesenisseenens 58,541,521 | oo 55,920,293
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIION. .........cvevererireiriririe sttt sttt esres
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other.............
4. Accrual of discount...........cccccoevernnnee
5. Unrealized valuation increase (decrease). .
6. Total gain (I0SS) ON GISPOSAIS..........cevreviriieiiiiieieiseieie ettt bbbt b bbb nn
7. Deduct amounts reCeIVEd ON QISPOSAIS...........c.wruurerierirrereireieeeieisese ettt nnns
8. Deduct amortization of premium and mortgage interest points and commitment fees..........ccoeevererverieiesisiieesee s
9. Total foreign exchange change in book value/recorded investment excluding acCrued INTErESt...........ovrurerrenrrrrrinrnrrees | e 0 [ e 0
10. Deduct current year's other than temporary impairment reCOGNIZEM............ccueviviiiieierieieeese e ebens | crssssssesssssssesssssssensenas 13,278,785 | oo 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......c.. | covoorrriininrisnirniinnennes 45,150,000 | .o 58,541,521
12, TOtal VAIUGHON GIIOWANCE. ........cvuivieeiiiiieieie ittt st b s bbb st es s b et enns | stessessssessessessessnses et et st es et st anae 0 | e 0
13, Subtotal (LINE 11 PIUS LINE 12)......euivieieiiiiieteieteteie ettt bbbttt bbbt es st ensesaes | ebesssssssssssssesssssntensesas 45,150,000 | .o 58,541,521
14, Deduct total NONAAMILEEA MOUNES..........coiuiiieiieicieie ettt s st enbensesns | sbessesntensessesessnse sttt es st anae {0 2,060,467
15. Statement value at end of current period (Line 13 MINUS LINE 14).......cuueiiiiuiiiieiiiiiecstet ettt eississiessssssesssssressenees | cresessisssssssessssssseseesas 45,150,000 | .oovvvviriiiereian 56,481,054
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBEN 31 Of PHIOE YEAI...........cciuiveieeieteiee ettt | sessessssssessesssessssass 665,566,315 | cococeeeeeeeeeee 591,410,556
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............cviviueiieiciceie ettt snaas | saebssessesssessessesenbensenas 8,981,588 | ..o 36,834,653
2.2 Additional investment made after @CQUISIION............cc.cveevriiiveieicerees ettt ss s esseseses | stessesssessssssssnssssesens 135,482,484 | .....oocviiei 116,601,864
3. Capitalized deferred INtEreSt ANA OB ..ottt bbbt nsesas | stessessbessesesss s s s st b ss s b tesae 0 [ e 0
4. ACCTUAL OF QISCOUNL. .....vuveceisetcieis ettt s ettt en s sensnts | santessessssssessessnsansessnsntan 205,790 | cooveeerrereeeeeeeeis 292,760
5. Unrealized valuation iNCrEASE (AECIBASE)...........cuiueirciieriieiieiiiesie ettt sttt b s bbbt s s b b s bssssaanns | sbessessessssssessessnsessenas 36,623,288 | ....coeiereieeis (38,918,094)
6. Total gain (I0SS) ON GISPOSAIS..........cevueveceieieieeiciete ettt bbb s st et b s st en s s ssnasssesansans | sebesssssssessssssssnssssessesntas (164,500) | ..vocvverereeiereinns (1,092,615)
7. Deduct amounts received on disposals............. ....30,631,172 .39,615,090
8. Deduct amortization of premium and EPrECIALION. ............cccveveivieiieeiie ettt s s ssnans | sressesssssssssessssstesesnsnes 230,701 | oo 339,016
9. Total foreign exchange change in book/adjusted carrying value....... ...(342,726)| .. ..391,297
10. Deduct current year's other than temporary impairment recognized............cccccovvvvevenee AT945392 | e 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..767,544 975 ...665,566,315
12. Deduct total nonadmitted @amOUNtS..........ccccvveecieiieniiee e IO 9,569,847 | oo 9,570,340
13. Statement value at end of current period (LiNg 11 MINUS LINE 12)......cuiieiiiiiieieiieisiieieisissieseisssssiessssssisssessesssssssesssssssessessns | sressesssssssassessssssasses 757,975,128 | oo 655,995,974
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 YEaI...........cocuvieveicveieiceesie et | eveeriessssesie s 15,324,854,148 | ...coovvevvverernne 14,692,094,038
2. Cost of bonds and SLOCKS ACQUIMEA...........ccviucviiiieieiieis ettt bbbttt essnaesanens | sbebesssesesssesesnaees 1,077,322,934 | oo 2,564,252,050
3. ACCIUAL OF QISCOUNL. ..ottt ettt ettt sttt s e s st st s et es s see st ssastassnssesssssntasensesesassnassansstnsnsnanssnantass | sstesssssnsssssstesnsnensees 6,723,312 | oo 8,526,910
4. Unrealized valuation iNCrEASE (AECIBASE).........cceuriveriereriiiereise ettt bbb bbb bbb s st ssebesessnaesas | oevebsssetesssesesssansesans 165,635,628 | ...coovevevrreieiieinan 682,315,320
5. Total gain (I0SS) ON GISPOSAIS...........evueviviieiiiieieiite ittt ettt bbbt et s e st en s s ssnsns | siebsnssssessssensessessntensesas 9,603,167 | ..coovvereriireireieinae (118,114,979)
6. Deduct consideration for bonds and Stocks diSPOSEA OF ..........c.cucviiiiiiiiicce s sbesens | srevesissesessaesesnaees 1,678,443,375 | oo 2,407,327,064
7. Deduct amortization Of PrEMIUML.........c.ciueireicicisie ettt bbbt bbb ss st ensens | sbensessessnssssessessntensenas 50,663,413 | oo 67,010,665
8. Total foreign exchange change in book/adjusted CaIYING VAIUE. ...........ccccuvvevevcveieie ettt sssesess | svesesssessssssesssssssesseses 10,354,566 | ..ocvovererieeeiieian 25,965,324
9. Deduct current year's other than temporary impairment FeCOGNIZE. ...........covriueiiiriieeeieee et sssessesens | eserssssssessssssessessssessenas 3471586 | oo, 55,846,785
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........c.ccovvvrierereererereiseseseissesesssssesens | cvevessessesesssinenns 14,861,915,384 | ...ovovververiierne 15,324,854,148
11, Deduct total NONAAMItEEd AMOUNES..........cccviveieiciececess ettt en st ensenaes | ebessassessssssesssssntensenas 12,250,183 | v 10,042,910
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......c.cveiiuiiueieiciiisieiesisces sttt stesssssssssssessssssensssns | seevessnsessessssnens 14,849,665,221 | .....coocvevevvirnnnns 15,314,811,238
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE 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 Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS
1o CIBSS 1 (8)vreeriieiieiieii ettt | feebiententeneas 10,327,323,202 | ...cvvvvrerrinnes 1,254,992,420 | .....cocoovvrnirenee 1,059,343,191 | oo (14,051,017) | covvvereecis 10,979,093,521 | ..oovvverienne 10,327,323,202 | ....cccovrrrnnn. 10,508,921,414 | ....ccoocvvveenee 11,000,518,166
2. ClaSS 2 ():euureuererureeeriisiesieriesi ettt bbbttt | srbneb bbb 978,486,425 | ....oovvvricriririeniseiniene (O O 43,120,074 | .oovvoieeireis 2,599,008 | ...covvvrerririnnene 980,740,172 | ..ovvvrrvrrrrrinens 978,486,425 | ....covvrvvririins 937,965,359 | ..o 961,742,955
3. ClASS 3 ().euevrericreeie ettt bttt ntns | eveesisaentes et tenes 148,087,343 | ..o (0 10,804,885 | ....cccovvvverericinnns 3,964,762 | ...coovverriernnn 131,240,895 | ....coccovveverne, 148,087,343 | ...ocoveerern 141,247,221 | ..o, 120,303,947
4. ClASS 4 (B).urerieeeieiiieeeee ettt | sieei et 74,585,419 | oo (O 3,363,224 | .o 9,270,009 | ..eoverrririrene 76,010,090 | .oovvereeirinnns 74,585,419 | .o 80,492,204 | ....oooovrrrnns 84,425,822
B ClASS 5 ():euureveeeraceseiiciieis ittt ettt | bbbttt 26,725,996 | ....ovvvrieieiieieeeees (O OO 75,963 | ..o (8,514,963) | ...ovvvvrreriiinnn 27,140,848 | ... 26,725,996 | ....coovvrririrniins 18,135,071 | oo 29,133,167
B, ClaSS B ():.vuuvveereeerreerieiieiieeiesieii sttt | srbneb bbb 6,620,813 | ..o (O 2,809,549 | ..o 7,839,948 | ..o 13,783,326 | ..o 6,620,813 | ..o 11,651,212 | oo 10,308,847
7. TOtal BONGS.....oiveiiceceictecs ettt ....11,561,829,198 1,119,516,886 | ....cccovvvvvvcrrrcrnns 1,107,748 12,208,008,852 | ........ccoceee. 11,561,829,198 11,698,412,480 | .....ccevneeeee. 12,206,432,904

PREFERRED STOCK
8. ClASS Tttt | Sebe bRt L0 OO O OO L0 O O OO [0 O O OO (01 [N 1,827,200
0. ClASS 2.ttt sttt s e saenaesnns | erbestessressesae s snand 6,162,800 | ...covvverererireeiee e [0 U 0 [ e 419,000 | .o 6,484,000 | .....coovvereririrnnnd 6,162,800 | ..coovovrererrirerirernad 6,581,800 | ...ocvovvirereririreinas 4,639,340
10, ClASS 3.ttt sttt | eebsen Rttt sttt L0 OO 0 [ L0 O 0 [ o 0 [ oo 0 [ o 0 [ oo 0
110 ClASS 4ottt bttt | Sebt e Re ettt L0 T 0 [ o L0 OO 0 [ o [0 OO 0 [ o [0 OO 0
12. Class 5
13, ClASS B.vvvvvereeiieeii ittt | SRR 0 [ 0 [ 0 [ o 0 [ 0 [ o 0 [ 0 [ o 0
14, Total Preferred StOCK........cooieiciiiicicesiecetsee ettt ssssssesees | aessesesssssssseessssnead 6,162,800 | ...oovoviericeeiee e [0 O {0 419,000 | .o 6,484,000 | ..o 6,162,800 | ..coooverrrrerirrinad 6,581,800 | ..coooririreriiiennnad 6,466,540
15.  Total Bonds and Preferred SOCK..........ov.uririerieriiieieiseeeseeeeeiseeeieeiseeas | eevseeisenssenias 11,567,991,998 | ....ccoovvvriennes 1,254,992,420 | .....cocoovrrenrnenne 1,119,516,886 | ....ooovvvvrirrirrirnnns 1,526,748 | ...coovrinne. 12,214,492,852 | .....covvveenee 11,567,991,998 | .....ccoevvenvn. 11,704,994,280 | ....coovvvvenee 12,212,899,444

(@)  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:
NAIC18§............ 0; NAIC2S.... 0; NAIC3S.... 0; NAIC4S.... 0; NAIC5S........ 0; NAIC6S.....626,250.




Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Acc\?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TOtalS.......overeererereireririienes | e 422,016,676 |....ccvvenene XXX ovoeveireinvneneenne | covveneeeneinseenenens 423,236,679 | ..o 385,704 | ..o 62,950
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOE YT ........c.vuiuriieireieieiee sttt ssn s essnss | sestessessssessessssnsassens 297,304,666 | ..ooovrerrerrriereiiinns 798,508,374
2. Cost of short-term iNVESIMENS ACGUITET.........c.cuivuiieicteieices ettt st sae b ssbessesans | sbessessssssssseessssneas 4,047,320,513 | oo 4,896,155,948
3. ACCTUAL OF BISCOUNL........oociiiiii bbb | ek ineb bbb 9,940 | oo 40,809
4. Unrealized valuation iNCrEASE (ABCIEASE)..........vururrurrrreerresreseieeeeseesesseeseessesssesseeseessstsesessessess e ssessessasssessessessasssessessessssssessns | sesessesssssessessssssssessssssesessessnnens 0 [ e 0
5. Total gain (I0SS) ON QISPOSAIS...........ccceiiriieiriieiicte ettt s bbb bbbt bbbt s s b bbb s s s s e b s st sssebessnansas | bevsebessssssesesssesesnsesassnaeaenes 3,660 | oo (822,265)
6. Deduct consideration received 0N AISPOSAIS............cccvuiviviveierieiieie ettt sssanes | sbessessssessessesnsaneas 3,921,106,015 | ..ocvvvceercis 5,396,396,723
7. Deduct amortization Of PIEMIUM...........cccueiiiericre ettt a bbb a bbbt s s s bbb e s e sesesans | saebessssssesasansebessesessees 1,059,483 | .o 137,761
8. Total foreign exchange change in book/adjusted CarTyiNg VAIUE...........c.ouuiururireiereieieiieesere ettt ssessssesens | csestesssssesssssssssessesesssanes (456,605) | .veerneeeeeeerreeeneineeeeees (43,717)
9. Deduct current year's other than temporary impairment FECOGNIZEM............vu et sesees | sressesssssssssssssssssssnsssssssnsssssssssases {0 U 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........ccccecvivrieiiirriiieieisesesessesessssenes | sreresisssssessessssssesaes 422,016,676 | .oovvevrerereeerereians 297,304,666
11, Deduct total NONAAMItIEA @MOUNES.........c.cuueveieiriieeierie ettt neenss | entesssss s s nnr st 0 | e s 0
12. Statement value at end of current period (LiNg 10 MINUS LINE 11)...cuuiuiieiiiiiieieiciessieicissiesessssssiessssssssssessesssssnsessssnsessessns | sressesssssssassesssssssesses 422,016,676 | oo 297,304,666
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY

10.

1.

3.1
3.2

33
4.1
42

4.3

Book/Adjusted Carrying Val

SCHEDULE DB - PART A - VERIFICATION
Options, Caps, Floors, Collars, Swaps and Forwards

lue, December 31, Prior Year (LINE 8, PrIOF YEAI).........ccueieuiurireiieiiiesieise sttt sse bbbt bbb bbb s bbbttt saes

Cost paid (consideration reCEIVEA) ON AUAIIONS............c.cvieeveeiieiie ettt ettt bbb s et et b sttt s s bes s s st s b b st sesaen

Unrealized valuation increa

SE (ABCIBASE)......vvvsiveeeiseisteese ettt s ettt s bbb s 88k £ e s R 8RS R bbb R ARt

Total gain (loss) on termination recognized.............ccoveeveevevrereeerecreieie e

Considerations received (paid) on terminations...........cccoveeerenesieieninnnns NON ... I ......................................................................................

Amortization............cccenne.

Adjustment to the Book/Adjusted Carrying Valug 0f NEAGE IHEM.........cceiiiiie bbb sen

Total foreign exchange cha

Nge i BOOK/AGJUSIEA CaTYING VAIUE..........cuu ettt ettt

Book/Adjusted Carrying Value, December 31, current year (LINeS 1+ 2+ 3+ 4 =5+ 6+ 7+ 8)...cviucivieiesieieeseeess e

Deduct nonadmitted assets

Statement value at end of current period (LIne 9 MINUS LINE 10).........ccuiieiiiiiiiicee ettt sttt b bbb bbb st b s bbb b s s bns

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted Carrying Valug, DECEMDEN 31, PHIOE YA .......c.vvurrereererereriereseeseesesssssseesssssssssssessessssssssessessassssssessessssssessessssssessesssssessessasssssessesssssassssssessessnssessessnes
Net cash deposits (Section 1, Broker Name/Net Cash DEPOSItS fOOINOE).........c.cuiiueiieiiiiiieieicisis ettt
Change in variation Margin 0N OPEN CONMTACES.........c..wururrereererrereiresers e eseessssseesessesessess e ssessessses st st s sess s s s ssessenssesessensessessesssnssnes 6,631,408
Add:

Change in adjustment to basis of hedged item:
3.21 Section 1, Column 16, current year to date minus............cccccvveevevernnee 0
3.22 Section 1, ColUMN 16, PHiOF YEAT..........vveerererrerrrereeeereeneeseesnsseseseeseenns 0 0

Change in amount recognized:
3.23 Section 1, Column 15, current year to date minus.............ccccceuveveinne 0
3.24  Section 1, Column 15, PriOr YEAI........c.coevvievererirerieeeeeeeesee s 0 0 0
SUDLOAl (IN€ 3.1 MINUS LINE 3.2)......coceieerieeeeseeeie ittt se ettt s s £ £ s8££ b £ £ 28RS R bR bbb s s bren
Variation margin on terminated contracts during the year. (27,591,659)
Less:
4.21 Amount used to adjust basis of hedged item 0
4.22 AMOUNt TECOGNIZED........evvevrivieeiercie e (27,591,659) (27,591,659)

Subtotal (line 4.1 minus Line 4.2)......

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

LT T T oo 74T OSSOSO
5.2 Used to adjust Dasis Of NEAGEA IEMS..........cciuiieiiiiiceicceie ettt s bbbk s s R bbbt
Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2)....eiiieiiriinrcreereteiss sttt sttt

Deduct nonadmitted assets

Statement value at end of ¢

Urrent PEriod (LINE 6 MINUS LINE 7)........cviviueieiciecesie ettt st bbbttt snn

Qsi04

(4,358,094)

0

6,631,408

0

0

2,273,314

0

2,273,314




Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY
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13.

14.

15.

16.

17.

18.

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, SECHON 1, COIUMN T4........ovieeeieicteie ettt et st s ettt st st 0

Part B, Section 1, Net Broker Cash Deposit Write-in (FOONOLE).........ccvereiriieieiieiecsesseesese e 0

Part B, SECHON 1, COIUMN 7.ttt (2,273,314)

SUDLOtAl (LINE 2 MINUS LINE 3).....uiviieiieiiiiieicisiie ettt ssse sttt s bbbttt 2,273,314

TOAl (LINE 1 PIUS LINE 4).....eeeeeeeireiee e sieeeseee et ess s e s st s s8££ 82842225 E 28 E 8 eEeEeE et n s enne 2,273,314
Pt D, COIUMN Bttt R 2,273,314

Pt D, COIUMN Bttt e et e st e e s s e et st et s s sass s s e s et es s s e e e et e set e s s e ntssnsntas e e et es s sne st seaetesenenensnas 0

Total (LINE 5 MINUS LINE B MINUS LINE 7)....cuvueiriieiieiiiieieieieiesseise sttt tes e s sttt bse 8888t R8s bbbt s s b st ent s 0

Fair Value Check

Part A, SECHON 1, COIUMN 6. 0

Part B, Section 1, Column 2 (Number of Contracts) multiplied by Column 12 (Reporting Date PriCe).........c.couurrumeenrureeseeneeneereireeneeenees 0

TOLAl (LINE O PIUS LINE T0)....vuvevicveiees ettt ettt a e st e bbb s b se s s s s s Rttt s b b st b et e bR et s st et s s s bt s s b e s s et et n b s bt s s saes 0
Part D, COIUMN B......ceeeeee ettt ettt ettt et ettt et ettt ee sttt anes s eseseseseseseseseseseseseseseeeeseeeeesesesetesesasesetasesasasatasssasanaeas 0

Part D, COIUMN Ot 0

Total (Line 11 MINUS LINE 12 MINUS LINE 13)......cuiueiciiieieiciitsie ettt bttt bbb 4 stk s st s e bbb bt s b s bbb st 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27........iiiiiiiiiiii ittt bbb 0
Part B, SECHON 1, COIUMN 18.........ooivieeicicteieictsee ettt sttt bbb sttt s bbbt n st (4,505,600)
Pt D, COIUMN Tttt (4,505,600)
Total (LINE 15 PIUS LINE 16 MINUS LINE 17).....vuuvuueirrircirieiesiesiseissssessssssessssesssseessessss s ssessasssssessessenssessessessssssessassssssssssesssssnssesssssnssessasssssessessassssssessassnssnssessassnssnes 0
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMBEr 31 Of PHOF YEAI..........cviviveieieiisie ettt ssssesessssens | svesessesssss s es st sssessesas 4,998,197 | oo 998,782
2. Cost of Cash €QUIVAIENES BCAUITE. ........c.oiueieiiirieicieise ettt ettt bbb ss s sntentes | sbessessssassessessesensessessnsansesses 187,569,313 | oo 215,436,950
3. ACCTUAI OF BISCOUNL. ...t | Shbebb bbbttt 43,873 | oo 47,370
4. Unrealized valuation iINCTEASE (AECTEASE)........c.cuueireuierireirriiiesieieiss ettt ss st essesesanss | ssebssssssassessessssessesssssssassessesassessesnsansenas 0 [ o 0
5. Total gain (loss) on disposals
6. Deduct consideration received 0N dISPOSALS.............ccocviiueviiiriieiiesce ettt ss s | sbesreses st b st es et ans 188,980,110 | c.ovoveeerecrceeeeeeees 211,486,900
7. Deduct amortization Of PIrEMIUM.........cceeiieiiiciee et s s bbb s ssaesanans | eebesesssssesssesessssesebsssebes s esesanastesas 4,060 | oo 1,250
8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE..............cccocucvriiueiiiiesie e eessseiens | cveresss s s ses s sse s sene 0 | oo 0
9. Deduct current year's other than temporary impairment FECOGNIZEA...........cuveururieririeirieee e ssreeeessseens | seseessessesssrsss s ssseesessssessessessnsesssssssnsns 0 | o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........c.ceverrirererrerrrsreriesseis | creeresssesisssssesssssssesse s sesseseens 3,625,520 | vevocvecreiieieese e 4,998,197
11. Deduct total NONAAMItIEA AMOUNES...........cveurrirrirerieererr et | tesessses st 0 | o 0
12. Statement value at end of current period (Ling 10 MiNUS LiNE 11)......ciiimereinenmensessesesssessesesssssessssssssssssesssseseas
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE A - PART 2

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

1030

1 Location 6 7 8 9

2 3 Additional

Actual Cost Book/Adjusted Carrying Investment

Date at Time of Amount of Value Less Made After

Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition

Acquired by Purchase

Other Real Estate Properties: 0 0 0 0
Commercial Industrial Properties: 0 0 0 0
19 warehouses and land located at: 0 0 0 0
Trammell Crow Industrial Park. 0 0 0 0
4700 Forest Street Denver [&0) ....05/26/1993 | Various 0 0 0 362,120
0 0 0 0
28 warehouses and land located at: 0 0 0 0
Various addresse Saint Paul MN ....12/31/1990 | Various 0 0 0 543,016
0 0 0 0
6 warehouses and land located at: 0 0 0 0
Hawthorne Business Center. Los Angele: CA ....12/31/1990 | Various 0 0 0 14,242
0 0 0 0
14 warehouses/office showroom 0 0 0 0
and land located at: 0 0 0 0
Plymouth Business Center. Plymouth MN ....04/01/1992 | Various. 0 0 0 912,984
0 0 0 0
9 warehouses and land located at: 0 0 0 0
1885 Beaver Ruin Road Norcross.. GA ....03/18/1994 | Various 0 0 0 35,163
0 0 0 0
8 warehouses and land located at: 0 0 0 0
3835 Knight Road Memphi N ....12/10/1996 | Various 0 0 0 146,155
0 0 0 0
14 warehouses and land located at: 0 0 0 0
6155 Jimmy Carter Boulevard Atlanta GA ....12/20/1996 | Various 0 0 0 64,048
0 0 0 0
15 warehouses and land located at: 0 0 0 0
4601 South Pinemount Houston X ....02/20/1997 | Various. 0 0 0 633,167
0 0 0 0
12 Warehouses and land located at: 0 0 0 0
2042 West Winton Hayward CA ....06/15/1998 | Various 0 0 0 270,034
0 0 0 0
1520 Broadmoor Blvd Buford GA ....08/31/1998 | Various 0 0 0 19,581
0 0 0 0
6 warehouses/office. 0 0 0 0
Various addresse: Tampa/St Petersburg FL ....03/22/2004 | Various. 0 0 0 26,827
0 0 0 0
Commercial Office Properties: 0 0 0 0
buildings and land located at: 0 0 0 0
12720 Hillcrest Road Dallas. > ....12/31/1990 | Various. 0 0 0 69,664




Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE A - PART 2

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

1’1030

1 Location 6 7 8 9

2 3 Additional

Actual Cost Book/Adjusted Carrying Investment

Date at Time of Amount of Value Less Made After

Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
0 0 0 0
6060, 6061 South Willow Drive Englewood (¢{0] ....12/31/1990 | Various. 0 0 0 162,729
0 0 0 0
706 & 730 2nd Avenue South 0 0 0 0
733 Marquette Avenue. 0 0 0 0
109 South 7th Street Minneapoli MN ....12/31/1991 | Various 0 0 0 988,236
0 0 0 0
1100 University Drive Tempe AZ ....03/27/1995 | Various. 0 0 0 140,824
0 0 0 0
1901 West 14th Street Tempe A ....12/28/1995 | Various. 0 0 0 14,589
0 0 0 0
10375 East Harvard Avenue. Denver co ....10/10/1996 | Various 0 0 0 457
0 0 0 0
5401 West Kennedy. Tampa FL ....03/31/1998 | Various. 0 0 0 5,854
0 0 0 0
Two Centerpoint Drive Portland OR ....10/01/1998 | Various. 0 0 0 4,886
0 0 0 0
3001 Butterfield Road Oak Brook IL ....05/12/1999 | Various 0 0 0 48,637
0 0 0 0
2401 W. Peoria Ave. Phoenix A ....11/29/2006 | Various 0 0 0 242,083
0 0 0 0
9780 S. Meridian Blvd Denver co ....12/21/2006 | Various 0 0 0 11,528
0 0 0 0
9060 East Via Linda Scottsdale. A ....02/01/2007 | Various. 0 0 0 241577
0 0 0 0
Commercial Retail Propertie: 0 0 0 0
buildings and land located at: 0 0 0 0
1550 Rosecrans Avenue Manhattan Beach CA ....12/29/1993 | Various 0 0 0 (39,274)
0199999. Totals 0 0 0 4,919,127
0399999. Totals 0 0 0 4,919,127
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE A - PART 3
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 11 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B/AC.V. Change in Encumbrances Received Gain (Loss) | Gain (Loss) | Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./AC.V. on Disposal During Year | onDisposal | on Disposal | on Disposal |Encumbrances Incurred
Property Disposed
....... 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Parcel of Undeveloped Land. New Orleans LA.. |09/22/2010| James Park Propertie: 81,173 0 81,173 0 0 0 0 0 81,173 | ......... 304,999 0 223,826 223,826 0 0
....... 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Myk BUIIAING. ..vvoeiiiiiieieiiesississineinns | ceseeisseiee e sessssienes | ceeiae 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4601 South Pinemount Houston TX.. | 03/31/2010] United Postal Service 0 0 0 0 0 0 0 0 0 (23,738) 0 (23,738) (23,738) 0 0
0199999. Totals: 81,173 0 81,173 0 0 0 0 0 81,173 | .oeeon. 281,261 | v 0 [ e 200,088 | ......... 200,088 | ...ovirriinnnn 0 [ e 0
0399999. Totals: 81,173 0 81,173 0 0 0 0 0 81,173 281,261 0 .. 200,088 | ... 200,088 | ...oovrrrirrnn (V) [ 0
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings

Restructured Mortgages
Restructured Mortgages Not Shown on Lines 0999999 through 1499999
OakBrook.. | Oak Brook.

......................... IL coeee | 09/30/2008.... [ oo 6.750 0 1,129,319
1599999. Total - Restructured Mortgages Not Shown on Lines 0999999 through 1499999..........uuiuimririimiieersssieessi s ses s sisns s assssssasesesssssssssasssesssnssssensssssssesssssssssssssassasses | ceoe XXX......... XXX [V P 1,129,319
1699999. TOtal - RESIUCIUIEA IMOMGAGES. ... veereieiieeies ettt E b oekseebeeeen b b ettt bbbt senseninees | cere XXX XXX e | v (O TR 1,129,319 [T PO PR PP PR 45,200,000
3309999, TOAl MOMGAGES. ........veveereeraeeaseieertiesiseesse s esse s ee s8££ 8 18kt eee | Hekiee b s e b b e bbbttt | eren XXX XXX ervirrierineiinns | e [V 1,129,319 s 45,200,000
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages Closed by Repayment
CWSP1 | Phoenix | AZ..... | .............. | 01/08/2007.... | coveovvvnnrirnnirnne | cerneniisinneninns 2,815,000 O 0 0 [ 0 0. 0 002,815,000 [ oo 2,815,000 |.......... 0 0. 0
0199999. Total - Mortgages Closed by Repayment. e e | aneesensse e 2,815,000 (1 I 0 0 | i 0 0 ... (U I 2,815,000 | .oooviiiriinne 2,815,000 |.......... 0 0. 0
0599999, TOtAl MOMGAGES. .........vvvererrrercerrieerierieseinenieeisssiine eeesesessesseses s sessssesssess st ssesssessssees .....2,815,000 (U [ 0 (V)] 0 0. 0 002,815,000 | .oooovvrrrinnn. 2,815,000 |.......... 0 0. 0
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE 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 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUsIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Hancock Mezzanine Partners IIl, L.P Boston MA........ Hancock Mezzanine Investments LLC 12/29/2003.... 2 0 5,658 0 370,367 94
Ironwood Mezzanine Fund Il LP. Avon, CT.......... | Ironwood Capital Advisors. 12/28/2006.... 2 0 786,517 0 1,579,567 13.3
Lehman Brothers European Mezzanine Partners 2003-B, L.P New York NY . | Lehman Brothers. 06/08/2004.... 2 0 (28,418) 0 0 9.8
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 0 763,757 0 1,949,934 | .. XXX.ooviennne
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Banc Fund VIII L.P. Chicago L The Banc Funds Company, LLC 04/30/2008.... 3 0 200,000 0 7,900,000 15
Carlyle Europe Partners I, L.P. London The Carlyle Group 02/01/2007.... 3 0 2,165,032 0 10,576,533 0.3
Eureka I, L.P. Philadelphia .| Eureka Growth Capital 02/28/2007.... 3 0 663,173 0 4,039,335 85
NB Secondary Opportunities Fund Il L.P New York Neuberger Berman Investment Management. 04/30/2008.... 3 0 900,000 0 10,080,110 11
Onex Partners Il LP Toronto .. | Onex Partners 09/30/2009.... 3 0 1,963,682 0 7,118,824 04
Shasta Ventures, L.P Menlo Park. . | Shasta Venture: 01/25/2005.... 1 0 150,000 0 450,000 14
Split Rock Partners, LP Minneapoli .. | Split Rock Partners Management, LLC 04/28/2005.... 1 0 950,000 0 14,763,000 18.8
White Deer Energy LP. Houston . | White Deer Management. 02/25/2010.... 3 0 3,651,337 0 20,847,150 16
Yorktown Energy Partners VIII, L.P. New York Various. 12/31/2009.... 0 0 963,478 0 2,490,061 0.9
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 11,606,702 0 78,265,014 | ... XXX..
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
747 Third LLC New York NY.ooes 747 Third LLC 02/08/1995.... 0 0 176,911 0 0 50.0
BPG Investment Partnership VIII Philadelphia. ..| BPG Investment Partnership 08/18/2007.... 0 0 682,206 0 11,349,423 29
CT Opportunity Partners |, L.P. New York . | CT Mezzanine Partners 08/06/2008.... 0 0 1,666,975 0 17,886,646 55
Madison Ave LLC. New York Madison Ave LLC. 02/08/1995.... 0 0 171,500 0 0 50.0
Miller Global Fund VI LLC Denver. .. | Miller Global 02/29/2008.... 0 0 647,014 0 16,767,422 76
Orion European Real Estate Fund II, C.V. Paris. .| Orion European Real Estate 04/29/2005.... 0 0 2,592,000 0 20,669,867 4.0
Orion European Real Estate Fund Ill, C.V. Paris Orion European Real Estate 05/14/2009.... 0 0 3,452,805 0 19,375,580 16
RockBridge Hospitality Fund IV, L.P. Columbus .. | RockBridge Hospitality Fund. 03/31/2008.... 0 0 6,852,216 0 6,295,567 122
Savanna Real Estate Fund I, L.P New York . | Savanna 11/29/2007.... 0 0 1,600,000 0 1,956,553 6.5
Secured Capital Japan Real Estate Partners Asia, LP. Los Angeles. CA.... Secured Capital Japan Real Estate Partners 03/30/2007.... 0 0 851,143 0 0 2.0
Thayer Hotel Investors V, L.P Annapoli .. | Thayer Capital Partners 11/25/2009.... 0 0 2,890,812 0 8,134,623 5.7
Tishman Speyer Real Estate Venture VI, LP New York . | Tishman Speyer. 12/23/2004.... 0 0 1,140,958 0 1,749,141 24
Tishman Speyer Real Estate Venture VI, L.P. New York Tishman Speyer. 05/03/2007.... 0 0 998,000 0 11,132,262 23
Transwestern MultiFamily Partners, LLC Chicago. L Transwestern MultiFamily Partners. 09/26/2007.... 0 0 200,000 0 10,700,000 8.9
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 0 23,922,540 0 126,017,084 | ... XXX.ocooereee
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
GoldenTree Distressed Debt Fund, L.P New York Goldentree Asset Management 07/06/2010.... 0 2,250,000 0 0 15,750,000 18.0
CapGen Financial Group LP. New York . | CapGen Financial Group. 03/27/2008.... 0 0 6,469,490 0 11,118,407 6.1
Carlyle Partners V, L.P. Washington, . | The Carlyle Group 05/30/2007.... 3 0 2,604,153 0 10,884,785 0.2
Century Capital Partners IV, L.P Boston Century Capital Partners 04/30/2007.... 3 0 1,216,495 0 4,471,274 9.7
Cowen Healthcare Royalty Partners, L.P. Stamford ..| Cowen Healthcare Royalty Partners 05/08/2008.... 2 0 282,894 0 8,396,309 5.9
Encap Energy Capital Fund V, L.P. Houston .| Various. 12/31/2000.... 0 0 45,455 0 0 0.9
Encap Energy Capital Fund VI, L.P. Houston Various. 12/31/2000.... 0 0 394,474 0 2,690,115 14
Encap Energy Capital Fund VII, L.P. Houston .. | EnCap Investment; 07/31/2007.... 3 0 1,288,896 0 9,620,634 0.7
Energy Spectrum Partners V LP. Dallas .. | Energy Spectrum Capital 09/30/2007.... 3 0 200,000 0 6,877,967 3.1
Friedman Fleischer & Lowe Capital Partners llI, L.P San Francisco. . | Friedman Fleischer & Lowe: 08/13/2007.... 3 0 109,107 0 16,935,342 23
Gridiron Capital Fund, L.P. New Canaan.. Gridiron Capital 09/27/2007.... 3 0 125,867 0 6,920,504 74
JLL Partners Fund VI, L.P New York . | Joseph Littlejohn & Levy. 06/02/2008.... 0 0 117,885 0 19,769,864 2.8
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUsIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
MTS Health Investors I, L.P. New York MTS Partners. 08/17/2007.... 3 0 126,640 0 3,808,591 126
Natural Gas Partners IX, L.P Irving .| Various. 12/31/20009.... 0 0 361,897 0 9,993,814 05
Natural Gas Partners VIII, L.P Irving . | Various, 12/31/2009.... 0 0 192,308 0 740,509 0.8
Oaktree Principal Fund V, L.P Los Angeles . | Oaktree Capital Management 02/18/2010.... 0 0 1,500,000 0 10,875,000 0.5
SB Energy Partners I-A, L.P. Denver. SB Energy Partners 09/10/2007.... 3 0 1,301,205 0 10,419,671 5.7
Split Rock Partners II, LP Minneapoli Split Rock Partners Management, LLC 05/01/2008.... 0 0 575,000 0 20,591,668 8.4
TPFII, LP Omaha Tenaska Inc 03/21/2008.... 0 0 1,739,775 0 7,948,235 0.7
Trident IV, L.P Greenwich .| Stone Point Capital LLC 04/12/2007.... 3 0 606,592 0 4,296,303 0.9
Trilantic Capital Partners IV L.P New York . | Lehman Brothers 05/09/2007.... 3 0 (260,667) 0 8,129,472 0.9
VMG Equity Partners, L.P. San Francisco. VMG Equity Partners. 05/29/2007.... 3 0 143,183 0 6,373,493 49
Yorktown Energy Partners VII, L.P. New York Various. 12/31/2009.... 0 0 26,118 0 118,872 0.3
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 2,250,000 19,166,767 0 196,730,830 | ... XXX.oooovrene
3999999. Subtotal - Unaffiliated 2,250,000 55,459,766 0 402,962,861 | ... XXX,
4199999. Totals. 2,250,000 55,459,766 0 402,962,861 | ... XXX.coooienes
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B./ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Hancock Mezzanine Partners |Il, L.P Boston MA... | Distribution 12/29/2003 | 09/17/2010 674,894 0 0 0 0 0 0 674,894 | .........674,894 0 0 0 0
Lehman Brothers European Mezzanine Partners 2003-
B,LP. New YOrK.......coevvveeeurnenes NY... | Distribution 06/08/2004 | 08/24/2010 (28,418) 0 0 0 0 0 0 (28,418) (28,418) 0 0 0 0
........ 0 0 0 0 0 0 0 0 0 0 0 0 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 646,477 0 0 0 0 0 0 646,477 | ..........646,477 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Black Enterprise/Greenwich Street Corporate Growth
Partners, L.P. NEW YOrK......ooereevrnrnenns NY... | Distribution 12/09/1998 | 09/28/2010 109,890 0 0 0 0 0 (1 IO 109,890 | ..........109,890 0 0 0 0
Carlyle Europe Partners I, L.P. London GB... | Distribution 12/13/2004 | 09/27/2010 5,945 0 0 0 0 0 0 5,945 5,786 (159) 0 (159) 0
Carlyle Europe Partners I, L.P. London GB... | Distribution 02/01/2007 | 09/27/2010 3,225 0 0 0 0 0 0 3,225 2,963 (262) 0 (262) 0
Eton Park Fund, L.P New York. NY... |Distribution 11/01/2004 | 09/27/2010 | .......... 4,005,912 0 0 0 0 0 0 4,005,912 | ....... 4,005,912 0 0 0 0
Eureka I, L.P. Philadelphia PA.... | Distribution 02/28/2007 |09/13/2010 424,482 0 0 0 0 0 0 | 424,482 | ......... 424,482 0 0 0 0
Yorktown Energy Partners VIII, L.P New York. NY... | Distribution 12/31/2009 | 09/28/2010 482,869 0 0 0 0 0 0 [ 482,869 | ..........482,869 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 5,032,324 0 0 0 0 0 0 5,032,324 5,031,903 (421) 0 (421) 0
Joint Venture or Partnership Interests That Have Underlying Ch istics of C Stocks - Affiliated
Annaplis Ventures LLC Columbia MD... | Distribution 05/01/1999 | 09/30/2010 32,053 0 0 0 0 0 0 32,053 0 0 0 0
Quartis Capital Fund | LLC Eden Prairie MN... | Distribution 10/02/2000 | 09/30/2010 495,000 0 0 0 0 0 0 coreer..495,000 0 0 0 0
Vesbridge Partners LP. Westborough..........coocvveee. MA... | Distribution 03/08/2006 | 09/30/2010 3,714,682 0 0 0 0 0 0 ....3,714,682 0 0 0 0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Affiliated. ..o ssisesissssssesissessssessssssssenns | cosseseesdd 4,241,735 0 0 0 0 0 0. 4,241,735 | ... 4,241,735 0 0 0 0
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) BJ/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
777 Third LLC New York. NY... |Distribution 02/08/1995 | 09/30/2010 42,124 0 0 0 0 0 0 42124 | 42,124 0 0 0 0
Madison Ave LLC. New York. NY... | Distribution 02/08/1995 | 08/23/2010 4,198 0 0 0 0 0 0 4,198 4,198 0 0 0 0
North American Real Estate Partners, LP Minnetonka MN... | Distribution 12/23/2004 |08/31/2010 999,345 0 0 0 0 0 0 999,345 999,345 0 0 0 0
Orion European Real Estate Fund Ill, C.V. Paris. FR....| Distribution 05/14/2009 | 07/08/2010 214,972 0 0 0 0 0 0 214,972 ....189,293 (25,679) 0 (25,679) 0
Savanna Real Estate Fund |, L.P New York. NY... | Distribution 11/29/2007 |09/28/2010 77,303 0 0 0 0 0 0 77,303 77,303 0 0 0 0
Tishman Speyer Real Estate Venture VII, L.P. New York. NY... | Distribution 05/03/2007 | 09/23/2010 452,482 0 0 0 0 0 (VN IO 452,482 ....452,482 0 0 0 0
Transwestern MultiFamily Partners, LLC Chicago. IL..... Distribution 09/26/2007 {09/30/2010 44103 0 0 0 0 0 0 44,103 ...44,103 0 0 0 0
Water Street LLC New York. NY... | Distribution 02/08/1995 | 09/30/2010 119,765 0 0 0 0 0 0 ..119,765 0 0 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated......... ..o ssississssssssnsssssnsssnsssnssnes | cosennens 1,954,292 0 0 0 0 0 0].....1954292 | ... 1,928,613 (25,679) 0 (25,679) 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Encap Energy Capital Fund VI, L.P Houston TX.... | Distribution 12/31/2009 |08/20/2010 43,638 0 0 0 0 0 0 43,638 0 0 0 0
Encap Energy Capital Fund VI, L.P. Houston TX.... | Distribution 07/31/2007 | 07/02/2010 190,028 0 0 0 0 0 (VN I 190,028 . 0 0 0 0
Friedman Fleischer & Lowe Capital Partners Ill, L.P..... | San Francisco.................. CA... | Distribution 08/13/2007 {07/23/2010 15,065 0 0 0 0 0 0 15,065 ....15,065 0 0 0 0
MTS Health Investors I, L.P. New York. NY... | Distribution 08/17/2007 | 09/03/2010 11,956,877 0 0 0 0 0 0 1,956,877 ,956,877 0 0 0 0
TPFII, LP Omaha NE... | Distribution 03/21/2008 | 07/01/2010 73,629 0 0 0 0 0 0 73,629 73,629 0 0 0 0
Trilantic Capital Partners IV L.P. New York. NY... | Distribution 05/09/2007 | 09/29/2010 (260,667) 0 0 0 0 0 0 (260,667) (260,667) 0 0 0 0
VMG Equity Partners, L.P. San Francisco CA... | Distribution 05/29/2007 |09/29/2010 | .......... 1,641,677 0 0 0 0 0 0 1,641,677 1,641,677 0 0 0 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 3,660,247 0 0 0 0 0 0 3,660,247 | ....... 3,660,247 0 0 0 0
3999999, SUDOtAI - UNGMAIHIEHEY. ... crreeeeerressseesessssessesss s sess s st | e 11,293,340 0 0 0 0 0 0 11,293,340 | ..... 11,267,240 (26,100) 0 (26,100) 0
4099999. Subtotal - Affiliated 4,241,735 0 0 0 0 0 0 4,241,735 ,241,735 0 0 0 0
4199999. Totals 15,535,075 0 0 0 0 0 0 15,535,075 | ..... 15,508,975 (26,100) 0 (26,100) 0
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

Bonds - All Other Government

013051 CZ 8|ALBERTA (PROVINCE OF) 4.000 2019 12 c ...08/18/2010 | TD SECURITIES, 1,042,700 1,000,000 9,096 |1FE

01285P BY 3 |ALBERTA CAP FINANCE AUTH 4.350 2016 06 C ....08/24/2010 | TD SECURITIES 1,090,360 1,000,000 8,700 [1FE

110709 8X 3|BRITISH COLUMBIA (PROVIN 3.700 2020 12 C ....09/20/2010 | VARIOUS, 6,975,550 7,000,000 53,118 [1FE

135087 XX 7|CANADA TREASURY BONDS  4.500 2015 06 C ....08/18/2010 | VARIOUS, 2,212,200 2,000,000 19,849 | 1FE

135087 YB 4| CANADA TREASURY BONDS 4.000 2016 06 C ....09/10/2010 | VARIOUS, 16,227,710 15,000,000 112,438 [1FE...oiiccrirrecnnnns

135087 YF 5| CANADA TREASURY BONDS  4.000 2017 06 C ...09/14/2010 | VARIOUS 17,431,990 16,000,000 124,603 [1FE......ccommerrrirrernnnns

135087 YL 2|CANADA TREASURY BONDS 4.250 2018 06 C ....09/14/2010 | VARIOUS, 14,359,410 13,000,000 104,445 [1FE.....oiirrrennnnns

135087 YR 9|CANADA TREASURY BONDS  3.750 2019 06 C ....09/13/2010 | VARIOUS, 6,435,270 6,000,000 56,918 |1FE

135087 YS 7|CANADA TREASURY BONDS  3.000 2014 06 C ....09/02/2010 | TD SECURITIES 3,134,010 3,000,000 24,411 | 1FE

135087 YU 2|CANADA TREASURY BONDS 2.000 2014 12 C ....09/03/2010 | TD SECURITIES 7,009,450 7,000,000 38,356 | 1FE

135087 ZF 4|CANADA TREASURY BONDS  3.000 2015 12 C ...08/127/2010 | CIBC WORLD MARKETS 4,177,560 4,000,000 30,247 | 1FE

135087 ZG 2| CANADA TREASURY BONDS  2.500 2013 09 C ....09/01/2010 | TD SECURITIES 7,196,980 7,000,000 959 | 1FE

689551 DA 4 |OTTAWA (CITY OF) 3.750 2017 08 C ....07/28/2010 | CIBC WORLD MARKETS 997,870 1,000,000 0 | 1FE

803854 JS 8| SASKATCHEWAN (PROVINCE O 3.900 2020 07 C ....08/18/2010 | VARIOUS, 2,021,090 2,000,000 2,778 [1FE

000000 00 O|AUSTRALIAN GOVERNMP-32M 4.750 2012 11 D ....08/11/2010 | COMMONWEALTH BANK OF AUSTRALIA 28,946,734 28,809,600 370,598 | 1FE

13509P CM 3 | CANADA HOUSING TRUST  2.450 2015 12 C ...09/16/2010 | VARIOUS 7,980,640 8,000,000 0 |1FE
1099999. Total - Bonds - All Other Government 127,239,524 | oo 121,809,600 | ..o 956,516 | .......... PO
Bonds - U.S. Special Revenue and Special A t

45200F EG 0|ILLINOIS FIN AUTH (UNIV .250 2038 07 ....09/16/2010 | GOLDMAN SACHS & CO 11,008,000 11,008,000 983 | 1FE

57585K GQ 5|MASSACHUSETTS H/E (HARVA .170 2024 01 ....09/16/2010 | GOLDMAN SACHS & CO 24,370,000 24,370,000 1,556 | 1FE

679111 SY 1| OKLAHOMA TURNPIKE AUTH 2 .270 2028 01 ....09/09/2010 | GOLDMAN SACHS & CO 17,750,000 17,750,000 880 | 1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 53,128,000 53,128,000 3419 | XXX oo
Bonds - Industrial and Miscell

87305N AW 8| TTX PASS THRU CERT S2004 5.503 2022 01 ...09/01/2010 | MORGAN STANLEY 13,267 13,267 0|1

928670 AB 4| VOLKSWAGEN INTL FIN NV ( 4.000 2020 08 F ....08/10/2010 | BARCLAYS CAPITAL INC 1,007,390 1,000,000 111 [1FE
3899999. Total - Bonds - Industrial & Miscellaneous. 1,020,657 1,013,267 111 | XXX oo
8399997. Total - Bonds - Part 3 181,388,180 | ..o 175,950,867 | ..o 960,046 | .......... PO S
8399999. Total - Bonds 181,388,180 | ...ovvvevsinrrirsseniienes 175,950,867 | ..ooivveveeiriiisnesniisnnennnes 960,046 | .......... Y
Common Stocks - Industrial and Miscell

015271 10 9| ALEXANDRIA REAL ESTATE EQUITY. ....09/22/2010 | MERRILL LYNCH 500.000 34,625 0|1

024835 10 0|AMERICAN CAMPUS COMMUNITIES ....08/23/2010 | VARIOUS, 19,300.000 530,280 0|1

03748R 10 1 [APARTMENT INVT & MGMT CO-A ....08/02/2010 | CITIGROUP ALGORITHMIC 700.000 15,724 0L

045604 10 5|ASSOCIATED ESTATES REALTY CP. ....09/28/2010 | CITIGROUP GLOBAL MARKETS 3,000.000 40,800 0L

05564E 10 6|BRE PROPERTIES, ....07/15/2010 | MERRILL LYNCH ALGO 1,500,000 | covvvovroreeerrerrierieenreries 57,966 0L

096627 10 4|BOARDWALK PIPELINE PARTNERS LP ....08/11/2010 | BANC OF AMERICA-MERRILL LYNCH 65,000.000 1,996,163 0|1

101121 10 1|BOSTON PROPERTIES INC ....08/02/2010 | VARIOUS 9,000.000 701,005 0L

124830 10 0|CBL & ASSOCIATES PROPERTIES INC ....08/23/2010 | MORGAN STANLEY ALGO 12,900.000 | wooooovmrereerreerirneeriin 156,252 0L

29250R 10 6|ENBRIDGE ENERGY PARTNERS LP. ....08/11/2010 | RBC CAPITAL MARKETS 36,000.000 1,992,416 0|1

29476L 10 7 |EQUITY RESIDENTIAL PROPERTIES TRUST. ....08/12/12010 | VARIOUS, 8,000.000 357,050 0L
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SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

35906A 10 8|FRONTIER COMMUNICATIONS CORP ....07/01/2010 | SPINOFF 6,721.110 B1A475 | e XXX 0L

40414L 10 9[HCPINC ....08/25/2010 | VARIOUS 21,900.000 | ..oovvverrrrrrirrnenririnennes 771,911 | o XXX 0L

42217K 10 6 |HEALTH CARE REIT INC ....09/21/2010 | VARIOUS, 4,900.000 | .ovvveereererrerreeriereeneenes 227,835 XXX 0L

431284 10 8|HIGHWOODS PROPERTIES INC ....08/12/2010 | CREDIT SUISSE ALGO 600.000 18,151 XXX 0L

44107P 10 4|HOST HOTELS & RESORTS INC ....07/23/2010 | ITG ALGO 10,400.000 | coooovvvvvieirnriiinneiiin 145,611 XXX 0L

444097 10 9 [HUDSON PACIFIC PROPERTIES IN ....07/21/2010 | VARIOUS, 7,000.000 | .ooorervverrmcrriernerriiennes 116,253 | ............ XXX 0|1

49427F 10 8|KILROY REALTY CORP ....08/20/2010 | VARIOUS, 6,100.000 190,882 | ...cccveeen. XXX 0L

531172 10 4|LIBERTY PROPERTY TRUST ....08/12/2010 | CREDIT SUISSE ALGO 3,700.000 112,436 | ... XXX 0L

638620 10 4 |NATIONWIDE HEALTH PROPERTIES ....08/02/2010 | VARIOUS 6,300.000 239,098 | ....coceeun XXX 0L

70509V 10 0 |PEBBLEBROOK HOTEL TRUST. ....07/23/2010 | VARIOUS, 4,300.000 | ..oovvvveerrririnrniiinniienes 73114 | .. XXX 0L

74460D 10 9|PUBLIC STORAGE INC ....07/07/2010 | VARIOUS, 3,400.000 296,285 | ............ XXX 0|1

78440X 10 1|SL GREEN REALTY CORP ....08/02/2010 | CITIGROUP ALGORITHMIC 500.000 31,470 XXX 0L

902653 10 4|UDRINC ....09/08/2010 | VARIOUS, 1,200.000 ...24.512 0L

92276F 10 0|VENTASINC ....07/23/2010 | VARIOUS, 5,300.000 255,727 0L

92345Y 20 5|VERISK ANALYTICS INC SER B-1 ...09/30/2010 | DIRECT 355,675.000 0 0

92345Y 30 4| VERISK ANALYTICS INC SER B-2 ....09/30/2010 | DIRECT. 355,675.000 0 0
9099999. Total - Common Stocks - Industrial & Miscellaneous. 8,437,040 [V YO
9799997. Total - Common Stocks - Part 3 8,437,040 () RO
9799999. Total - Common Stocks. 8,437,040 0 ... D30 S
9899999. Total - Preferred and Common Stocks 8,437,040 [V PO
9999999. Total - Bonds, Preferred and Common Stocks. 189,825,220 960,046 |.......... XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Accretion Recognized | (11+12-13) | BJAC.V. Disposal Date Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
911759 CL  0|HOUSING URBAN DEVELOPM 7.080........ | ..... 08/01/2010| REDEEMED..........ccovvrvnirrerrrnes 300,000 | ..coovrrrnee 300,000 | ..ooooerenee 339,351 | oovereine 300,000 | ..coorrernens (U (V1 I 0 0 0 300,000 0 08/01/2016|1...........
911759 DA  3|HOUSING URBAN DEVELOPM 6.160........ | ..... 08/01/2010{ REDEEMED...........ccovverercririnee 190,000 | ...ccocvvnee. 190,000 | ..vvuvernene 210,746 | ...coovvenee. 190,000 | ovouverinnnd (V1 (VI I 0 0 0 190,000 0 08/01/2011{1...........
911759 DU  9|HOUSING URBAN DEVELOPM 7.448........ | ..... 08/01/2010| MATURED..........ocovvrriirirerirnenne 3,970,000 | ........... 3,970,000 | ...cvvvee 4,778,510 3,970,000 0 | om0 [0 | (V1 IO [V I 3,970,000 | oo 0 08/01/2010(1...........
36202A DF  1|GNMAIIPASS#102  8.000.. .| 09/20/2010| PAID ON PRINCIPAL... 1,126 | e 1,126 1,159 s (23) 0 1,126 0 08/20/2022| 1.
36202B EE 1| GNMA Il PASS #1033  7.500. 09/20/2010{ PAID ON PRINCIPAL... 57 .57 59 | oo 58 0 (1) 0 57 0 04/20/2023(1...........
36202B HZ 1|GNMAIIPASS #1148  8.000.......cccoeuvrner | vonae 09/20/2010{ PAID ON PRINCIPAL... 423 | s 423 | s A3 | s 429 | i, 0 (7) 0 423 0 05/20/20231...........
36202A D8 7|GNMAIIPASS#127 = 12.500.......ccccucvive | vonee 09/20/2010{ PAID ON PRINCIPAL... 340 | i 340 | oo 363 | o 358 | s 0 (18) 0 340 0 05/20/2014/1...........
36202B SS  5|GNMAIIPASS #1429  7.500.......cccoeuvrves | vonee 09/20/2010{ PAID ON PRINCIPAL... 122 | i 122 | i 123 | s 124 | 0 (1) 0 122 0 10/20/2023(1...........
36202A FM 4| GNMAIIPASS#172  8.000.. 09/20/2010( PAID ON PRINCIPAL... 13 K] 14 | s 14 0 (0) 0 13 0 09/20/2022|1...........
36202B  7C 3| GNMAII PASS #1791  7.500. 09/20/2010{ PAID ON PRINCIPAL... 138 | e 138 | v 141 [ s 140 | oo, 0 (2) 0 138 0 03/20/2022|1...........
36202C CF  8|GNMAIIPASS #1870  8.500.........ccccrvurs | e 09/20/2010{ PAID ON PRINCIPAL... 309 [ e 309 [ i 320 | oo 327 | s 0 (18) 0 309 0 09/20/2024|1...........
36202C CV 3 |GNMAIIPASS #1884  8.000........ccccooueee [ e 09/20/2010{ PAID ON PRINCIPAL... V£:7 0 I 787 | oo 806 | oo 805 | .o 0 (17) 0 787 0 10/20/2024/1...........
36202C D3  4|GNMAIIPASS #1922  8.000.........cccccevurs | e 09/20/2010{ PAID ON PRINCIPAL... 259 | i 259 266 | oo 265 | s 0 (5) 0 259 0 12/20/2024(1...........
36202C EL 3|GNMAIIPASS #1939  8.500. 09/20/2010| PAID ON PRINCIPAL... 2 2 K20 3 0 (0) 0 2 0 01/20/2025
36202C E5 8|GNMAIIPASS #1956  8.500. .1 09/20/2010{ PAID ON PRINCIPAL... 12 .12 13 | s 13 0 (1) 0 12 0 02/20/2025
36202C GM 9 |GNMA Il PASS #2004  7.500. 09/20/2010{ PAID ON PRINCIPAL... 149 | i 149 | oo 150 [ v 150 | oo 0 2) 0 149 0 05/20/2025
36202C GN  7|GNMAII PASS #2005  8.000........cccccmsers | e 09/20/2010( PAID ON PRINCIPAL... 1,429 | oo, 1,429 1,458 | v 1,463 | .o, 0 (34) 0 1,429 0 05/20/2025(1...........
36202C GP  2|GNMA Il PASS #2006 ~ 8.500.........ccccevvrs | wreee 09/20/2010{ PAID ON PRINCIPAL... (5) 0 122 0 05/20/2025(1...........
36202C G3 1|GNMAIIPASS #2018  7.500........cccccmvens | e 09/20/2010| PAID ON PRINCIPAL... (42) 0 3,957 0 06/20/2025(1...........
36202C G4 9|GNMA Il PASS #2019  8.000. 09/20/2010{ PAID ON PRINCIPAL... (16) 0 773 0 06/20/2025|1...........
36202C HK 2|GNMA Il PASS #2034  7.500. .| 09/20/2010| PAID ON PRINCIPAL... (46) 0 2,697 0 07/20/2025| 1.
36202C HM  8|GNMA Il PASS #2036  8.000. 09/20/2010( PAID ON PRINCIPAL... (16) 0 1,084 0 07/20/2025(1...........
36202C HP  1|GNMA Il PASS #2038  8.500.........ccccevurs | e 09/20/2010{ PAID ON PRINCIPAL... (0) 0 6 0 07/20/20251...........
36202C JC  8|GNMAII PASS #2059  8.000........cccccmsurs | e 09/20/2010( PAID ON PRINCIPAL... (19) 0 1,060 0 08/20/2025|1...........
36202C JE 4 |GNMAII PASS #2061  8.500.......cccccvueee [ e 09/20/2010{ PAID ON PRINCIPAL... (0) 0 1 0 08/20/2025(1...........
36202C JZ 7|GNMA Il PASS #2080  7.500. 09/20/2010{ PAID ON PRINCIPAL... (1) 0 103 0 09/20/2025(1...........
36202C J3  8|GNMA Il PASS #2082  8.000. 09/20/2010| PAID ON PRINCIPAL... (4) 0 261 0 09/20/2025(1...........
36202C KL 6 |GNMAIIPASS #2099  7.500.......ccccrmuree [ e 09/20/2010{ PAID ON PRINCIPAL... (6) 0 410 0 10/20/2025/1...........
36202C KP  7|GNMAIIPASS #2102 8.000........ccccrvers | e 09/20/2010{ PAID ON PRINCIPAL... 2,149 2,149 ) 0 2,149 0 09/20/2025(1...........
36202C K7  7|GNMAIIPASS #2118  7.500.......ccccovuvee [ o 09/20/2010{ PAID ON PRINCIPAL... 2,889 | oo 2,889 ) 0 2,889 0 11/20/2025/1...........
36202C LC 5|GNMAIIPASS #2123  8.500. 09/20/2010{ PAID ON PRINCIPAL... 21 21 ) 0 21 0 11/20/2025
36202C LX 9|GNMAIIPASS #2142  8.500. .| 09/20/2010| PAID ON PRINCIPAL... 23,847 23,847 ) 0 23,847 0 12/20/2025
36202C MF  7|GNMA Il PASS #2158  8.500. 09/20/2010{ PAID ON PRINCIPAL... 74 .74 ) 0 74 0 01/20/2026
36202C ND 1|GNMA Il PASS #2188  8.500.........ccccmvers | e 09/20/2010| PAID ON PRINCIPAL... 21 .21 ) 0 21 (V1 (V1 I L0 I 0 |03/20/2026|1...........
36202C NX  7|GNMAII PASS #2206  8.500........cccccmvvrs | e 09/20/2010| PAID ON PRINCIPAL... 16 .16 ) 0 16 (V1 (V1 I 0 | e 0 |04/20/2026/1...........
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36202C PD 9 |GNMA Il PASS #2220 09/20/2010{ PAID ON PRINCIPAL... 16 .16 L [P 17 (V1 IR ()] I 0 (1) 0 ... 16 [V I (V1 IR LV I 0 |05/20/2026|1...........
36202C PS  6|GNMA Il PASS #2233 09/20/2010| PAID ON PRINCIPAL... 11,217 11,042 155 0 11,217 (V1 (V] IR (U I 140 | 06/20/2026| 1...........
36202C QY 2 |GNMA Il PASS #2271 09/20/2010( PAID ON PRINCIPAL... 1,199 1,228 (45) 0 1,199 (V1 (V1 IO 0| v 19 [08/20/2026|1...........
36202C RF 2 |GNMA Il PASS #2286 09/20/2010{ PAID ON PRINCIPAL... 48,510 49,337 | ovvirerreend9,816 | o0 [ iecn(1,306) | 0 [ (1,306) 0 48,510 0 09/20/2026(1...........
36202D GS 4 |GNMA Il PASS #2909 .| 09/20/2010| PAID ON PRINCIPAL... 319 | ... .316 0 319 0 04/20/2030( 1.
36202D G6 2| GNMA Il PASS #2921 09/20/2010{ PAID ON PRINCIPAL... 1,964 1,988 0 1,964 0 05/20/2030(1...........
36202D HK 0 |GNMA Il PASS #2934 09/20/2010{ PAID ON PRINCIPAL... 10,748 ..10,748 10,562 0 10,748 0 06/20/2030(1...........
36202D SP 7| GNMA Il PASS #3226 09/20/2010{ PAID ON PRINCIPAL... 47,902 ..47,902 45,896 0 47,902 0 04/20/20321...........
36202D TD 3 |GNMA Il PASS #3248 09/20/2010{ PAID ON PRINCIPAL... 70,585 ..70,585 67,331 0 70,585 0 06/20/2032(1...........
36202D UU  3|GNMA Il PASS #3295 09/20/2010( PAID ON PRINCIPAL... 24,870 ..24,870 24,824 0 24,870 0 10/20/20321...........
36202D U7 4 |GNMA Il PASS #3306 09/20/2010{ PAID ON PRINCIPAL... 228,625 | ..ovvvinne 228,625 | ...covvonne 228,197 0 228,625 0 11/20/20321...........
36202D VM 0 |GNMA Il PASS #3320 09/20/2010{ PAID ON PRINCIPAL... 311,405 | .coovirrne 311,405 | oo 313,400 0 311,405 0 12/20/2032(1...........
36202D  YY  1|GNMA Il PASS #3427 09/20/2010{ PAID ON PRINCIPAL.......ccvvveies | verrrreeemrineiinineieins | e 1,568,410 | ........... 1,568,410 | ........... 1,466,147 | ..........1,491,425 | .0 | 00 76,985 | 0 [ 1 76,985 | e (V1N I 1,568,410 | ...ccovnenee. 0 08/20/2033(1...........
36202D 2B 6|GNMA Il PASS #3470 09/20/2010{ PAID ON PRINCIPAL... 114,882 | ....ccooonce. 114,882 | oo 106,373 0 114,882 0 11/20/2033(1...........
36202D 4N 8|GNMA Il PASS #3529 09/20/2010| PAID ON PRINCIPAL... 805,725 | ..ovvvrnan 805,725 | ..o 770,097 0 805,725 0 03/20/2034
36202A MB 0| GNMA Il PASS #354 .1 09/20/2010{ PAID ON PRINCIPAL... 5,120 | e 5,120 5,405 0 5,120 0 06/20/2015,
36202D 5P 2 |GNMA Il PASS #3554 09/20/2010{ PAID ON PRINCIPAL... 345280 | ....ccoovvne 345280 | ....coovenee 319,708 0 345,280 0 05/20/2034
36202A MS 3| GNMAII PASS#369  13.000......ccccoevwrnes | vonae 09/20/2010( PAID ON PRINCIPAL... 47 AT 50 0 ... 47 0 07/20/2015}1...........
36202E F2 O|GNMAIIPASS #3785  5.000.......ccccoourner | vouue 09/20/2010{ PAID ON PRINCIPAL... 2,381,597 | .cooevnee 2,381,597 2,320,569 0 2,381,597 0 11/20/2035(1...........
36204V SC 4| GNMA Il PASS #381315  8.000........ccccvvvs [ vonne 09/20/2010| PAID ON PRINCIPAL... 473 0 473 0 05/20/2025(1...........
36205M Z3  5|GNMA Il PASS #395062 8.000..........cccceee | ecee 09/20/2010{ PAID ON PRINCIPAL... 170 0 170 0 09/20/20241...........
36202A N3  7|GNMAIIPASS#410  8.000.. .| 09/20/2010| PAID ON PRINCIPAL... 141 0 141 0 10/20/2022( 1.
36206G WC  0|GNMA Il PASS #411143  7.500.......cccccceuees | ceene 09/20/2010( PAID ON PRINCIPAL... 175 0 175 0 06/20/2026|1...........
362060 ED 2| GNMAII PASS #412432 8.000.........cccour. | eeee 09/20/2010{ PAID ON PRINCIPAL... A41 | e 88T | 0 441 (V1 IO (V1 IR LV I 6 |06/20/2025(1...........
36206P FC 9| GNMA Il PASS #416963 8.000.........cccco | conae 09/20/2010( PAID ON PRINCIPAL... 104 | e 104 | s 0 104 (V1 (V] I 0 | oo 1 108/20/2020(1...........
36202E XT  1|GNMAIIPASS #4290  5.500........ccccvive | vonee 09/20/2010{ PAID ON PRINCIPAL.......ccvvvies | verrrreeemrireeinineieins | cerveerenns 1,419,749 | ... 1,419,749 | ... 1413831 | ... 1414215 | 0 | 5,534 | 0] 5,534 | (V1N I 1,419,749 | .o, 0 11/20/2038| 1...........
36202A WU 7|GNMA I PASS #659  8.500.. 09/20/2010{ PAID ON PRINCIPAL... 313 | 313 | 0 313 0 11/20/20161...........
36202A AH  0|GNMA Il PASS #8 8.000.... 09/20/2010| PAID ON PRINCIPAL... 35 0 ... 35 0 07/20/20221...........
36224B  C3 1| GNMA PASS TH #323290 09/15/2010{ PAID ON PRINCIPAL... 3 | s 0 3 (V1 (0 IO (U IO 0 |05/15/2022(1...........
36203X AJ 5| GNMA PASS TH #361909 09/15/2010| PAID ON PRINCIPAL... 18 0 .. 18 (1 (V] I LU I 0 |06/15/20241...........
36204R FG 8| GNMA PASS TH #377367 09/15/2010| PAID ON PRINCIPAL... 56 0 ... 56 (V1 IO (0[N IO LV IO 1 [11/15/2026|1...........
36204S RN 8| GNMA PASS TH #378593 09/15/2010( PAID ON PRINCIPAL... 409 | o809 [ 0 409 0 07/15/2025(1...........
36205R 4U 8| GNMA PASS TH #398735 .1 09/15/2010| PAID ON PRINCIPAL... 18 0 ... 18 0 06/15/2026| 1.
36205R 6S 1| GNMA PASS TH #398781 09/15/2010{ PAID ON PRINCIPAL... 11 0 .. 11 0 07/15/2026|1...........
362058 FK 6| GNMA PASS TH #398970 09/15/2010| PAID ON PRINCIPAL... 26 0 .. 26 (V1 (V1 I L0 I 0 | 11/15/20261...........
36205T ZB 2| GNMA PASS TH #400438 09/15/2010| PAID ON PRINCIPAL... AT | T | 0 417 (V1 (V1 I (0 I 6 |05/15/20261...........
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36205X FM 1| GNMA PASS TH #403472 09/15/2010| PAID ON PRINCIPAL... 48 (2) 0 ... 48 [V I (V1 IR LV I 1 {09/15/2026|1...........
36206A QM 8| GNMA PASS TH #405560 09/15/2010| PAID ON PRINCIPAL... 41 (1) 0 .. 41 (V1 (V] IR 0 | oo 1 {01/15/2026|1...........
36206A R3 9| GNMA PASS TH #405606 09/15/2010| PAID ON PRINCIPAL... 25 (1) 0 ... 25 (V1 (V1 IO (U I 0 |04/15/20261...........
362060 K8 6|GNMAPASS TH #412619 09/15/2010{ PAID ON PRINCIPAL... 42 (1) 0 ... 42 0 06/15/2026|1...........
36206 LR 3| GNMA PASS TH #412636 .| 09/15/2010| PAID ON PRINCIPAL... 5 (0) 0 5 0 07/15/2026| 1.
362060 MC 5| GNMA PASS TH #412655 09/15/2010{ PAID ON PRINCIPAL... 43 (2) 0 .. 43 0 08/15/2026|1...........
36206M MG 9| GNMA PASS TH #415359 09/15/2010| PAID ON PRINCIPAL... 211 (5) 0 211 0 11/15/2026(1...........
36206N LS 2| GNMA PASS TH #416237 09/15/2010{ PAID ON PRINCIPAL... 4 (0) 0 4 0 05/15/2026|1...........
36206P VV 9| GNMA PASS TH #417428 09/15/2010( PAID ON PRINCIPAL... 126 (5) 0 126 0 05/15/2026|1...........
36206U KZ 1|GNMA PASS TH #421612 09/15/2010| PAID ON PRINCIPAL... 15,014 (404) 0 15,014 0 06/15/2026|1...........
36206U Q4 4| GNMA PASS TH #421775 09/15/2010{ PAID ON PRINCIPAL... 245 9) 0 245 0 09/15/2026|1...........
36206W TY 1|GNMA PASS TH #423667 09/15/2010| PAID ON PRINCIPAL... 39 (1) 0 ... 39 0 11/15/2026(1...........
36206W ZE 8| GNMA PASS TH #423841 09/15/2010{ PAID ON PRINCIPAL... 2,054 (76) 0 2,054 0 07/15/2026|1...........
36206W 3S 2| GNMA PASS TH #423909 09/15/2010| PAID ON PRINCIPAL... 4 (0) 0 4 0 07/15/2026|1...........
36206W 5X 9| GNMA PASS TH #423962 09/15/2010( PAID ON PRINCIPAL... 21 (1) 0 ... 21 0 08/15/2026
36206Y CH 2| GNMA PASS TH #424972 .109/15/2010{ PAID ON PRINCIPAL... 370,794 5,671 0 370,794 0 10/15/2018
36207A 2S 0| GNMA PASS TH #426585 09/15/2010| PAID ON PRINCIPAL... 48 (2) 0. 48 0 06/15/2026
36207B K4 1| GNMA PASS TH #427015 09/15/2010| PAID ON PRINCIPAL... 23 (1) 0 ... 23 0 06/15/2026|1...........
36207B L5 7| GNMA PASS TH #427048 09/15/2010| PAID ON PRINCIPAL... 70 2) 0 ... 70 0 08/15/2026|1...........
36207B M5 6| GNMA PASS TH #427080 09/15/2010| PAID ON PRINCIPAL... 57 (2) 0 .. 57 0 09/15/2026|1...........
36207B QQ 6| GNMA PASS TH #427163 09/15/2010{ PAID ON PRINCIPAL... 2 (0) 0 2 0 07/15/2026|1...........
36207C ZX 9|GNMA PASS TH #428358 .| 09/15/2010| PAID ON PRINCIPAL... 41 (1) 0. 41 0 06/15/2026| 1.
36207C Z4 3| GNMA PASS TH #428363 09/15/2010| PAID ON PRINCIPAL... 368 (12) 0 368 0 08/15/2026|1...........
36207D LM 6| GNMA PASS TH #428832 09/15/2010| PAID ON PRINCIPAL... 577 (15) 0 577 0 05/15/2026|1...........
36207E 3V 4| GNMA PASS TH #430212 09/15/2010| PAID ON PRINCIPAL... 1,343 (86) 0 1,343 0 09/15/20271...........
36207F CW 9| GNMA PASS TH #430385 09/15/2010| PAID ON PRINCIPAL... 21 (1) 0 ... 21 0 08/15/2026|1...........
36207F 3U 3| GNMA PASS TH #431111 09/15/2010| PAID ON PRINCIPAL... 17 (1) 0 ... 17 0 08/15/2026|1...........
36207G EH 8| GNMA PASS TH #431336 09/15/2010| PAID ON PRINCIPAL... 27 (0) 0 ... 27 0 09/15/2026|1...........
36207G Y2 9| GNMA PASS TH #431929 09/15/2010{ PAID ON PRINCIPAL... 547 (20) 0 547 0 06/15/2026|1...........
36207G ZG  7|GNMA PASS TH #431943 09/15/2010| PAID ON PRINCIPAL... 59 2) 0 ... 59 0 07/15/2026|1...........
36207H WD 5| GNMA PASS TH #432744 09/15/2010{ PAID ON PRINCIPAL... 44 (2) 0 .. 44 0 07/15/2026|1...........
36207H WV 5| GNMA PASS TH #432760 09/15/2010( PAID ON PRINCIPAL... 1,325 (16) 0 1,325 0 07/15/2026
36207H YL 5|GNMA PASS TH #432815 .1 09/15/2010| PAID ON PRINCIPAL... 477 (17) 0 477 0 11/15/2026
36207H 5Q 6| GNMA PASS TH #432955 09/15/2010{ PAID ON PRINCIPAL... 54 (3) 0 ... 54 0 09/15/2026
36207 EJ 8| GNMAPASS TH #433137 09/15/2010| PAID ON PRINCIPAL... 7 (0) 0 7 (V1 (V1 I L0 I 0 |07/15/2026|1...........
36207L QY 7| GNMA PASS TH #435271 09/15/2010| PAID ON PRINCIPAL... 103 (3) 0 103 (V1 IO (0[N IO LV IO 1 |05/15/2026|1...........
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36207L SD 1| GNMA PASS TH #435316 09/15/2010| PAID ON PRINCIPAL... 181 0 181 [V I (V1 IR LV I 3 |08/15/20261...........
36207L SG 4| GNMA PASS TH #435319 09/15/2010| PAID ON PRINCIPAL... 403 0 403 (V1 (V] IR (U I 6 |08/15/20261...........
36207L 5L 8| GNMA PASS TH #435651 09/15/2010| PAID ON PRINCIPAL... 37 0 ... 37 (V1 (V1 IO (0 I 1 08/15/2026|1...........
36207N  BU 7| GNMA PASS TH #436651 09/15/2010{ PAID ON PRINCIPAL... 46 0 ... 46 0 08/15/2026|1...........
36207N D6 8| GNMA PASS TH #436725 .| 09/15/2010| PAID ON PRINCIPAL... 64 0 .. 64 0 11/15/2026| 1.
36207N WM 2| GNMA PASS TH #437252 09/15/2010{ PAID ON PRINCIPAL... 127 0 127 0 11/15/2026/1...........
36207N X6 6| GNMA PASS TH #437301 09/15/2010| PAID ON PRINCIPAL... 6 0 6 (V1 (V] IO LU I 0 |07/15/2026|1...........
36207P AL 3| GNMA PASS TH #437511 09/15/2010| PAID ON PRINCIPAL... 69 0 .. 69 (11 (V1 IO (U I 1 08/15/2026|1...........
36207P AV 1| GNMA PASS TH #437520 09/15/2010( PAID ON PRINCIPAL... 26 0 .. 26 (V1 (V1 I LV I 0 |08/15/2026|1...........
36207P BE 8| GNMA PASS TH #437537 09/15/2010| PAID ON PRINCIPAL... 13 0 ... 13 0 08/15/2026|1...........
36207P BJ 7| GNMA PASS TH #437541 09/15/2010{ PAID ON PRINCIPAL... 1 0 ... 11 0 08/15/2026|1...........
36207P BL 2| GNMA PASS TH #437543 09/15/2010| PAID ON PRINCIPAL... 25 0 .. 25 (V1 (V] I LU I 0 |08/15/2026|1...........
36207P  YS 2| GNMA PASS TH #438221 09/15/2010| PAID ON PRINCIPAL... 25 0 ... 25 (V1 IO (0[N IO (U I 0 |07/15/20261...........
36207P ZD 4| GNMA PASS TH #438240 09/15/2010| PAID ON PRINCIPAL... 3 0 3 [V I (V1 IR LV I 0 |08/15/2026|1...........
36207Q T2 3| GNMA PASS TH #438969 09/15/2010( PAID ON PRINCIPAL... 31 0 .. 31 0 09/15/2026
36207Q Y7 6| GNMA PASS TH #439134 .109/15/2010{ PAID ON PRINCIPAL... 141 0 141 0 11/15/2026
36207Q Y9 2| GNMA PASS TH #439136 09/15/2010{ PAID ON PRINCIPAL... 490 0 490 0 11/15/2026
36207S JB 0| GNMA PASS TH #440458 09/15/2010| PAID ON PRINCIPAL... 45 0 ... 45 0 11/15/20261...........
36207T W5 6| GNMA PASS TH #441768 09/15/2010| PAID ON PRINCIPAL... 76 0 ... 76 0 11/15/2026(1...........
36207U ED 6| GNMA PASS TH #442132 09/15/2010| PAID ON PRINCIPAL... 57 0 .. 57 0 11/15/2026/1...........
36207U EJ 3| GNMA PASS TH #442137 09/15/2010| PAID ON PRINCIPAL... 283 0 283 0 11/15/2026/ 1...........
36208F JZ 4| GNMA PASS TH #449480 .| 09/15/2010| PAID ON PRINCIPAL... 57,310 57,310 58,771 0 57,310 0 10/15/2027{1.
36209G RV 1| GNMA PASS TH #471300 09/15/2010| PAID ON PRINCIPAL... 49,183 49,183 48,046 0 49,183 0 01/15/2032|1...........
36209Y TV 0| GNMA PASS TH #485764 09/15/2010| PAID ON PRINCIPAL... 68,650 68,650 68,435 | oo 68,448 | ...coovverinnn [V I 202 | v 0 202 0 68,650 0 09/15/2031|1...........
36210N RP  6|GNMA PASS TH #497394 09/15/2010| PAID ON PRINCIPAL... 5,919 | oo 5919 5,79 | ooveeririrnns 5,786 | cooverierir (V1 IO 133 | oo 0 133 0 5,919 0 01/15/2029|1...........
36212N AM 9| GNMA PASS TH #538312 09/15/2010{ PAID ON PRINCIPAL... 126,975 0 126,975 0 02/15/2032(1...........
36213A CE 2| GNMA PASS TH #548269 09/15/2010| PAID ON PRINCIPAL... 159,813 0 159,813 0 02/15/2032|1...........
36213C U4 0|GNMA PASS TH #550603 09/15/2010| PAID ON PRINCIPAL... 126,841 0 126,841 0 08/15/2035(1...........
36213C  YY 0| GNMA PASS TH #550727 09/15/2010{ PAID ON PRINCIPAL... 732,239 | v 732,239 | oo 720,649 0 732,239 0 11/15/2035/ 1...........
36213D Z4 3| GNMA PASS TH #551663 09/15/2010| PAID ON PRINCIPAL... 7,145 e ,145 7,123 0 7,145 0 09/15/20311...........
36213E B9 6| GNMA PASS TH #551864 09/15/2010{ PAID ON PRINCIPAL... 3,865 | oo 3,865 3,795 0 3,865 0 11/15/2031{1...........
36213E PU 4| GNMA PASS TH #552235 09/15/2010( PAID ON PRINCIPAL... 20,807 20,807 20,316 0 20,807 0 12/15/2031
36213E PY 6| GNMA PASS TH #552239 .1 09/15/2010| PAID ON PRINCIPAL... 5,283 | .ovvereriennns 5,283 5,176 0 5,283 0 12/15/2031
36213E UH 7| GNMA PASS TH #552384 09/15/2010{ PAID ON PRINCIPAL... 47,711 47,711 46,272 0 47,711 0 02/15/2032
36213E UL 8| GNMA PASS TH #552387 09/15/2010| PAID ON PRINCIPAL... 60,758 ..60,758 64,224 0 60,758 0 02/15/20321...........
36213E YG 5| GNMA PASS TH #552511 09/15/2010| PAID ON PRINCIPAL... 31,980 ..31,980 33,804 0 31,980 0 04/15/20321...........
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36213F HD 8| GNMA PASS TH #552928 09/15/2010| PAID ON PRINCIPAL... 19,613 .19,613 19,950 | oo 19,770 | o0 [ i (157) | 0 (157) 0 19,613 [V I 0 | cvveveeen0 | e 165 | 12/15/2017| 1...........
36213F HE 6| GNMA PASS TH #552929 09/15/2010| PAID ON PRINCIPAL... 161,098 | ...oocvvvnees 161,098 | .ovvvvirenne 163,389 | covvvvrnne 162,256 | covvovvevveenn0 [ e (1,158) | (1 IO (1,158) 0 161,098 0 12115/2017{1...........
36213F QS 5| GNMA PASS TH #553165 09/15/2010{ PAID ON PRINCIPAL... 13,803 ..13,803 14,497 | oo 14,348 | o0 | e (545) | 0 (545) 0 13,803 0 04/15/20331...........
36213F WW 9| GNMA PASS TH #553361 09/15/2010{ PAID ON PRINCIPAL... 66,833 ..66,833 66,322 0 66,833 0 07/15/20331...........
36213G U5 8| GNMA PASS TH #554204 .| 09/15/2010| PAID ON PRINCIPAL... 1,228 | oo 1,228 1,206 0 1,228 0 12/15/2031{1.
36213R 5P 8| GNMA PASS TH #562554 09/15/2010{ PAID ON PRINCIPAL... 75,288 75,288 74,540 0 75,288 0 01/15/2032(1...........
36213T EC 3| GNMA PASS TH #563631 09/15/2010| PAID ON PRINCIPAL... 27,833 27,833 28,173 0 27,833 0 09/15/2017|1...c.o.nv.
362130 YC 8| GNMA PASS TH #565107 09/15/2010{ PAID ON PRINCIPAL... 290,935 | .o 290,935 | ...ocveenee 296,572 0 290,935 0 10/15/2032(1...........
36213X 2H 6| GNMA PASS TH #567876 09/15/2010( PAID ON PRINCIPAL... 172,146 | ...cveonee. 172,146 | ..o 174,557 0 172,146 0 10/15/2032[1...........
36213X 4T 8| GNMA PASS TH #567934 09/15/2010| PAID ON PRINCIPAL... 17,121 7121 17,365 0 17,121 0 12115/2017{1...........
362000 LQ 5|GNMAPASS TH #569235 09/15/2010{ PAID ON PRINCIPAL... 105,294 | ...cooovvvne 105,294 | .oovvernene 107,334 0 105,294 0 03/15/20321...........
36200Q WM 2| GNMA PASS TH #569552 09/15/2010{ PAID ON PRINCIPAL... 115,689 | ..oovvvvnees 115,689 | covvvrvrinne 115,562 0 115,689 0 01/15/2032|1...........
362000 W6 7| GNMA PASS TH #569569 09/15/2010| PAID ON PRINCIPAL... 113,853 | .o 113,853 | o 110,722 0 113,853 0 01/15/20321...........
36200R WR  9|GNMA PASS TH #570456 09/15/2010| PAID ON PRINCIPAL... 5,331 .....5,331 5,350 0 5,331 0 11/115/2031{1...........
36200S AG 5| GNMA PASS TH #570707 09/15/2010( PAID ON PRINCIPAL... 81,567 ..81,567 80,369 0 81,567 0 12/15/2031
362008 A2 6| GNMA PASS TH #570725 .109/15/2010{ PAID ON PRINCIPAL... 2,683 | oo 2,683 2,653 0 2,683 0 01/15/2032
36200S A6 7 |GNMA PASS TH #570729 09/15/2010| PAID ON PRINCIPAL... 9,885 9,885 9,778 0 9,885 0 01/15/2032
36200S BH 2| GNMA PASS TH #570740 09/15/2010| PAID ON PRINCIPAL... 6,488 | .oovviviinnn 6,488 6,368 0 6,488 (11 0 [ w0 | e 65 |01/15/2032|1...........
362008 WM 8| GNMA PASS TH #571352 09/15/2010| PAID ON PRINCIPAL... 1,874 1,874 1,830 0 1,874 (V1 I 0 | 0 | e 19 [12/15/2031(1...........
36200V 2C 6| GNMA PASS TH #574171 09/15/2010| PAID ON PRINCIPAL... 3,810 | v 3,810 3,759 0 3,810 (V1 0 | 0 | e 36 |01/15/2032|1...........
36200W BU 4| GNMA PASS TH #574351 09/15/2010{ PAID ON PRINCIPAL... 28,631 ..28,631 28,260 28,288 343 0 28,631 0 01/15/2032(1...........
36200W T6 8| GNMA PASS TH #574873 .| 09/15/2010| PAID ON PRINCIPAL... 54,548 ..54,548 53,790 53,840 708 0 54,548 0 12/15/2031{1.
36200X E6 2| GNMA PASS TH #575357 09/15/2010| PAID ON PRINCIPAL... 12,395 ..12,395 12,333 64 0 12,395 0 12/15/2031{1...........
36200X JQ 3| GNMA PASS TH #575471 09/15/2010| PAID ON PRINCIPAL... 2,896 2,896 2,808 103 0 2,89 (V1 IO 0 | 0 | e 29 |01/15/2032|1...........
36200X XP 9| GNMA PASS TH #575886 09/15/2010| PAID ON PRINCIPAL... 7,866 | oo 7,866 7,750 110 0 7,866 (V1 (VI ISP 4 I ISR 78 |12/15/2031|1...........
36200X YB 9| GNMA PASS TH #575906 09/15/2010| PAID ON PRINCIPAL... 3,135 | oo 3,135 3,094 44 0 3,135 (V1 IO 0 [ o0 | s 32 |01/15/2032|1...........
36201A NV 6| GNMA PASS TH #577404 09/15/2010| PAID ON PRINCIPAL... 496,059 | ...ocoovnes 496,059 | .............. 489,445 6,030 0 496,059 0 , 12/15/2031{1...........
36201A PS 1| GNMA PASS TH #577433 09/15/2010| PAID ON PRINCIPAL... 19,077 .19,077 19,004 70 0 19,077 0 | o0 | e | 189 |02/15/2032| 1...........
36201A SW 9| GNMA PASS TH #577533 09/15/2010| PAID ON PRINCIPAL... 3,235 03,235 3,193 [ e 3,185 | o0 [ 50 | 0 50 0 3,235 (V1 0 [ coovrreeeren0 | s 32 [01/15/2032|1...........
36201A XN 3| GNMA PASS TH #577685 09/15/2010| PAID ON PRINCIPAL... 175,223 | oo 175,223 | v 178,618 4,429) 0 175,223 (1 (V) ISR 4 I IO 2,582 | 10/15/2032[1...........
36201A 3T 3| GNMA PASS TH #577810 09/15/2010| PAID ON PRINCIPAL... 149,805 | .............. 149,805 | ...coocveneae 147,043 2,561 0 149,805 (V1 IO 0 [ evvrveernn0 | i 1,741 {01/15/20321...........
36201B RQ 1| GNMA PASS TH #578395 09/15/2010( PAID ON PRINCIPAL... 237,635 | .o 237,635 | ..oocvennne 240,964 4,240) 0 237,635 0 10/15/2032
36201B RT 5| GNMA PASS TH #578398 .1 09/15/2010| PAID ON PRINCIPAL... 5,882 | .ovveerrienin 5,882 5,996 (143) 0 5,882 0 10/15/2032
36201C JW 5| GNMA PASS TH #579077 09/15/2010{ PAID ON PRINCIPAL... 44,331 44,331 43,679 636 0 44,331 0 12/15/2031
36201C KF  0|GNMA PASS TH #579094 09/15/2010| PAID ON PRINCIPAL... 6,615 .6,615 6,518 98 0 6,615 (V1 0 | o0 | e 65 |12/15/2031|1...........
36201C LA 0| GNMA PASS TH #579121 09/15/2010| PAID ON PRINCIPAL... 129,677 | oo 129,677 | v 127,868 1,710 0 129,677 (V1 (VN ISP | I ISR 1,347 |01/15/2032|1...........
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36201C LZ 5|GNMA PASS TH #579144 09/15/2010| PAID ON PRINCIPAL... 22,924 .22,924 22,279 | ........ 22,227 0 696 | ..o 0 696 0 22,924 [V I (V1 IR [V I 311 [01/15/2032|1...........
36201C YP 3| GNMA PASS TH #579518 09/15/2010| PAID ON PRINCIPAL... 240,419 | oo 240,419 | oo 233,169 0 240,419 (V1 (V] IR 0 e 2,435 |02/15/2032(1...........
36201D QS 4 |GNMA PASS TH #580165 09/15/2010| PAID ON PRINCIPAL... . 5,309 | oo 5309 | . 5,400 0 5,309 (V1 (V1 IO 0 | e 44 12/15/2017|1...........
36201D SR 4| GNMA PASS TH #580228 09/15/2010{ PAID ON PRINCIPAL... 43,774 43,774 42,898 0 43,774 0 05/15/2018|1...........
36201E M7 2| GNMA PASS TH #580982 .| 09/15/2010| PAID ON PRINCIPAL... 83,830 ..83,830 82,586 0 83,830 0 02/15/2032 1.
36201F CW 5| GNMA PASS TH #581585 09/15/2010{ PAID ON PRINCIPAL... 170,905 | ..ocovvvrne. 170,905 | .ovvovernene 171,893 0 170,905 0 10/15/20171...........
36201F XP 7| GNMA PASS TH #582186 09/15/2010| PAID ON PRINCIPAL... 78,246 ..78,246 77,396 0 78,246 0 01/15/2032(1...........
36201F 5T 0| GNMA PASS TH #582358 09/15/2010{ PAID ON PRINCIPAL... 101,992 | ..o 101,992 | oo 103,421 | covevvine 103,940 0 101,992 0 10/15/2032(1...........
36201F 5U 7| GNMA PASS TH #582359 09/15/2010( PAID ON PRINCIPAL... 368,532 | ..coovrrrne 368,532 | oo 373,695 | ..coovvrrnnee 373,837 0 368,532 0 10/15/2032[1...........
36201G  TK 1| GNMA PASS TH #582954 09/15/2010| PAID ON PRINCIPAL... 148,053 | ...cccoonnv. 148,053 | .ovvvvvveenne 147,301 .147,305 0 148,053 0 02/15/2032|1...........
36201H 2U 6| GNMA PASS TH #584087 09/15/2010{ PAID ON PRINCIPAL... 54,044 ..54,044 55,091 ...55,330 0 54,044 0 10/15/2032(1...........
36201H 2W 2| GNMA PASS TH #584089 09/15/2010| PAID ON PRINCIPAL... 212,696 | ..coovrrrne 212,696 | ..cooveveneee 216,817 | oo 0 212,696 0 10/15/2032[1...........
36201L  2X 1| GNMA PASS TH #586790 09/15/2010| PAID ON PRINCIPAL... . 3,037 | oo 3,037 | . 3,055 | oo 0 3,037 0 07/15/20331...........
36201M  FN 7| GNMA PASS TH #587073 09/15/2010| PAID ON PRINCIPAL... 39,098 ..39,098 38,828 | .o 0 39,098 0 05/15/2032(1...........
36201M PT 3| GNMA PASS TH #587334 09/15/2010( PAID ON PRINCIPAL... 177,925 | oo 177,925 | v 179,899 0 177,925 0 10/15/2017
36201M PW 6| GNMA PASS TH #587337 .109/15/2010{ PAID ON PRINCIPAL... . 5,945 | .o 5945 | . 6,011 0 5,945 0 10/15/2017
36201M 6K 3| GNMA PASS TH #587774 09/15/2010| PAID ON PRINCIPAL... 60,572 ..60,572 61,433 0 60,572 0 12/15/2017
36201N LN 8| GNMA PASS TH #588133 09/15/2010| PAID ON PRINCIPAL... 16,927 ..16,927 17,218 | oo 0 16,927 0 12115/2017{1...........
36201N M4 9| GNMA PASS TH #588179 09/15/2010| PAID ON PRINCIPAL... . 9,586 ...9,586 | . 9,974 0 9,586 0 01/15/20331...........
36201P 5N 1| GNMA PASS TH #589553 09/15/2010| PAID ON PRINCIPAL... 190,170 | covovvvernees 190,170 | covvvrveinne 193,558 0 190,170 0 12115/2017{1...........
36201S  XE 4| GNMA PASS TH #592077 09/15/2010{ PAID ON PRINCIPAL... 17,120 17,107 0 17,120 0 08/15/20331...........
36201V AE 2| GNMA PASS TH #594105 .| 09/15/2010| PAID ON PRINCIPAL... 348,980 0 348,980 0 09/15/2033| 1.
36201V AF 9| GNMA PASS TH #594106 09/15/2010| PAID ON PRINCIPAL... 127,962 0 127,962 0 09/15/20331...........
36201V A6 9| GNMA PASS TH #594129 09/15/2010| PAID ON PRINCIPAL... 91,886 ..91,886 89,675 0 91,886 0 10/15/20181...........
36201V B4 3| GNMA PASS TH #594159 09/15/2010| PAID ON PRINCIPAL... 53,380 ..53,380 52,096 0 53,380 0 10/15/2018| 1...........
36201V VN 9| GNMA PASS TH #594721 09/15/2010{ PAID ON PRINCIPAL... 10,956 ..10,956 11,042 ) 0 10,956 0 07/15/20331...........
362000 BA 6| GNMA PASS TH #595033 09/15/2010| PAID ON PRINCIPAL... . 5,131 5131 ] 5,231 ) 0 5,131 0 10/15/2032[1...........
36200A HD 4| GNMA PASS TH #595228 09/15/2010| PAID ON PRINCIPAL... 15,596 ..15,596 15,864 ) 0 15,596 0 12115/2017{1...........
36200A HG 7| GNMA PASS TH #595231 09/15/2010{ PAID ON PRINCIPAL... 406,066 | ............. 406,066 | .............. 413,046 ) 0 406,066 0 12/15/20171...........
362000 RE 1| GNMA PASS TH #595485 09/15/2010| PAID ON PRINCIPAL... 28,606 ..28,606 29,098 | ......... 28,879 0 (273) | s 0 (273) 0 28,606 0 12115/2017{1...........
362000 3B  7|GNMA PASS TH #598494 09/15/2010{ PAID ON PRINCIPAL... 88,859 ..88,859 90,122 | oo 89,502 | .ovvereriinn (V[ IO (643) [ oo 0 (643) 0 88,859 0 12/15/2017|1...........
36200E BQ 3| GNMA PASS TH #598647 09/15/2010( PAID ON PRINCIPAL... 267,521 ) 0 267,521 0 04/15/2033
36200E B6 7| GNMA PASS TH #598661 .1 09/15/2010| PAID ON PRINCIPAL... 278,584 ) 0 278,584 0 05/15/2033
36200E CQ 2| GNMA PASS TH #598679 09/15/2010{ PAID ON PRINCIPAL... 55,789 ) 0 55,789 0 05/15/2033
36200E DL 2| GNMA PASS TH #598707 09/15/2010| PAID ON PRINCIPAL... 58,045 ) 0 58,045 0 07/15/20331...........
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36200E DX 6| GNMA PASS TH #598718 09/15/2010| PAID ON PRINCIPAL... 139,595 | ..ovvvernees 139,595 | ..o 147,678 | oo 147,678 | oo (V1 I (CH0EK) T (V1N I (8,083) 0 139,595 0 07/15/2018|1...........
36200E D5 7 |GNMA PASS TH #598724 09/15/2010| PAID ON PRINCIPAL... 306,028 | ....cccvvne 306,028 | ....ccoovenee 308,371 | oereern307,662 | o0 | ceieeeen(1,833) | 0 | (1,633) 0 306,028 0 07/15/20331...........
36200M QW 6| GNMA PASS TH #604469 09/15/2010{ PAID ON PRINCIPAL... 299,079 | oo 299,079 | oo 275,996 | ...cco0rrrn 280,868 | o0 [ 18,211 | 0 [ 18,211 0 299,079 0 07/15/20331...........
36200M RT 2| GNMA PASS TH #604498 09/15/2010{ PAID ON PRINCIPAL... 106,881 | ...ocvevnven 106,881 | .ovovirnne 107,332 (325) 0 106,881 0 07/15/20331...........
36200M SE 4| GNMA PASS TH #604517 .| 09/15/2010| PAID ON PRINCIPAL... 50,258 ..50,258 49,253 621 0 50,258 0 08/15/2018| 1.
36200M SP 9| GNMA PASS TH #604526 09/15/2010| PAID ON PRINCIPAL... 231,337 | oo 231,337 | o 225,625 3,735 0 231,337 0 08/15/2018|1...........
36200M TR 4| GNMA PASS TH #604560 09/15/2010| PAID ON PRINCIPAL... 708,141 | oo 708,141 | oo 708,716 | .ovvvcrrnnee 708,075 | ..oocveennnd (V1 I (51 [ 0 66 0 708,141 0 08/15/2018|1...........
36200M T7 8| GNMA PASS TH #604574 09/15/2010{ PAID ON PRINCIPAL... 236,691 | .o 236,691 | .ooovvvenne 235,359 | ..o 235,577 0 236,691 0 08/15/20331...........
36200M VM 2| GNMA PASS TH #604620 09/15/2010( PAID ON PRINCIPAL... 270,950 | .....coovonee 270,950 | .....coevenee 256,249 | ....cccoonee. 259,127 0 270,950 0 09/15/20331...........
36200M WA 7 |GNMA PASS TH #604641 09/15/2010| PAID ON PRINCIPAL... 89,916 ..89,916 84,667 ...85,599 0 89,916 0 09/15/20331...........
36200M 3K 7| GNMA PASS TH #604802 09/15/2010{ PAID ON PRINCIPAL... 96,345 ..96,345 91,241 | . ..92,379 0 96,345 0 11/15/2033 1...........
36200N RJ 2 |GNMA PASS TH #605389 09/15/2010| PAID ON PRINCIPAL... 386,948 | ...ccoonnen 386,948 | ....cocvvnne 382,293 | ooveiinee 383,034 0 386,948 0 04/15/2034(1...........
362028 X8 6| GNMA PASS TH #608303 09/15/2010{ PAID ON PRINCIPAL... 210,637 | .o 210,637 | oo 211,625 | .o 211,067 0 210,637 0 10/15/2018|1...........
362020 5J 8| GNMA PASS TH #610249 09/15/2010| PAID ON PRINCIPAL... 168,155 | ...ocvevvee. 168,155 | .vvvevriene 166,053 | ...ovvvenvene 166,921 0 168,155 0 07/15/2018|1...........
36202V VT 5| GNMA PASS TH #610926 09/15/2010( PAID ON PRINCIPAL... . 1,900 | oo 1,900 |. 191 | e 1,907 0 1,900 0 07/15/2033
36290N 6C 1 |GNMA PASS TH #613867 .109/15/2010{ PAID ON PRINCIPAL... 265,439 0 265,439 0 09/15/2018
36290Q RQ 0| GNMA PASS TH #614395 09/15/2010| PAID ON PRINCIPAL... 280,861 0 280,861 0 07/15/2018
36290Q TP 0| GNMA PASS TH #614458 09/15/2010| PAID ON PRINCIPAL... 33,773 0 33,773 0 06/15/2018|1...........
36290Q UY 9| GNMA PASS TH #614499 09/15/2010| PAID ON PRINCIPAL... 26,312 | vovvreeerenn26,312 | 027,836 | e 0 26,312 0 06/15/2018|1...........
36290Q VT 9| GNMA PASS TH #614526 09/15/2010| PAID ON PRINCIPAL... 84,823 0 84,823 0 06/15/2018|1...........
36290R QZ 9|GNMA PASS TH #615272 09/15/2010{ PAID ON PRINCIPAL... 114,804 0 114,804 0 07/15/20331...........
36290R Q2 2| GNMA PASS TH #615273 .| 09/15/2010| PAID ON PRINCIPAL... 263,577 0 263,577 0 07/15/2033| 1.
36290R TT  0|GNMA PASS TH #615362 09/15/2010| PAID ON PRINCIPAL... 95,422 0 95,422 0 07/15/2018|1...........
36290R T4 5| GNMA PASS TH #615371 09/15/2010| PAID ON PRINCIPAL... 71,591 0 71,591 0 07/15/20331...........
36290R YE 7|GNMA PASS TH #615509 09/15/2010| PAID ON PRINCIPAL... 289,936 | ..cooverrne 289,936 | ..cooverennee 267,964 | ...oocovnee. 272,314 | oo (V1 IO 17,622 | oo ([ I 17,622 0 289,936 0 08/15/20331...........
36290R YM 9| GNMA PASS TH #615516 09/15/2010{ PAID ON PRINCIPAL... 86,165 ..86,165 81,587 | v 82,668 | ....covvennnn (V1 I 3497 | e 0 3,497 0 86,165 0 09/15/20331...........
36290R ZJ  5|GNMA PASS TH #615545 09/15/2010| PAID ON PRINCIPAL... 269,025 | ....coovvnee 269,025 | ........co.... 251,575 | vooieeeren253,919 | 0 [ 15,106 | a0 [ e 15,106 0 269,025 0 09/15/20331...........
36290R 4Y 6|GNMA PASS TH #615639 09/15/2010| PAID ON PRINCIPAL... 47,108 .47,108 44,536 2,021 0 47,108 0 09/15/20331...........
36290R 5E 9| GNMA PASS TH #615645 09/15/2010{ PAID ON PRINCIPAL... 126,465 | ......coooe. 126,465 | ..oooverene 116,966 | ..coovvrne. 119,265 | covovervriennnn (V1 I 7,200 | coovervrieinnn (0 [ I 7,200 0 126,465 0 09/15/20331...........
36290S BW 0| GNMA PASS TH #615753 09/15/2010| PAID ON PRINCIPAL... 125,598 | ...oocvvvneen 125,598 | covvveviinne 123,086 | ..ovvvrnvene 124,067 | oo (V1 IO 1,631 | s (V1N IO 1,531 0 125,598 0 08/15/2018|1...........
36290X JW 1| GNMA PASS TH #620477 09/15/2010| PAID ON PRINCIPAL... . 6,909 | .oovcrieiin 6,909 | . 6,559 281 0 6,909 0 08/15/2033|1...........
36290X PJ 3| GNMA PASS TH #620625 09/15/2010( PAID ON PRINCIPAL... 175,256 | .oooovvevnee. 175,256 | ..ovvovernne 166,383 6,739 0 175,256 0 09/15/2033
36290X QX 1| GNMA PASS TH #620670 .109/15/2010{ PAID ON PRINCIPAL... 10,886 ..10,886 10,307 463 0 10,886 0 09/15/2033
36290X 4B 3| GNMA PASS TH #621018 09/15/2010| PAID ON PRINCIPAL... 205,004 | ..cooovvnne 205,004 | ..o 206,542 (753) 0 205,004 0 10/15/2018
36291A D6 3| GNMA PASS TH #622125 09/15/2010| PAID ON PRINCIPAL... 126,811 | v 126,811 | v 127,722 | e 127,267 | oo (V1 I (G574 [ 0 (457) 0 126,811 0 10/15/2018|1...........
36291Q BW 3| GNMA PASS TH #634653 09/15/2010| PAID ON PRINCIPAL... 435913 | oo 435913 | oo 443,035 | ...cooovrvnes 440,779 | oo (V) IO (4,867) | woovveverrirens (1 IO (4,867) 0 435913 0 12/15/2034/1...........
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36291R RF 1| GNMA PASS TH #635986 09/15/2010| PAID ON PRINCIPAL... 12,579 12,579 12,785 | i 12,712 | e (V1 I ((5)] [ 0 (133) 0 12,579 0 (V1 IR [V I 105 | 12/15/2034| 1...........
36291R  2G 6| GNMA PASS TH #636275 09/15/2010| PAID ON PRINCIPAL... 6,751 ....8,751 6,670 | .oooovvererrrnn8,693 | i (U1 I 58 [ o 0 58 0 6,751 0 (V] IR (1 IO 57 03/15/2035/1...........
36291S VW 7| GNMA PASS TH #637029 09/15/2010{ PAID ON PRINCIPAL... 133,389 0 133,389 0 12/15/2034/1...........
36292F S2 4| GNMAPASS TH #647737 09/15/2010| PAID ON PRINCIPAL.......ccovveee | crrrerimrineeieninninens | cevevries 1,054,816 | ...........1,054,816 | ...........1,042,617 | ... 1,045,747 | ..occeoivien0 | 09,068 | 0 | 9,088 | e [V I 1,054,816 | ...cccoonve. 0 08/15/2035(1...........
36292H S6 1 |GNMA PASS TH #649541 .| 09/15/2010| PAID ON PRINCIPAL... 321,015 0 321,015 0 11/15/2035| 1.
36225A TG 5| GNMA PASS TH #780551 09/15/2010| PAID ON PRINCIPAL... 5,387 0 5,387 0 04/15/2027{1...........
36225A YM 6| GNMA PASS TH #780716 09/15/2010| PAID ON PRINCIPAL... 3,858 0 3,858 0 02/15/2028|1...........
36225B 2L 1| GNMA PASS TH #781679 09/15/2010{ PAID ON PRINCIPAL... 229,666 | ........c..... 229,666 | ... 224,140 | ............ 225855 | cocoorrvcrinnn (V1 I 3,811 0 229,666 0 12/15/2018/1...........
36241K BF 4| GNMA PASS TH #781838 09/15/2010( PAID ON PRINCIPAL... 99,301 ..99,301 108,344 | .............. 105,817 | oocooriinneens (V1 I (6,516) ) 0 99,301 0 12/15/2029(1...........
36241K BG 2| GNMA PASS TH #781839 09/15/2010| PAID ON PRINCIPAL... 57,233 .57,233 61,953 ....(3,004) ) 0 57,233 0 06/15/2025(1...........
36241K BL 1| GNMA PASS TH #781843 09/15/2010{ PAID ON PRINCIPAL... 70,559 ..70,559 74,421 vereennnn(2,569) ) 0 70,559 0 11/15/2028|1...........
36241K BM 9| GNMA PASS TH #781844 09/15/2010| PAID ON PRINCIPAL... 823,941 | .o 823,941 | oo 867,520 | ..............857,824 | ..o (VN I (33,883) | ..overreraene (V[ R (33,883) 0 823,941 0 03/15/2032(1...........
36241K CT 3| GNMA PASS TH #781882 09/15/2010{ PAID ON PRINCIPAL... 146,034 | .......c...... 146,034 | ..cooovvne 156,436 | ..ccovvven. 154,281 | i (1 IO (8,247) | oo (V[ IO (8,247) 0 146,034 0 03/15/2035(1...........
36241K CU 0| GNMA PASS TH #781883 09/15/2010| PAID ON PRINCIPAL... 114,332 | oo 114,332 | v 122,457 | ot 120,797 | e, (V1 I (6,465) | ..o (V1N I (6,465) 0 114,332 0 03/15/2035(1...........
36241K CV 8| GNMA PASS TH #781884 09/15/2010( PAID ON PRINCIPAL... 158,888 ) 0 158,888 0 03/15/2035,
36241K DH 8| GNMA PASS TH #781904 . 109/15/2010{ PAID ON PRINCIPAL.......coovvviver | verrmrererieiseneiieins | cervreenns 1,265,120 0 04/15/2035
36225C PC 4|G2(ARM) #80418 3.375 09/20/2010{ PAID ON PRINCIPAL... 1,019 1,019 1,021 0 06/20/2030
36202K 6Z 3|G2(ARM) #8988  3.125......ccccocmirine 09/20/2010( PAID ON PRINCIPAL... 11,664 11,664 11,689 | oo 11,567 | e (V1 I 97 | e 0 97 0 (V1 I (1 IO 78 |10/20/2026|1...........
59022U AA 1 |MLMT 2005-GN1 A 5.145 09/16/2010| PAID ON PRINCIPAL... 108,999 | ...cccoovuee. 108,999 | .oovvvvrinne 112,083 | cooireerr 112,083 | o (V1 I (3,085) [ oo (V1N I (3,085) 0 108,999 0 (V1 IR [V I 932 |06/16/2023|1...........
831641 DK 8| SBIC 2002-P10B 1 5.199 08/10/2010] PAID ON PRINCIPAL... 37,914 37,914 37,914 | 37,914 | (] IS (L 0 0 0 37,914 0 [V I [ 497 | 08/01/20121...........
0399999. Total - BONAS = U.S. GOVEIMIMENL. ... vvuieiiisieistisssiesesissess sttt nnsnnins | cransians 31,471,053 | ........ 31,471,053 32,035,889 | .........31,243,094 | ..o [V 227,959 | oo, [V 227,959 | oo 0| e 31,471,053 | oo 0 0 [ i 0 .. 406,492 XXX... | . XXX...
Bonds - All Other Government
013051 CR  6|ALBERTA (PROVINCE OF) 5.930 . 109/16/2010] REDEEMED...........ccoosverrrrrrinnns 494,715 | oo 494715 | oo 501,552 | ...ccer. 498,440 | oo (V1 I (P27 ) I 0 (282) 0 498,158 0 (3,443) | ...... (3,443)| ...... 14,668 |09/16/2016( 1FE......
01306Z CH 2|ALBERTA (PROVINCE OF) 4.000 . 109/01/2010| MATURED 2,000,000 | ...covonee 2,000,000 | ..ccveneee 1,996,420 | ...........1,999,120 | ..covrvirin LV IS 880 | .o 0 880 0 2,000,000 0 (V1 IR 0 . 40,000 |09/01/2010| 1FE......
110709 EY  4|BRITISH COLUMBIA (PROV 6.375 . 108/23/2010] MATURED.........coomremermerirnerenes | oveerseinerseesinensenins | evereeens 5,000,000 | ..ooovne 5,000,000 | ..ocvvnee 5,040,950 | ..........5,002,750 | ...coorirrnnens (V1 I (VA £10) ) (V1 I (2,750) | ovvrrernens 0 | v 5,000,000 | coovvvrnnennd 0 (V] I 0. 159,375 | 08/23/2010| 1FE......
135087 XY 5| CANADA TREASURY BONDS 4.000. . 109/01/2010| VARIOUS.......coovemiireieiernriniins | erierenieeeiissiesenins | crenins 36,004,220 | ......... 36,000,000 36,316,150 | .........36,123,435 | .....ccovvvneee. (VN I (119,864) | ...cvovvvnne. (VN I (119,864) | ..oovvvcerncnd (1 I 36,003,571 | .coovvvrenne. 0 649 | ....coo..u 649 |..... 715,288 |09/01/2010 1FE......
803854 HJ 0| SASKATCHEWAN (PROVINCE 6.150.. . 109/01/2010] MATURED........coouvemriirrerrienes | oveernerseriessinessenins | evereeens 6,000,000 | ........... 6,000,000 5,950,200 0 15,220 | o0 | 5,220 | .0 | 1000006,000,000 | oo [ o0 [ 0 [ 184,500 | 09/01/2010| 1FE......
891288 AC 6|TORONTO (CITY OF)  6.250 . 108/03/2010] MATURED.........cooueemermerirenernenes | oveerseineesenesnessenins | oeverneeens 3,000,000 | ..ccovrnee 3,000,000 2,978,040 0 2,100 | 0 | 2,100 | o0 | 0000000.3,000,000 | viviieen0 | eviiiieenn0 | v l0 | 93,750 | 08/03/2010 1FE......
Q0819A CT  5|AUSTRALIAN GOVERNMENT 5.250. .1 08/15/2010] MATURED.........oovvvernriririnieinns | reveersnneeenssseesnnin | evennaee 27,788,400 | ......... 27,788,400 27,116,295 | ........27,707,088 | .....ccovvurec. (VN 137,756 | covveerri ([ I 137,756 | ...(246,280) | ......... 27,598,563 189,837 0. 189,837 |..... 729,446 |08/15/2010( 1FE......
000000 00 O|INTERNATIONAL BANK FOR 4.800. ..|07/26/2010| MATURED 2,000,000 | ..covrnee 2,000,000 2,070,514 0 (PRI )| — 0 (23,138) 0 2,000,000 0 (V] I 0 e 8,000 |07/26/2010( 1FE......
13509P AT 0 CANADA HOUSING TRUST 3.550 . 109/15/2010] MATURED 8,000,000 | ..cooooec 8,000,000 | ..cooo.ce 7,991,230 | .00 7,998,406 [ .o (U] 1594 | i, 0 | e 159 | o 0] i 8,000,000 | ..ooovrvnnnnns 0 0 | o 0]... 142,000 | 09/15/2010| 1FE......
1099999. Total - Bonds - All Other GOVEMMENL. .........iueuiierieiiesirissiessrssiss st | cvsscens 90,287,335 | ......... 90,283,115 89,961,351 | .........90,345,058 | .......ccoooe.ud 0 [ s 1,515 | i 0 ] s 1,515 | ...(246,280) | ......... 90,100,293 189,837 | ...... (2,794)|.....187,042 |..2,087,026 XXX... [.XXX...
Bonds - U.S. States, Territories and Pc
641458 RJ  5|NEVADA GO LMT TAX S8/9 7.000 08/01/2010| MATURED 360,000 | ..oovvrrrnen 360,000 | .oovvrnnen 359,820 | ..oceern359,950 | oo (V1 I 50 [ o 0 50 0 360,000 0 (0[N IO 0] . 12,600 |08/01/2010(1...........
.......... 0 v 0 0 0] 0 0 0 0 0 (O SOOI o I [PSOOROOOO o I [SURTOOOTRN VRO
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ........iuuiiiiiiieririsiseissiesers st snens 360,000 | ..oovonrenns 360,000 | ..oocvrnenes 359,820 | ..o 359,950 | oo (U I 50 | oo 0 50 0 360,000 0 0 | i 0] . 12,600 XXX... [.XXX...
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Bonds - U.S. Political Subdivisions of States, Territories and P ions
472628 QA 7 |JEFFERSON CNTY CAP WTS 5.000......... |..... 12/29/2009| WH MELL ASSOCIATES (V1 ST 0 [V I 0 0 20 | 0 0 0 0 (V1 (V] I 0 | e 646 |04/01/2021| 2FE......
511859 BF 6 |LAKELAND SCH DIST LACK 8.875.. 08/15/2010{ MATURED.......coonvverniierinrins 115,000 | .......c..... 115,000 | .o 115,000 | vovvoveneee 115,000 | cooovvrrricnnnn 0 115,000 | vovvevrireen [0 | il | 5,103 |08/15/2010(1...........
566897 RS 5|MARICOPA CO SCHDIST # 5.000.. .1 07/01/2010] MATURED..........ccvvervrerirrirennne 5,000,000 5,247,600 5,034,200 0 ..5,000,000 | coovvrveeen0 | 0 |0 [ 125,000 | 07/01/2010
686659 EU 3| ORLEANS PARISH SCHDIS 5.500........ccc. | vooue 09/01/2010] REDEEMED........cooosiiiinneinriinnnns | seerserissinsnsssnsssissnes | ervssnennns 1,130,000 | ...........1,130,000 | ..cccoonvee 1,130,000 | ........... 1,130,000 | .ooviviinnens 0 . 21,130,000 | o0 | i | 0 | 31,075 109/01/2020 2...........
2499999. Total - Bonds - U.S. Political Subdivisions of States, Territories & POSSESSIONS. ... | ovesinees 6,245,000 | ........... 6,245,000 | ........... 6,492,600 | ........... 6,279,200 | .ooovririnnns 0| .e(34,200) | o0 | i n(34,200) | o0 | i 6,245,000 | oo |0 | i 0. 161,824 |...... XXX... [.XXX..
Bonds - U.S. Special R and Special A t
059229 AH  7|BALTIMORE PORT FACILIT 6.500.. .1 09/29/2010] REDEEMED 5,000,000 | ........... 5,000,000 ....5,000,000 ..5,000,000 | .coovrveea [ eiviieinend0 |0 [ 106,528 | 12/01/2010
107191 BG  2|BRENT UTIL BD WAT & SE 7.500........c.... | . 09/01/2010| MATURED..........ocvrmrrririreririnne 40,000 ..40,000 40,722 40,000 | .coovvreeen0 [ o0 | cviieennl0 | 1,500 {09/01/2010(1...........
154727 BW  0|CENTRAL OKLAHOMA TRANS 9.000........ ] ..... 07/01/2010| MATURED.........ccvvervrrrirerirenne 200,000 | ..coovrrrnee 200,000 | ..oooorenee 200,000 | ..ovvvrneee 200,000 | ..coorrernens (VI IO (V] I 0 0 0 200,000 0 07/01/2010( 1FE......
235416 E4 2 |DALLAS WATERWORKS & SE 5.000......... | ..... 08/13/2010{ REDEEMED............corvvvrerreririnee 170,000 | ..oovverne 170,000 | .ovvvernene 169,352 | .ovvrvrrnee 169,628 | ...covvrvennnn (V1 I 24 | 0 24 0 169,652 0 10/01/2018| 1FE......
251255 SP  1|DETROIT WATER SUPPLY S 6.250........... | ..... 07/01/2010| PAID ON PRINCIPAL.......cccovvens | werrerirmrerneeieniseennees | cevvevnes 1,335,000 | ........... 1,335,000 | .coovvvene 1425313 | .......... 1,343,130 | oo (V1 I (8,130) [ +ovvverererrene (V] I (8,130) [ .vvvvverecns [V I 1,335,000 | .coovrrnnens 0 07/01/2012|1...........
273793 CL  1|EAST MUSKINGUM WTR AUT 6.375......... | ..... 07/01/2010{ MATURED.......coconvverniirernrins 155,000 | ...ccovvene. 155,000 | voovvvernene 155,000 0 155,000 0 07/01/2010
273793 DY  2|EAST MUSKINGUM WTR AUT 6.500.. .107/01/2010] MATURED..........ocveervririrrirnnne 80,000 ..80,000 80,000 0 80,000 0 07/01/2010
387814 BE 5|GRANT CO PUB HOSP(SAMA 5.250......... | ..... 09/01/2010] VARIOUS.........cooorerrirrinrinens | seereriereineesssiseisnees | evvineennes 1,851,870 | ........... 1,850,000 | ...ccoeeue 1,874,143 | ... 1,851,610 | o0 [ eieieac(1,610) | e [ e (1,610) | e [V I 1,850,000 | ..oovvevnnens 0 09/01/2013| 6*.........
442348 PB 8 |HOUSTON AIRPORT SYSTEM 6.750........ | ..... 07/01/2010{ PAID ON PRINCIPAL... 515,000 | .ooovvverrnns 515,000 | .ooovvrrnrnes 530,321 0 515,000 0 07/01/2012(1...........
454797 P8  8|INDIANAHLTH FAC (RIVE 5.000.......c.ccoee | voue 08/01/2010| MATURED..........ccvoervrrrrerirenne 190,000 | ..eovvvereees 190,000 | woovvvveirnne 188,366 0 190,000 0 08/01/2010| 2FE......
45884A PT 4 |INTERMOUNTAIN PWR AGY 6.150.......... | ..... 07/01/2010{ PAID ON PRINCIPAL... 105,000 | .oooovvvnnen 105,000 | covvrvrrenne 101,489 0 105,000 0 07/01/2014| 1FE......
478271 CX  5[JOHNSON HLTH & ED(JOHN 5.125.......... |..... 07/01/2010] MATURED..........ccvvverinrrierienins | cerrerienineeienisniinens | cevnniies 1,400,000 | ...........1,400,000 | ...........1,470,490 | ...........1,403,822 | ....cccccccoecc.0 | treeereenn(3,822) | 0 | eieind(3,822) | e [V I 1,400,000 | ....cccoouee. 0 07/01/2010| 1FE......
491566 FD 2 |KENTUCKY TURNPIKE TOLL 6.000.......... |..... 07/01/2010{ PAID ON PRINCIPAL... 425,000 . , 0 425,000 0 07/01/2011|1...cco.nce
497766 AV 7 |KISKI VALLEY WATER PCR 6.125...........c. | v.ue. 07/01/2010{ PAID ON PRINCIPAL... 75,000 ..75,000 73244 | v 74,627 373 0 75,000 0 07/01/20131...........
550295 BK  4|LUMPKIN CO HOSP AUTHR 6.600........... | ..... 09/01/2010| MATURED.........ccvovrvrerirrirenne 50,000 ..50,000 51,406 | ..oovvvrrrnns 50,056 (56) 0 50,000 0 09/01/2010| 1...........
576047 NY 6|MASSACHUSETTS WATER PO 5.450....... | ..... 08/02/2010( PAID ON PRINCIPAL... 295,000 | ..coovrvrnee 295,000 | ..oooocrenee 293248 | ....ccoonee. 294,522 478 0 295,000 0 02/01/20131...........
576047 RZ 9|MASSACHUSETTS WATER PO 5.450. 08/02/2010( PAID ON PRINCIPAL... 5,000 .....5,000 4,970 | oo 4,992 8 0 02/01/2013
596564 EB 6| MIDDLESEX CO IMPT (YOU 5.125.. .| 09/09/2010| REDEEMED ..5,000,000 | ..coovrnee 5,000,000 ,952,400 0 07/01/2016
659009 LM  4|ND ST UNIVAGRIC & APP 6.250........cc.ce. | wovne 09/01/2010| MATURED..........cccooovrirniierirens 60,000 ..60,000 61,292 (47) 0 60,000 0 09/01/2010{1...........
665297 AM 9| NORTHERN INYO CNTY LOC 5.100......... |..... 09/27/2010| THE MUNI CENTER 264,868 | ... 265,000 265,000 | ..cooorvrrrirerirnns 0| ...265,000 | .ooovvirriennc0 | e [ 265,000 0 265,000 0 12/01/20146*.........
000000 00 0|STPAUL EXHIBIT HALL P 6.000.........cccoe. | coune 08/01/2010| REDEEMED...........cosvvvnirrrirnes 120,000 | ..oovvennees 120,000 | coovverrrrinne 120,000 | coovvererierireiins 0 | 120,000 | coovvivvriniennd0 | e | e 120,000 0 120,000 0 02/01/2017| 6*.........
882719 A@ 6| TEXAS ST PARTN INT-LEA 6.350.........cc.. | .eeee 09/01/2010| REDEEMED.........ccovvvvnirrerirns 68,471 ..68,471 69,242 | oo 68,590 (41) 0 68,549 (V8 I )] ()] s 747 [12/01/2013| 1...........
956848 BV 6| WEST WHITELAND MUN AUT 6.400......... | ..... 09/15/2010| PAID ON PRINCIPAL... 170,000 | .ooovvvernees 170,000 | .ovvevernene 170,000 0 0 170,000 0 09/15/2013|1...........
31349G  5Z 8|FH (ARM) #755364 2.451......ccccovvvireves | venne 09/15/2010{ PAID ON PRINCIPAL... 1,609 | oo 1,609 1,622 1 0 1,609 0 01/01/2029{1...........
31349G 5Z 8|FH(ARM) #755364 2.598........ccccocrvurer | ceenn 07/15/2010{ PAID ON PRINCIPAL... 802 [ oo 802 | oo 808 5 0 802 (V1 (V] IR LV I 2 101/01/2029{1...........
313498 KR  3|FH (3/1 ARM) #781204 2.605.........ccccouuves | conne 09/15/2010| PAID ON PRINCIPAL... 133,114 | oo 133,114 | v 132,948 876 0 133,114 (11 I (V1 I (U IO 304 |02/01/2034|1...........
31295N  AQ  1|FH (5/1 ARM) #789015 2.605.........ccccrvres [ vnne 09/15/2010{ PAID ON PRINCIPAL... 636 | corerrriand 636 | oo 638 11 0 636 (V1 IO (0 IO (V) IO 3 102/01/2032|1...........
31292G PC  4|FHLMC GOLD PASSTHRU  7.500............ | ... 09/15/2010| PAID ON PRINCIPAL... 1,728 1,728 1,701 24 0 1,728 0 09/15/2025|1...........
31292G 6K  7|FHLMC GOLD PASSTHRU  7.000 09/15/2010| PAID ON PRINCIPAL... 4,695 | ..o 4,695 4,635 64 0 4,695 0 10/15/2029
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31335G  LZ 6|FHLMC GOLD PASSTHRU 09/15/2010| PAID ON PRINCIPAL... . 4,716 4716 4,642 | oo 4,652 | oo (V1 I 64 | 0 64 0 4,716 [V I (V1 IR 0 | e 68 |09/15/2025|1...........
31335G NC  5|FHLMC GOLD PASSTHRU 09/15/2010| PAID ON PRINCIPAL... 13,497 ..13,497 12,602 | oo 12,913 | o (VN I 584 | oo 0 584 0 13,497 (V1 (V] IR (U I 148 | 04/15/2026] 1...........
3128FA BK 2 |FHLMC GOLD PASSTHRU 09/15/2010| PAID ON PRINCIPAL... . 248 | oo 246 | oo 230 [ s 236 | oo (V1 I L[V 0 10 0 246 (V1 (V1 IO (0 I 3 | 04/15/2026(1...........
31294) PK  8|FHLMC GOLD PASSTHRU 09/15/2010{ PAID ON PRINCIPAL... 22,231 .22,231 166 0 22,231 0 04/15/20111........c.
31335K GQ  3|FHLMC GOLD PASSTHRU .1 09/15/2010| PAID ON PRINCIPAL... . 8,095 | .ovvvrririan 8,095 |. 7,973 0 8,095 0 12/15/2010{ 1.
31335K HL 3| FHLMC GOLD PASSTHRU 09/15/2010{ PAID ON PRINCIPAL... 10,154 .10,154 | . 9,802 0 10,154 0 04/15/2011{1...........
3128GW SZ  2|FHLMC GOLD PASSTHRU 09/15/2010| PAID ON PRINCIPAL... 233,412 | v 233412 | oo 234,616 0 233,412 0 11115/2017{1...........
3128GW US  5|FHLMC GOLD PASSTHRU 09/15/2010{ PAID ON PRINCIPAL... 103,085 | ..overvrne 103,085 | .ovveverene 103,150 0 103,085 0 1111512017 1...........
31283) QC  8|FHLMC GOLD PASSTHRU 09/15/2010( PAID ON PRINCIPAL... 17,169 .17,169 16,203 0 17,169 0 01/15/2011|1...........
31283) RT  0|FHLMC GOLD PASSTHRU 09/15/2010| PAID ON PRINCIPAL... . 5,660 | ..ooorrrennnnns 5,660 | . 5,676 0 5,660 0 03/15/2011{1...........
3128CU GZ  3|FHLMC GOLD PASSTHRU 09/15/2010{ PAID ON PRINCIPAL... 103,033 | .oovvirrnes 103,033 | ovivirene 107,033 0 103,033 0 04/15/2022(1...........
31345F XK  6|FHLMC 75 DAY PASSTHRU 7.500........... |..... 09/15/2010| PAID ON PRINCIPAL... . 253 | o 253 251 0 253 0 08/15/2018|1...........
313858 B4  9|FN (ARM) #550959 3.142......cccccoovirvr | 09/25/2010{ PAID ON PRINCIPAL... . 2814 | oo 2,814 |. 2,858 0 2,814 0 08/01/2029{1...........
313858 B4  9|FN(ARM) #550959 3.202........cccccvurire | onne 08/25/2010( PAID ON PRINCIPAL... . 2,725 2,725 | 2,768 0 2,725 0 08/01/2029| 1...........
313858 B4 9|FN(ARM) #550959 3.228........ccccoommrine | o 07/25/2010| PAID ON PRINCIPAL... 38,824 ..38,824 39,438 0 38,824 0 08/01/2029
31379X  VF  9|FN (10/1 ARM #432714 .1 09/25/2010{ PAID ON PRINCIPAL... . 5,612 | oo 5612 |. 5,698 0 5,612 0 12/01/2027
31402Q 5N 7|FN (10/1 ARM #735353 09/25/2010( PAID ON PRINCIPAL... 357,463 | ....ccovvne 357,463 | .oocvne 377,645 (20,182) 0 357,463 0 03/25/2035|1...........
31402Q 5N 7|FN (10/1 ARM #735353 07/25/2010| PAID ON PRINCIPAL... . 3,151 | oo 3,151 |. 3,328 (178) 0 3,151 0 03/25/2035(1...........
31405T ZC  9|FN (10/1 ARM #799139 09/25/2010( PAID ON PRINCIPAL... 237,459 | ..cococvvnnee 237459 | .o 238,535 (184) 0 237,459 0 04/01/2035|1...........
31402D GG  9|FN (3/1 ARM) #725699 09/25/2010( PAID ON PRINCIPAL... .. 6,165 0 6,165 0 08/01/2034{1...........
31402D GG  9|FN (3/1 ARM) #725699 07/25/2010{ PAID ON PRINCIPAL... 579,240 0 579,240 0 08/01/2034{1...........
31404M BN 7 |FN (3/1 ARM) #772345 .| 09/25/2010| PAID ON PRINCIPAL... 498,538 0 498,538 0 03/01/2034| 1.
31405N  4F  9|FN (3/1 ARM) #794722 09/25/2010( PAID ON PRINCIPAL... . 4,947 0 4,947 0 10/01/2034{1...........
31405N  4F  9[FN (3/1 ARM) #794722 08/25/2010| PAID ON PRINCIPAL... . 9,600 0 9,600 0 10/01/2034{1...........
31385H 6B 3 |FN (5/1 ARM) #545466 09/25/2010( PAID ON PRINCIPAL... . 500 0 500 0 01/01/20321...........
31385H 6B 3|FN (5/1 ARM) #545466 08/25/2010( PAID ON PRINCIPAL... . 996 0 996 0 01/01/2032(1...........
31389D W4  5(FN (5/1 ARM) #622667 09/25/2010( PAID ON PRINCIPAL... . 6,601 0 6,601 0 12/01/2031{1...........
31371F EG 3| FNMA PASS TH #00250435 7.000............. | ..... 09/25/2010| PAID ON PRINCIPAL... . 4,352 0 4,352 0 01/25/20111...........
31360M 4P 2 |FNMA PASS TH #10730 09/25/2010{ PAID ON PRINCIPAL... . 212 [ i 212 221 | e 222 (V1 I Q1)) [ 0 (10) 0 212 0 12/25/2014/1...........
313685 RF 8| FNMA PASS TH #198586 09/25/2010( PAID ON PRINCIPAL... . 977 | oo 977 | o 1,056 | oo 987 | e (V1 I (GL0) ] - 0 (10) 0 977 0 05/25/2012|1...........
31371F AL 6|FNMA PASS TH #250311 07/25/2010{ PAID ON PRINCIPAL... 76 .76 0 0 ... 76 0 08/25/2010(1...........
31371F B4 3| FNMA PASS TH #250359 09/25/2010( PAID ON PRINCIPAL... . 3,962 ...3,962 123 0 3,962 0 10/25/2025(1...........
31371F  E9 9| FNMA PASS TH #250460 .1 09/25/2010| PAID ON PRINCIPAL... . T2 | o 7,112 217 0 7,112 0 01/25/2026( 1.
31371M DT 1 |FNMA PASS TH #255814 09/25/2010{ PAID ON PRINCIPAL... 61,396 ..61,396 83 0 61,396 0 08/25/2035(1...........
31371M  3W  5[FNMA PASS TH #256513 09/25/2010( PAID ON PRINCIPAL... 30,512 ..30,512 640 0 30,512 0 12/25/2036| 1...........
313730 EF  8|FNMA PASS TH #290034 09/25/2010| PAID ON PRINCIPAL... . 2,571 | oo 2,571 29 0 2,571 (V1 IO (0[N IO (0 I 34 |08/25/2024|1...........
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313730 BT  3|FNMA PASS TH #303450 09/25/2010| PAID ON PRINCIPAL... 4,751 4,751 4,558 151 0 4,751 [V I (V1 IR 0 | e 46 | 08/25/2025|1...........
313730 QP  5[FNMA PASS TH #303862 09/25/2010( PAID ON PRINCIPAL... 5,334 .....5,334 5,346 22 0 5,334 (V1 (V] IR (1 IO 56 |02/25/2011|1...........
31375F MB  1|FNMA PASS TH #333454 09/25/2010( PAID ON PRINCIPAL... 1,124 1,078 36 0 1,124 (V1 (V1 IO 0| v 13 [02/25/2026(1...........
31382M  ZX  5|FNMA PASS TH #486858 09/25/2010( PAID ON PRINCIPAL... 43,7112 44,231 (379) 0 43,712 0 03/25/2029|1...........
31383P 2Y  1|FNMA PASS TH #509391 .| 09/25/2010| PAID ON PRINCIPAL... 376 7 0 376 0 09/25/2029( 1.
31383V ED  1|FNMA PASS TH #514132 09/25/2010{ PAID ON PRINCIPAL... 17,168 289 0 17,168 0 08/25/2029{1...........
31384D EP  3|FNMA PASS TH #520442 09/25/2010( PAID ON PRINCIPAL... 312 (8) 0 312 0 10/25/2029(1...........
31360G 4K  6|FNMAPASS TH #6226  11.000........cccreve. | vovne 08/25/2010{ PAID ON PRINCIPAL... 95 w95 | 100 | 95 0 {0 [ I 0 0 0. 95 0 12/25/2015/1...........
313898 3C  6|FNMA PASS TH #634495 5.500............... | ..eee 09/25/2010( PAID ON PRINCIPAL... 133,816 | .oovvverneen 133,816 | oo 136,419 | v 136,120 0 133,816 0 03/25/2017|1...........
31391T UL  0|FNMA PASS TH #676587 5.500. 09/25/2010( PAID ON PRINCIPAL... M1,371 | e 111,371 | e 111,823 | v 111,633 0 111,371 0 12/25/2032(1...........
31360H UK 5|FNMA PASS TH #6886 11.000.. 07/25/2010{ PAID ON PRINCIPAL... 14 .14 (L 14 0 ... 14 0 08/25/2015(1...........
31360 BB 2|FNMAPASS TH #7234  11.000......cccccrne | veene 09/25/2010( PAID ON PRINCIPAL... 998 [ oo 998 | oo 1,037 | e 994 0 998 0 08/25/2011|1...........
31402R  F9  5|FNMA PASS TH#735592 5.000........c.ccc. [ e 09/25/2010{ PAID ON PRINCIPAL.......covvveves | verrrriermrineiinineieins | e 1,979,442 | ........... 1,979,442 | ........... 1,891,913 | ..coooee. 1,916,193 | o0 [ 183,248 | 0 [ 83,248 | (V1N I 1,979,442 | ..o 0 05/25/2034(1...........
31403D SP  5|FNMA PASS TH #745826 6.000............... | ..... 09/25/2010| PAID ON PRINCIPAL... 136,503 135,994 0 136,503 0 07/25/2036|1...........
31405N TV 7|FNMA PASS TH #794464  6.000. 09/25/2010( PAID ON PRINCIPAL... 11,313 ..11,635 ) 0 11,313 0 09/25/2034
31406Y TU 4|FNMA PASS TH #824163  5.500. .1 09/25/2010{ PAID ON PRINCIPAL... 135,915 .136,696 ) 0 135,915 0 04/25/2035)
31407B XH 7|FNMA PASS TH #826080 5.000. 09/25/2010| PAID ON PRINCIPAL.......cccovvens | crrrerimremeeiininninens | cvvverines 1,446,208 . ,505,893 ,685) [ .o [V I 1,446,208 | ............... 0 07/25/2035)
31408G ZW  0|FNMA PASS TH #851357  6.000............... | ... 09/25/2010( PAID ON PRINCIPAL... 152,005 | ..ooovvvnneen 152,005 | covvvrreenne 153,875 | covvvereenne 153,184 | oo (V1 I (1A79) | o (V1N I (1,179) 0 152,005 0 02/25/2036|1...........
31408) D4  0|FNMA PASS TH #852523 5.500.........cc.... | ceo. 09/25/2010( PAID ON PRINCIPAL... 64,430 ..64,430 64,057 0 64,430 0 01/25/2036|1...........
31409T QM 3|FNMA PASS TH #878060 5.500.............c. | ... 09/25/2010{ PAID ON PRINCIPAL... 118,999 | oo 118,999 | oo 117,023 0 118,999 0 03/25/2036|1...........
31410P VC  4|FNMA PASS TH #893511  6.000. 09/25/2010{ PAID ON PRINCIPAL... 17,046 .17,046 17,065 0 17,046 0 08/25/2036|1...........
314100 3G 5|FNMA PASS TH#898199 6.000. .| 09/25/2010| PAID ON PRINCIPAL... 115,454 0 115,454 0 11/25/2036( 1.
31411A  RJ  6|FNMA PASS TH #902389 5.500. 09/25/2010( PAID ON PRINCIPAL... 135,103 0 135,103 0 11/25/2036(1...........
31411Y  VZ  3|FNMA PASS TH#918732 5.500........cccec. | vouue 09/25/2010( PAID ON PRINCIPAL... 37,252 0 37,252 0 06/25/2037|1...........
392056 FS 1|GREATER KY HSGASSIST 6.100......c..... | eeee 07/01/2010| PAID ON PRINCIPAL... 5,000 0 5,000 0 01/01/2024| 2FE......
546265 W2 1|LOUISIANA HSG FIN AGCY 5.600............. | ceone 08/01/2010{ PAID ON PRINCIPAL... 10,000 ..10,000 10,000 0 10,000 0 06/01/2017| 1FE......
60415M RT  3|MINNESOTA HSG FIN AGCY 6.000........... | ..... 07/01/2010{ PAID ON PRINCIPAL... 15,000 ..15,000 15,000 0 15,000 0 01/01/2016| 1FE......
647198 VR  8|NEW MEXICO MTG FIN AUT 6.750........... | ..... 07/01/2010{ PAID ON PRINCIPAL... 5,000 [ .ovverrinrnnns 5,000 5,230 0 5,000 0 07/01/2025| 1FE......
825445 AV 1| SHREVEPORT HOME MTG AU 6.750....... | ..... 09/01/2010{ MATURED........cocovvverrnrirerrnrinns 310,000 | .ooovrvrrrnen 310,000 | .covvrrninee 296,924 0 310,000 0 09/01/2010( 1FE......
899517 DC  7|TULSA CO HOME FINANCE 6.900........... | ..... 08/01/2010| MATURED.........ccvoervrrrrrirenns 2,460,000 | ....coo.c.. 2,460,000 2,395,105 | .........2,456,236 | ..oovvvvienen0 | v 3,764 | 0 | 3764 | 0 | v 2,460,000 | cooovvrnrennd 0 08/01/2010{1...........
91755G 4T  4|UTAHHSG FIN AGCY SFM  6.350..........c. | vovne 07/01/2010{ PAID ON PRINCIPAL... 5,000 5,000 0 5,000 0 07/01/2015| 1FE......
939783 KT 2| WASHINGTON HSG (DIST 1 5.200............ | veeue 07/01/2010{ PAID ON PRINCIPAL... 55,000 55,000 0 55,000 0 07/01/2018
313375 LL 5|FHR 17271 CMO 6.500 .109/15/2010| PAID ON PRINCIPAL... 347,607 ...346,792 0 347,607 0 05/15/2024
3133TB JR 2 |FHR 1998 PE CMO 7.500......ccmcminees [ e 09/17/2010{ PAID ON PRINCIPAL... 11,834 12,278 ..11,800 34 0 11,834 0 10/17/2027
31393) NM  6|FHR 2557 OH CMO 5500, | e 09/15/2010{ PAID ON PRINCIPAL... 2,106,844 | ........... 2,106,844 2,148,322 2,110,282 | o0 | eiiieen(3439) | 0 | (3,439) [ oovvrvernens [V I 2,106,844 | ............... 0 06/15/2031(1...........
31393R PW  4|FHR 2630 HA CMO 3.000......cemervries [ e 09/15/2010| PAID ON PRINCIPAL... 234,831 | oo 234,831 | i 239,307 | .o 238,933 | v [ e (4,103) | (1 IO (4,103) 0 234,831 0 01/1512017|1...........




Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE D - PART 4

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

116030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Accretion Recognized | (11+12-13) | BJAC.V. Disposal Date Disposal Disposal Disposal |During Year| Date (a)
31394 L6 2|FHR 2676 CV CMO 4.000........ccommers | ceene 09/15/2010| PAID ON PRINCIPAL.......ccovveee | corererimrimeeieninninens | cvvevriis 1,121,346 | ........... 1,121,346 | ....cco.... 1,153,151 | ... 1,148,202 | ..coovvvenne. (VN IO (26,857) | ..ovevrernene (V1 IO (26,857) | .ovovvereen [V I 1,121,346 | .ooovvveneee. [V I (V1 IR 0 e 8,065 | 05/15/2016/1...........
313950 KS  9[FHR 2978 LX CMO 4500 [ 09/15/2010| PAID ON PRINCIPAL... 192,331 | o 192,331 | v 201,227 | oo 200,752 | ..cververnens (V1 I (C:720) | (V1 I (8,420) 0 192,331 (V1 (V] IR 0| e 1,483 [12/15/2018|1...........
31392B 6U 5|FNGT 2002-T4 A2CMO  7.000.......ccccreres | vonee 09/25/2010{ PAID ON PRINCIPAL... 11,538 .11,538 11,913 (703) 0 11,538 0 12/25/20411...........
31359V YH O0|FNGT 99-T2A1CMO  7.500.... ] 09/19/2010{ PAID ON PRINCIPAL... . 9,368 ...9,368 | . 9,751 (249) 0 9,368 0 09/19/2025| 1Z*.......
31358F J4 2|FNR1991-11HCMO  7.000. .| 08/25/2010| PAID ON PRINCIPAL... . 306 | ... ...306 294 2 0 306 0 02/25/2021|1.
313921 DF  2|FNR2001-55 PCCMO  6.500... I 09/25/2010{ PAID ON PRINCIPAL... 40,603 ..40,603 40,984 ..40,817 0 40,603 0 10/25/20311...........
31392C MJ  O[FNW 2002-W1 1A4 CMO  6.000........ccoece. | vouee 09/25/2010( PAID ON PRINCIPAL... 145,131 | oo 145131 | e 139,899 | .o 140,881 0 145,131 0 02/25/2042|1...........
3133TL  4S  4|FSPCT-017 A5 7460, [ e 09/25/2010{ PAID ON PRINCIPAL... 94,481 ..94,481 94,467 | ..ovvvrrnnn 94,053 0 94,481 0 07/25/2029(1Z~.......
31392M  EJ  7|FSPCT-411A4CMO  6.500.........couverers | oo 09/25/2010( PAID ON PRINCIPAL... 106,838 | .....cocouc. 106,838 | ..ovvvriene 106,191 | oo 106,233 0 106,838 0 06/25/2032|1...........
31392M  GY 2|FSPCT-42A4CMO  6.500 e 09/28/2010( PAID ON PRINCIPAL... 36,838 ..36,838 36,786 ...36,768 0 36,838 0 02/25/2042|1...........
31393N  TB  5|FSPCT-551A1CMO  6.500.... o 09/25/2010{ PAID ON PRINCIPAL... 24,625 ..24,625 26,064 | . ...26,921 0 24,625 0 04/25/2033(1...........
38374L VC 2| GNR2005-44 VACMO  5.500.......cccccuurrs | wonne 09/20/2010{ PAID ON PRINCIPAL... 133,210 | v 133,210 | v 134,319 | v 133,443 0 133,210 0 05/20/2033|1...........
911760 PZ  3|VENDE 2001-1 2K CMO  7.000.......cccovuere | vrvne 09/15/2010{ PAID ON PRINCIPAL... 475732 | o 475732 | oo 480,828 0 475,732 0 10/15/2015/ 1...........
31392D  YG  1|FNGT 2002-T1110 892, [ 09/25/2010| PAID ON PRINCIPAL... 146,497 | ..ovvvennee. 146,497 | covvvvvnne 113,875 0 146,497 0 04/25/2012|1...........
31392D YG  1|FNGT 2002-T1110 .893 N 07/25/2010| PAID ON PRINCIPAL... 57,424 .57,424 44,637 0 57,424 0 04/25/2012
38373M BC  3|GNR 2001-58 C (PROJECT 5.521 .109/16/2010{ PAID ON PRINCIPAL... 898,356 ....898,356 ...939,063 0 898,356 0 08/16/2027
38373M BC 3 |GNR 2001-58 C (PROJECT 5.521.... 07/16/2010| PAID ON PRINCIPAL... 27,459 ..27,459 28,703 | . ..21,722 0 27,459 0 08/16/2027
38373W  NX 2| GNR 2002-25 C (PROJECT 6.569.........ccc. | vouee 09/16/2010| PAID ON PRINCIPAL... 118,589 | ..oovvenneen 118,589 | .ovvvrivienne 128,581 | oo 121,403 0 118,589 0 09/16/2026|1...........
38373M  FV  7|GNR 2002-56 B (PROJECT 5.134......ccccnee | ruee 09/16/2010| PAID ON PRINCIPAL... 814,464 | .............. 814,464 | .............. 813,446 | ......ccoo..c. 816,121 0 814,464 0 07/16/2024|1...........
38373X 7W 0| GNR 2002-62 B (PROJECT 4.763........ccooe. | vonne 08/16/2010{ PAID ON PRINCIPAL... 2,465,859 | ........... 2,465,859 2,481,656 2474147 | o0 | ien(8,289) | 0 | eien(8,289) | e [V I 2,465,859 | ..oovveernnnd 0 01/16/2025|1...........
38373S B6 3| GNR2003-17 B (PROJECT 4.999.... 09/16/2010{ PAID ON PRINCIPAL... 74,454 ..74,454 78,134 0 74,454 0 10/16/2027|1...........
38373Y UH 5|GNR2003-5 B (PROJECT 4.486. .1 09/16/2010| PAID ON PRINCIPAL... 70,750 ..70,750 70,596 0 70,750 0 10/16/2025( 1.
38373M  JC  5|GNR 2003-88 CA (PROJEC 4.745.............. 09/16/2010| PAID ON PRINCIPAL... 586,485 | ...cocoovrenns 586,485 | ...occoorennn 588,135 . 0. 586,485 0 0. 01/16/2030] 1...........
3199999. Total - Bonds - U.S. Special Revenue & Assessment . i | s 37,992,687 | ......... 37,990,949 | ........ 38,081,493 | ......... ) ,036 | v 0] e 37,946,978 | ..o 0] .. 45709 | ...... 45,709 |..... 755,314 | ...... XXX... |.XXX....
Bonds - Industrial and Miscellaneous
008685 AC 3| AHOLD FINANCE USAINC 8.250............. | ..... 07/15/2010| MATURED.........cccoooevvvriirnriens 2,000,000 | ....cooee 2,000,000 2,249,500 2,019,762 (V1 I (19,762) [ ..oovcvriennd ([ I (19,762) [ ..ooverrnnes (V1 IO 2,000,000 | ..covvrennc (V1 (V1 I 0 . 82,500 |07/15/2010| 2FE......
013817 AP 6|ALCOAINC 5.720.. v [ 07/27/2010| MORGAN STANLEY 601,182 | ..coovvrrrnec 600,000 | .....cccoe.ec 600,000 | ....cccovnee 600,000 | ...coovvernvene (U IO (V1 I 0 0 0. 600,000 (V1 1,182 | oo 1,182 | ... 14,967 |02/23/2019| 2FE......
022098 AK 9|ALTRIAGROUPINC  4.125.... e 09/27/2010| CITIGROUP GLOBAL MARKETS| ........coomvverrernriinens | crvrrrin 1,069,950 258 0. 995,998 0 09/11/2015| 2FE......
03939R AB  6|ARCH WESTERN 6.750. .1 09/09/2010| REDEEMED . 107,193 402 0 105,607 0 07/01/2013
060505 AQ 7|BANK OF AMERICA CORP 6.250.. N 08/27/2010| BAS-MERRILL LYNCH.... e | s 1,066,550 .1,000,000 | ...........1,078,020 | ...........1,078,020 | ...cccoovoveei0 | ceirenn(20,214) | o0 | i (20,214) [ ovovirnnes (V1N I 1,057,806 | ...cocvevren. 0 04/15/2012
12189P AM 4 [BNSF 2002-2 TRUST = 5.140......cccomevrice | e 07/21/2010{ PAID ON PRINCIPAL... 87,480 ..87,480 88,361 | ..ocvvvrrinen 88,108 | ..ovvreerirne (V1 I [(574:) ) I 0 (628) 0 87,480 (V1 (V1 IR 0| et 2,248 |01/15/2021| 1FE......
12200B  AA 6 |BNSF 2004-1 TRUST = 4.575.....cccccomvvnncs | oene 07/15/2010| PAID ON PRINCIPAL... . 1,810 | oo, 1,810 (2) 0 1,810 (11 (V1 IO (U IO 41 101/15/2021| 1FE......
05577@ AG 5|BNSF2009-ASERA  6.550.....ccccconuvurn | vrrne 08/26/2010{ PAID ON PRINCIPAL... 46,454 ..46,454 0 0 46,454 0 02/26/2021(1...........
05577@ AH  3|BNSF2009-ASERB  6.550......ccccccmvurne | ceenn 08/26/2010( PAID ON PRINCIPAL... 44,709 .44,709 0 0 44,709 0 02/26/2021|1...........
05577@ AJ  9|BNSF2009-ASERC  6.550......ccccuuvire | wrene 08/26/2010| PAID ON PRINCIPAL... 13,943 .13,943 0 0 13,943 0 02/26/2021(1...........
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05577@ AK 6|BNSF2009-ASERD  6.550......ccccoeuuver | eene 08/26/2010( PAID ON PRINCIPAL... 14,059 ..14,059 14,059 | oooovvvinne 14,059 | oo (V1 (V1 IR 0 0 0 14,059 [V I (V1 IR [V I 460 |02/26/2021(1...........
05577@ AM  2|BNSF2009-ASERE  6.550......ccccccmuurne | veene 08/26/2010( PAID ON PRINCIPAL... . 5,835 ...5,835 | . 5,835 | oo 5,835 | v (V1 (V1 I 0 0 0 5,835 (V1 (V] IR (U I 191 102/26/2021| 1...........
147446 AM 0| CASE NEW HOLLAND INC  7.125............ [ ... 07/28/2010{ REDEEMED...........ccovverercrrninee 2,071,260 | ..ccooenee 2,000,000 | ..ocveneee 1,995,000 | ........... 1,996,670 | ..ocooovvvrnnen. 0 | o1 [0 [ 461 | (V1N I 1,997,130 | oo 0] ....74130 | .....74,130 | ...... 58,188 | 03/01/2014
165167 BJ 5|CHESAPEAKE ENERGY  7.000............. | ... 08/17/2010| TENDERED 5,132,500 | ........... 5,000,000 5,015,625 5,005,866 0 | oo (L) il | (L 114) | [V I 5,004,752 | oo 0 ...127,748 |...127,748 | ..... 176,944 | 08/15/2014
165167 BN 6|CHESAPEAKE ENERGY  6.625 .1 08/17/2010| TENDERED ..3,704,594 .3,575,000 0 3,555,372 01....149,222 |....149,222 |..... 139,475 | 01/15/2016
12542R  A#  T|CHSINC . 09/21/2010] MATURED........vcniiermnnieierinnes | vernriseereninsississiinnns | corvreenns 1,000,000 | ........... 1,000,000 | ...........1,000,000 | ...........1,000,000 | ...cccovvireea0 | ovivriivriernn0 | evviiiiieecn0 | il | (V1N I 1,000,000 | ..cooorrnen. (V1 IO (0[N IO 0] . 26,250 | 09/21/2014|2...........
125581 FT  0|CIT GROUP 7.000.......cmermirerins | e 09/24/2010| VARIOUS.........ccoonvvrmrrrcrinnrins 214,589 | .o 213,256 | oo 194,596 | ..ocovvnven. 194,59 | ooovvvvrnnnd (V1 (V1 I 0 0 0. 194,596 01 . 19,993 | ...... 19,993 | ........ 6,800 |05/01/2013|4...........
202795 HJ 2 |COMMONWEALTHEDISON 4.740......... |..... 08/15/2010| MATURED.........ccvoererririireenne 2,000,000 | ..coornee 2,000,000 2,000,000 2,000,000 0 20| (VI I (V1 IO [V I 2,000,000 | ..coorvrennc (11 (V1 IO 0 . 47,400 |08/15/2010| 2FE......
20825C AR 5[CONOCOPHILLIPS 5.750...cccocereerins [ o 09/03/2010| CITIGROUP GLOBAL MARKETS| .........ccomevrmrirneerees | cevrernns 1,179,770 | ... 1,000,000 | ...covveee 1,103,150 | ...oovce. 1,101,248 | .vooveen, (V1 I ((CRTAD] —— (V1N I ((CRTA D] — [V I 1,094,877 | oo 0 . 84,893 | ...... 84,893 | ...... 34,819 |02/01/2019| 1FE......
217194 AA  7|COPILLC 3613 [ 09/07/2010| PAID ON PRINCIPAL... 51,468 ..51,468 51,468 | ..oovverirnn 51,468 | ..ovvvverinnn (V1 (V] IO 0 0 0 51,468 (01 (V1 I (O I 465 |12/05/2021
224050 AL 8| COXENTERPRISES (144A) 7.875... 09/15/2010| MATURED..........ccvomrvrirrrerirennns 9,820,000 | ...covvnee 9,820,000 | ........ 11,582,499 10,040,975 | o0 | e (220,975) | wovovvvrerrnn0 [ s (220,975) | ..ovvveennc0 | 00000e9,820,000 | ooocieeend0 | iiien0 | 0 386,663 |09/15/2010
22541L BH 5|CREDIT SUISSE FB USA | 4.875. .108/15/2010] MATURED...........ccoomrerrirrineenne 2,000,000 v 1,993,130 ,998,861 1,139 .0 1,139 48,750 | 08/15/2010
126650 AW  0|CVS LEASE PASS THRU CE 5.298. e 09/10/2010{ PAID ON PRINCIPAL... 30,813 ..30,813 29,599 | covviereerrnn29,730 | o0 [ 1,083 | 0 | e 1,083 0 [ 30,813 | 0 | e |0 | 273 |01/11/2027
126659 AA  9|CVSLEASE PASS THRU CE 8.353........... | ..... 09/10/2010| PAID ON PRINCIPAL... 17,491 17,491 17,491 0 0 17,491 (V1 (V] I (U I 244 |07/10/2031
250847 DS 6 |DETROIT EDISON COMPANY 6.125......... | ..... 09/30/2010{ REDEEMED............ccovvirereririnee 2,500,393 | ....ccooue 2,500,000 2,736,900 2,533,748 (V1 I [RET 70 ) — ([ I (33,627) 0 2,500,120 0 273 273 | ... 76,137 | 10/01/2010
254700 AB  5|DISCOVERY COMMUNICATIO 3.700........ |..... 09/16/2010| BNP PARIBAS.........ccccovrvmerirerens | cerrrerierineeseniseinnens | ceveneinnes 1,055,090 | ........... 1,000,000 | ..oooevenee 998,510 | ..covvvrrnnes 998,510 | ..ooocveuirnnd (1 I 40 | e 0 40 0 998,550 0 . 56,540 | ...... 56,540 | ...... 11,100 {06/01/2015| 2FE......
26442C  AJ 3 |DUKE ENERGY CAROLINAS 4.300.......... | ..... 08/31/2010| CITIGROUP GLOBAL MARKETS| .......ccoomvverrernrienens | cevrrrens 1,105,620 | ........... 1,000,000 | ....coevenen 997,650 | ..oovvrvenes 997,650 | ...ocvvrinnnnd (V1 (VI I 0 0 0 997,650 0 06/15/2020
26439X AB  9|DUKE ENERGY FIELD SRVC 7.875........... | ..... 08/16/2010| MATURED..........ccoovrvrerrrrirenne 90,000 ..90,000 103,362 | coovvrereeren91,265 | 0 [ i n(1,265) | 0 [ (1,265) 0 90,000 0 08/16/2010
28932M  AA 3 |ELM RD GENERATING STAT 5.209 .1 08/18/2010{ PAID ON PRINCIPAL... 60,980 ..60,980 60,980 0 0 60,980 0 02/11/2030
291011 BC  7|EMERSONELECTRIC ~ 4.250......ccccccoues | voune 09/08/2010| BAS-MERRILL LYNCH......cccoovens | vormerimrirneeiinineennens | cvvveis 1,081,130 | .coovvee. 1,000,000 | ..ooerenen 994,700 | . .994,707 262 0 994,968 0 11/15/2020
33738M  AE 1 [FIRST UNION NATIONAL = 7.800.........cccoc. | vuve 08/18/2010] MATURED.........ccmiverminircrnrinees | revrveieensineisnineienns | ceveeerenes 1,300,000 | ........... 1,300,000 | ..o 1,573,871 | oo 1,328,486 | ....ccoovvenennd (V1 I (28,486) | ..oocvvrernn ([ I (28,486) | .....cvvvvreen (V1N I 1,300,000 | ...ccoovvvneee. 0 08/18/2010
36877P AA 6| GENERAL AMERICAN RAILC 6.210.......... | ..... 09/21/2010{ PAID ON PRINCIPAL... 125,383 | ..ovvvernee. 125,383 | oo 125,383 | oo 125,383 | oo (V1 (V1 I 0 0 0. 125,383 0 09/20/2020
36967H AN 7 |GENERAL ELECTRIC CAPIT 2.250........... |..... 08/27/2010| BAS-MERRILL LYNCH......cccoovens | worreriereneernsnineennens | evvveies 1,025,410 | .......... 1,000,000 | ..coorenee 999,600 | ...cvvvrrnnes 999,686 | .....coevvuennd (V1 IO 100 | oo 0 100 0. 999,787 0 . 25623 | ... 25,623 | ... 10,563 |03/12/2012
370425 SC 5|GENERAL MOTORS ACCEPTA 7.000....... | ... 08/09/2010[ VARIOUS........oovveririiiniiirinins | verveinsererinsisninsinnns | coreveenns 4,085,000 | ...........4,000,000 | ...........1,630,440 | ...........1,630,440 | ..ccoceooveerens0 | v [0 [0 [ (V1N I 1,630,440 | ..coovvrrnee. 0 |..2,454,560 |..2,454,560 |..... 140,389 | 02/01/2012
441812 GM  0[HOUSEHOLD FINANCE CORP 8.000.. .1 07/15/2010] MATURED..........ocvvervrrirrirenne 366,000 0. 366,000 0 07/15/2010
46625H AT  7|JP MORGAN CHASE 5.750.....ccmereren | e 09/01/2010{ RBC CAPITAL MARKETS......cc. | vevurvcemrierinineieins | cerveerenns 1,084,430 . v 1,083,430 | ... 1,027,819 | iviiicnl0 | e (B,067) | 0 [ i (B,067) [ (V1N I 1,021,752 | oo 0 01/02/2013
49228R  AE 3| KERN RIVER FUNDING (14 4.893............. | ..... 09/30/2010( PAID ON PRINCIPAL... 269,850 | .....ccovvnee 269,850 | ...cccounee 267,141 0 269,850 0 04/30/2018
000000 00 O|LOUISIANATAX CREDIT N -=...cccccovrrmmerns | v 07/15/2010| MATURED.........ccvoervrrerrrireenne 46,556 ..46,556 46,556 0 46,556 (V1 (V] I 0 . 10,747 |03/01/2013
576863 BB 9| MATSON NAVIGATION CO  5.337....cccccees | vuvne 09/04/2010{ PAID ON PRINCIPAL... 41,000 ..41,000 41,000 0 41,000 0 09/04/2028|1...........
576863 BC 7|MATSON NAVIGATION CO 5.273 07/29/2010| PAID ON PRINCIPAL... 45,000 ..45,000 45,000 0 45,000 0 07/29/2029| 1FE......
617446 GM 5| MORGAN STANLEY DEAN WI 6.750... 07/29/2010| BAS-MERRILL LYNCH............... 2,077,440 | ...ccoonce 2,000,000 2,129,720 2,129,720 0 | e (54,178) [ a0 | (54,178) | oo (U I 2,075,542 | ..o 0 04/15/2011| 1FE......
637432 DC  6|NATIONAL RURAL UTILITI 4.750.......ccccre | vuvne 09/08/2010{ BNY CAPITAL MARKETS INC... | .cooovevererieiiereienns | cervrirenns 1,107,990 | ........... 1,000,000 | ... 1,006,200 | ........... 1,003,124 | .oovvvrinnd (V[ I (449) [ oo (V[ I (449) [ oo (V1N I 1,002,675 | ..ooovrrrrnes 0 03/01/2014| 1FE......
670346 AK 1|NUCOR CORP 5.850....cccerrrirerins | e 09/08/2010| RBC CAPITAL MARKETS.......... | covuervereneereniseinnees | ervveines 1,758,060 | ........... 1,500,000 | ....covveee 1,650,990 | ........... 1,648,230 | ..ooovvernnens (V1 I (10,408) | ...vvvvvernvnne (V] I (10,408) | ....ovvvnevns [V I 1,637,822 | .ooovvvvnnens 0 06/01/2018| 1FE......
674599 BW 4| OCCIDENTAL PETROLEUM 7.000.......... | ... 09/21/2010{ BAS-MERRILL LYNCH............... 353541 | ovvviinn 300,000 | .ooevenrnen 346,197 | oovvrvene 342,396 | .overvrinnnd (V1 IO (7,702) | coovvevrriree ([ IO (7,702) 0. 334,694 0 11/01/2013| 1FE......
68389X AF 2| ORACLE CORP 3750, | e 08/30/2010| STIFEL NICOLAUS & CO INC.... | ccveueverererevirrerieenens | ceveveris 1,083,190 | .......c.. 1,000,000 | ....ccoveee 1,000,000 | ........... 1,000,000 | ...coorvrrnnens (V1 (V1 I (V1 (V] IO [V 1,000,000 | ...covvveveee 0 07/08/2014| 1FE......
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694308 GN  1|PACIFIC GAS & ELECTRIC 8.250.......cc..... | voeee 09/02/2010| GOLDMAN SACHS & CO......ccve. | corererermrineeiirinniinens | cevevriis 1,326,640 | ........... 1,000,000 | .....cco.... 1,263,020 | ........... 1,258,432 | oo, (VN IO (16,614) | ..o (V1 IO (16,614) | ..ooovcverevs [V I 1,241,818 | oo 0 10/15/2018
695114 CK 2|PACIFICORP 5.500.....c.ceririririenes | e 07/14/2010| KEYBANC CAPITAL MARK........ | coooererererneeririrneennens | cevveins 1,130,100 | ........... 1,000,000 | ..oovevenee 993,450 | ..ovovrrnnes 993,934 | oo (VN I 307 | e 0 307 0 994,241 0 01/15/2019
695257 AA 3| PACTIV CORP 5.875. e | e 09/01/2010{ J P MORGAN CHASE SECURIT | ...cccovvrmreiriniiieins | e 1,060,000 | ........... 1,000,000 | ........... 1,016,730 | ........... 1,009,475 | oo [ o (2,484) | iienl0 [ e (2,484) | (V1N I 1,006,991 | ...ccovnnee. 0 07/15/2012
713448 BN  7|PEPSICO INC 4.500. 09/20/2010| CREDIT SUISSE FIRST BOST.. | ...ccvvuervmeveeririnirnens | covvrrens 1,096,910 0 996,780 0 01/15/2020
71646X AA  6|PETRODRILL FOURLTD 4.240 .1 07/15/2010| PAID ON PRINCIPAL... 208,325 0 208,325 0 01/15/2016
742718 DN  6|PROCTER & GAMBLE CO  4.700.. 08/31/2010{ DEUTSCHE BANC.......c.ovrviiives | verrvreeererineinnineiinnns | corvreenns 1,139,650 004,372 | o0 | i (A1) [ il [ (281) | (V1N I 1,004,131 | oo 0 02/15/2019
761713 AM  8|REYNOLDS AMERICAN  6.500........cccc0. | vouue 07/15/2010| MATURED.........ccvoervrerrrerireenns 500,000 | ..oovruerenns 500,000 | ..coooverenees 507,000 | ..cooovrrnnee 503,411 0 500,000 0 07/15/2010
78442F DY 1|SLM CORP 5.450....ccciiriinis [ e 09/27/2010{ TENDERED..........coevurieerinirrinns | cevrveieeerineesnineieins | cevveerenes 1,017,500 | ........... 1,000,000 | ......oceenee 998,450 | ..vvveuenes 999,476 0 999,755 0 04/25/2011
86787G AD  4|SUNTRUST BANK 5.200......ccrurruins [ e 08/23/2010| TENDERED.........cccvvrvmrrierirnns 8,744,236 | ........... 8,474,000 | ........... 8,448,409 | ........... 8,457,468 | ...coevovererec0 [ 1,034 | 0 [ 1,034 | [V I 8,458,502 | ...cocvuunn 0 01/17/2017
882491 AK 9| TEXAS INDUSTRIES 7.250.... 08/10/2010| TENDERED 214,332 ....210,000 0 210,000 0 07/15/2013
00184A AF 2| TIME WARNER INC 6.875...cccericiiins [ e 07/08/2010| TENDERED 2,200,000 .2,000,000 , ,084,618 0 2,065,961 0 05/01/2012
887315 AK 5|TIME WARNER INC 9125, s [ e 07/08/2010| TENDERED..........ccnererrrmmerienins | sevrreriesineesesisseennens | ceveneinnes 1,293,280 | ........... 1,096,000 | ........... 1,377,060 | ........... 1,220,122 | o0 | 1een(20,521) | o0 | ciee(20,521) | o [V I 1,199,601 | .oovovvervens 0 01/15/2013
87305N AV 0|TTX PASS THRU CERT S20 5.453............ | ..... 09/01/2010{ PAID ON PRINCIPAL... 7,302 | oo 7,302 7,302 0 01/02/2022
907838 AA 0| UNION PACIFIC PASS THR 4.698............. | ..... 07/02/2010| PAID ON PRINCIPAL... 28,391 28,391 28,391 [V I (V1 IR [V I 667 |01/02/2024
90333W AF 5| US BANK NA (CAD) 3800, | oo 08/09/2010| REDEEMED 3,000,000 3,000,000 2,992,291 0 . 7,709 | ... 7,709 | ... 57,000 |08/09/2015
92344G AL 0| VERIZON GLOBAL FUNDING 7.250. .1 07/07/2010] REDEEMED ..7,190,540 .7,000,000 7,076,225 | ...oooeeein0 e 114,315 |..... 114,315 | ... 50,750 |12/01/2010
931142 CP 6| WAL-MART STORES 4125, [ 09/08/2010| GOLDMAN SACHS & CO.....ccvv. | corererererineeierineeinens | cvvveris 1,084,750 | ........... 1,000,000 ...995, 996,176 01 . 88,574 | ...... 88,574 | ...... 25,438 | 02/01/2019
931142 CU  5|WAL-MART STORES 3.625. .. | oo 08/30/2010{ NOMURA SECURITIES INTL..... 2,062,720 | ..ccovrnee 2,000,000 | ..ocveneee 1,998,160 | ........... 1,998,160 | ...coorvvrrnnens (V1 I (1) [ (V] I [R15) | [—— [ 1,998,124 | ..covennee. 0. 64,59 | ...... 64,59 | ...... 10,875 |07/08/2020
958468 AE  0|WESTERN PROPERTIES TRU 7.300........ |..... 09/15/2010] MATURED.........ovvverinriierieninns | cerrerierineeineninniinens | cvvenniies 1,000,000 | ........... 1,000,000 | ....cocvenen 984,003 | ...oovvrvenes 998,514 | ..o (V1 IO 1,486 | .o (V1N IS 1,486 | oo [V I 1,000,000 | ....cocveveee (V1 I (V1 IR 0 . 36,500 | 09/15/2010
12201P  AA 4 |BURLINGTON RESOURCES 6.680.......... A.. [08/03/2010] REDEEMED........cccosverrrererinnens | cernerierineenenissinens | ceveneinnes 1,033,147 | ... 1,000,000 | ...coovnee 1,123,260 | ........... 1,024,722 | ..o, (V1 IO (12,813) | v (V1N I (12,813) | covvvcvrreens [V I 1,011,909 | oo 0 . 21,238 | ...... 21,238 | ...... 31,173 | 02/15/2011
208250 AB  0|CONOCO FUNDING 6.350 . | 08/03/2010{ REDEEMED..........ccoovveririvirins [ e | s 7,483,105 | ........... 7,000,000 | ...........7,665,580 | ...........7,266,691 | ...ccccovvrcac0 | iiine(83,252) | o0 | 1i(83,252) | icieinl0 | 17,183,439 | 0 299,666 |..... 299,666 |..... 133,350 | 10/15/2011
780085 DZ  6|ROYAL BANK OF CANADA ( 3.700. C.. | 07/01/2010| REDEEMED 2,500,000 .2,500,000 .21 06/24/2015
893526 BT 9| TRANS CANADA PIPELINE 10.500 . 108/20/2010] MATURED........cccovvererirrirnrrines 2,000,000 | ..coornee 2,000,000 | ...........2,532,200 ..2,037,881 37,881) . ..2,000,000 08/20/2010
055654 AB  3|BSCH ISSUANCES 7625 F...1 09/14/2010] MATURED.........c.covvivirrirnriieninn | cererneeisnineiieninseies | cvereeens 10,000,000 | ......... 10,000,000 | ......... 11,689,600 | ......... 10,227,848 | .ooovvvvnnnd 0| (227,848) | .oovvvcrinan 0] (227,848) | ...oovvvvev. 0| v 10,000,000 | ....cccooveee. 0 09/14/2010
252445 AF 8| DIAGEO FINANCE 3.250.....cirririn F...109/28/2010] BNP PARIBAS..........cccoomiumrrinens | crvererinernerissesnenins | veverneenns 1,058,850 | ........... 1,000,000 | ..cooorenee 995,910 | .oovvvrrnnes 996,032 | ..coovvrinnnd (VN I 523 | oo 0 523 0 996,555 0 01/15/2015
809326 AC 5|SCOTLAND INTL FINANCE 7.700............. F...[08/15/2010| MATURED..........cccovurivmiviiririrnne 5,000,000 | ........... 5,000,000 | ........... 6,048,550 | ....cconu. 5,113,070 | oo (VN I (113,070) | woovvevvrciree (VN I (113,070) | .o (V1N IO 5,000,000 | ..oovrvrnnes 0 08/15/2010
822582 AJ  1|SHELL INTERNATIONAL FI 4.300............. F...|09/02/2010] MIZUHO INTERNATIONAL PLC 2,156,800 | ...covvnee 2,000,000 | ..ocveneee 1,993,080 | ..o ,993,123 | o [T | 0 [ 71 | [V I 1,993,594 | ..oovvvvnnee. 0 09/22/2019| 1FE......
879385 AC 6| TELEFONICAEUROPEBV 7.750............ F...|09/15/2010] MATURED..........cccoormrvrerrrrirennns 87,000 ..87,000 99,726 0 87,000 0 09/15/2010( 1FE......
004375 CS  8|ACCR 2005-1 A2C B3 [ 09/24/2010{ PAID ON PRINCIPAL... 378,087 | .oovvverrne 378,087 | .covvvene 317,593 0 378,087 0 04/25/2035(1Z*.......
004375 CS  8|ACCR 2005-1 A2C B8 [ 07/26/2010| PAID ON PRINCIPAL... 183,148 | ..ovvveneee. 183,148 | oo 153,844 0 183,148 0 04/25/2035(1Z*.......
000780 NX  0|AMAC 2003-13 A1 CMO  5.500.......cccovuere | wrvne 09/25/2010{ PAID ON PRINCIPAL... 794,266 | .............. 794,266 | .............. 802,984 0 794,266 0 01/25/2034(1Z*.......
000780 KM  7|AMAC 2003-7 A1CMO  4.750......cccccouuvrs | vonne 09/25/2010( PAID ON PRINCIPAL... 594,342 0 594,342 0 07/25/2018(1Z*.......
000780 HX  7|AMAC 2003-8 A4 CMO  5.250 .1 09/25/2010| PAID ON PRINCIPAL... 159,960 0 159,960 0 06/25/2033| 1Z*.......
15132E EU  8|CDMC 2003-8 1A5 CMO  5.250.....cccccevvvve | vouee 09/25/2010( PAID ON PRINCIPAL... 897,352 ....897,352 | ... ...889,205 | . .893,337 0 897,352 0 10/25/2033| 1Z*.......
151314 FV  8|CDMC 2004-1 A1 CMO  5.500......ccccrves | ceene 09/25/2010] PAID ON PRINCIPAL.......ccovvene | serrerrrererneerenineennens | eevvernes 1,092,716 | ........... 1,092,716 | .cooovvenee 1,112,350 | ........... 1,101,289 | coovvvrevencn(0) | oveeeena(8.573) | o0 | s (8,573) | [V 1,092,716 | .cooovvvrnnes 0 02/25/2034| 1Z*.......
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16162W BW 8| CHASE 2003-S12 1A2 CMO 4.750............. 09/25/2010| PAID ON PRINCIPAL... 440,89 | .............. 440,894 | .............. 437,587 | oo 438,415 | .ccovvver. 0 | v 2,478 | o) 0 2,478 0 440,894 [V I 0 12/25/2018{1Z*.......
172973 QK  8|CMSI2003-6 2A1 CMO ~ 5.000.................. 09/25/2010( PAID ON PRINCIPAL... 144,945 | ............. 144,945 | ..o 141,865 | c.vvvvrnvene 143,09 | oo (V1 IO 1,849 | v, (V1N IS 1,849 0 144,945 (V1 0 05/25/2018| 1Z*.......
172973 RP  6|CMSI 2003-8 A12 NAS CM 5.500............... 09/25/2010{ PAID ON PRINCIPAL.......ccvvvies | verrrreeemnieienineieins | cerveerenns 1,023,412 | ..........1,023412 | ..............994,309 | .......... 1,013,090 | .oevoviiieein0 | 010,322 | o0 | e 10,322 | oo (V1N I 1,023,412 | oo 0 08/25/2033(1Z*.......
172973 YR  4|CMSI 2004-5 1A1 CMO  5.500 09/25/2010| PAID ON PRINCIPAL.......ccovvvee | crreerimrineeieninninens | cevvries 1,309,267 | ...........1,309,267 | ..........1,324,149 | ..........1,308,256 | .....c..cceccc.0 | i 1,011 | il | s 1,011 | [V I 1,309,267 | .ooovvverees 0 08/25/2034| 1Z*.......
225418 CC  0|CSFB2004-2R A1CMO  4.014.. .| 09/28/2010| PAID ON PRINCIPAL... 136,500 0 136,500 0 12/28/2033(1Z*.......
225458 FE 3 |CSFB2005-2 3A1 CMO  5.000 09/25/2010| PAID ON PRINCIPAL... 589,967 0 589,967 0 02/25/2020(1Z*.......
12669F DS 9| CWHL 2003-J10 1A9 CMO 5.250.............. 09/25/2010( PAID ON PRINCIPAL... 606,445 0 606,445 0 11/25/2033| 1Z*.......
12669F GV 9|CWHL 2003-J13 2A1 CMO 5.250.............. 09/25/2010| PAID ON PRINCIPAL.......cccovvens | sevrmrrierineernneineinees | eevineinns 1,852,691 | ...........1,852,691 | .........1,863,113 | .......... 1,857,113 | o0 | cieecn(4,422) | 0 | e (4,422) | e [V I 1,852,691 | oo (11 0 0 01/25/2024| 1Z*.......
12669F NZ 2| CWHL 2004-3 A1 CMO  5.500.........cc0..... 09/25/2010( PAID ON PRINCIPAL... 284,044 0 284,044 0 04/25/2034| 1Z*.......
32051D A6 9|FHASI 2003-7 1A12 CMO 5.000 09/25/2010( PAID ON PRINCIPAL... 937,968 0 937,968 0 09/25/2033(1Z*.......
36185N M8 0[GMACM 2003-J10 A2CMO 4.750... 09/25/2010| PAID ON PRINCIPAL... 542,274 0 542,274 0 01/25/2019(1Z*.......
36228F AE 6|GSMPS 1998-2ACMO  7.750................. 09/19/2010| PAID ON PRINCIPAL... 17,417 0 17,417 (V1 0 05/19/2027| 1Z*.......
36228F CL 8| GSMPS 1999-3 A (144A) 8.000.................. 09/19/2010{ PAID ON PRINCIPAL... 1,369 0 1,369 (V1 IO 0 08/19/2029(1Z~.......
36228F EC 6|GSMPS2001-2ACMO  7.500................. 09/19/2010( PAID ON PRINCIPAL... 13,258 0 13,258 [V I 0 06/15/2032| 1Z*.......
36242D UQ 4|GSR 2005-AR14A1CMO 5.121. 07/25/2010{ PAID ON PRINCIPAL... 73,195 0 73,195 0 01/25/2035| 1Z*.......
36242D UQ 4 |GSR2005-AR14A1CMO 5.123. .1 09/25/2010{ PAID ON PRINCIPAL... 271,042 0 271,042 0 01/25/2035| 1Z*.......
362290 AP 3| GSR 2007-AR16A1CMO 4.762. 09/27/2010| PAID ON PRINCIPAL.......cccovvens | vorrerimreneeiinineinens | cvvveres 1,845,402 ,683,746 | ...cocooooeeenn(0) | .. 161,656 | o0 | 1 161,656 | oo [V I 1,845,402 | ......ccooue... 0 03/25/2037| 1Z*.......
362290 AP 3| GSR 2007-AR16A1CMO 4.770............... 07/25/2010| PAID ON PRINCIPAL.......cccouvees | serrereerineirnsniseennees | eeveneins 1,065,104 1,065,104 | ..ooooverenee 971,041 | coovvane 971,802 | o0 | 000 93,303 | 0 | 093,303 | e [ 1,065,104 | ..ooovvvvneees 0 03/25/2037| 1Z*.......
576434 EM 2| MALT 2003-4 4A1 CMO  5.500................. 09/25/2010( PAID ON PRINCIPAL... 225,349 | oo 225349 | ..o 225729 | oo 225,535 0 225,349 0 06/25/2018 1Z*.......
55265K NM 7| MASTR 2002-08 1A4 CMO 5.500.............. 09/25/2010( PAID ON PRINCIPAL... 35,976 ..35,976 36,331 | .o 35,869 0 35,976 (V1 0 12/25/2017{1Z*......
55265K Q6 9| MASTR 2003-09 2A11 CMO 5.500... 09/25/2010{ PAID ON PRINCIPAL... 282,398 0 282,398 0 10/25/2033| 1Z*.......
55265K W6 2| MASTR 2003-11 2A2 CMO 5.500. .1 08/25/2010| PAID ON PRINCIPAL... 479,576 0 479,576 0 12/25/2033| 1Z*.......
55265K 2H  1|MASTR 2003-11 7A3CMO 5.250.... 09/25/2010| PAID ON PRINCIPAL.......ccovvees | sevrmrierineeinseirneinens | eevireinns 1,387,560 | ...........1,387,560 | ...........1,395,798 | ...........1,385,902 | ....ccocececcc0 | i 1,658 | o0 | 1,658 | i, [V I 1,387,560 | ...oovvvnnens 0 12/25/2033(1Z*.......
55265K VB 2| MASTR 2003-4 2A4 CMO  5.000............... 09/25/2010| PAID ON PRINCIPAL.......ccovveee | crrererimrineeienenninens | ceveeniies 1,419,823 | ........... 1,419,823 | ........... 1,397,240 | ........... 1,410,634 | ..coovvvnnneen. 0 | v 9,189 | v (V1N IO 9,189 | o [V I 1,419,823 | .oovvvenvee. (V1 IO 0 0 05/25/2018| 1Z*.......
55265K L2 3| MASTR 2003-8 3A8 CMO 5.250............... 09/25/2010( PAID ON PRINCIPAL... 959,102 | ..cvvvvrrrne 959,102 | .ovvvrrennes 953,857 | .ovvvvrrnnes 955,625 | ...cvvrrernens (V1 IO 3ATT | e 0 3477 0 959,102 (V1 0 0 09/25/2033| 1Z*.......
55265K 5Y  1|MASTR 2004-1 4A1 CMO 4.500............... 09/25/2010{ PAID ON PRINCIPAL... 655,543 | ..o 655,543 | ..oocvennd 655,602 | ....coovvnee 654,650 | ....covrennnd (V1 IO 894 | i 0 894 0 655,543 (V1 0 0 02/25/2019| 1Z*.......
57643M FJ  8|MASTR 2004-9 3A2 CMO  5.250. 09/25/2010| PAID ON PRINCIPAL.......cccovvene | verrerimrimeeiiniseinens | cvveveres 1,320,320 | ........... 1,320,320 | ....ccooen. 1,319,701 | .o 1,316,917 | o0 [ 3,403 | 0 [ 03,403 | [V I 1,320,320 | .coovvveneee 0 07/25/2034| 1Z*.......
74160M DK  5|PRIME 2004-CL1 1A1 CMO 6.000.... 09/25/2010| PAID ON PRINCIPAL... 72,441 72,441 74,139 0 72,441 0 02/25/2034| 1Z*.......
76110H BL  2[RALI2003-QS7 A2CMO 4.750..........cc0on.. 09/25/2010{ PAID ON PRINCIPAL... 414,097 | oo 414,097 | oo 419,532 0 414,097 (V1 IO 0 04/25/2033(1Z*.......
76111X DE  0|RFMSI 2003-S18 A2 CMO 4.500............... 09/25/2010( PAID ON PRINCIPAL... 631,766 | ..coovevrnee 631,766 | ...oovevenne 624,955 0 631,766 (1 0 10/25/2018(1Z*.......
76111X SE  4|RFMSI 2005-S12A2 CMO 4.750............... 09/25/2010{ PAID ON PRINCIPAL... 779,514 | oo 779,514 | oo 782,985 0 779,514 (V1 0 02/25/2020| 1Z*.......
863576 BV 5| SASC 2005-6 2A15 CMO  5.500 07/25/2010| PAID ON PRINCIPAL... 215,388 0 215,388 0 05/25/2035(1Z*.......
939336 JA 2| WAMMS 2002-MS8 2A2 CMO 5.250 .1 09/25/2010| PAID ON PRINCIPAL... 127,689 0 127,689 0 12/26/2017{1Z*......
939336 HJ 5| WAMMS 2002-MS9 2A1 CMO 5.250 09/25/2010{ PAID ON PRINCIPAL... 41,414 41,414 42,022 |. ..41,612 0 41,414 0 12/25/2017|1Z*.......
949767 AB 3| WFMBS 2003-13 A2CMO 4.500.............. 09/25/2010( PAID ON PRINCIPAL... 131,044 | oo 131,044 | e 129,487 | oo 130,040 0 131,044 0 10/25/2018(1Z*.......
94981A AA 1| WFMBS 2003-14 1A1 CMO 4.750.............. 09/25/2010| PAID ON PRINCIPAL... 918,185 | ..oovvvernnne 918,185 | .oovvvnvne 909,516 | ...cooccvvenee 911,867 0 918,185 0 12/25/2018| 1Z*.......
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94980W AB 2| WFMBS 2003-15 1A2 CMO 4.750 09/27/2010| PAID ON PRINCIPAL... 841,974 | .coccevvnne 841,974 | .cocvevenn 837,205 | ......c.......838,259 | .oovvireenn(0) | i 3714 | 0 3,714 0 841,974 [V I (V1 IR 0 e 7,460 | 11/25/2018(1Z".......
949780 AA  8|WFMBS 2003-6 1A1 CMO 5.000 09/25/2010( PAID ON PRINCIPAL... 521,118 | v 521,118 | covvveri 526,166 | ..............521,010 | oo | v 108 | oo 0 108 0 521,118 06/25/2018(1Z*.......
073882 AY 8|BSARM 2006-4 4A3 CMO 5.898, 09/27/2010{ PAID ON PRINCIPAL... 554,951 | .ooooivrenns 554,951 | ..o 533,620 | ..............357,704 | ....162,042 | ..........35,205 | ..cccourrrrnnn (VN I 197,247 0 554,951 10/25/2046| 1Z*.......
073882 AY  8|BSARM 2006-4 4A3 CMO 5.922. 07/25/2010| PAID ON PRINCIPAL... 308,878 | ..............308,878 | ..............297,006 | .............199,093 | ........90,190 | ......... 19,594 | ..cccccccec.0 | cori 109,785 0 308,878 10/25/2046(1Z*.......
12498N  AB 9| CBASS 2006-CB2 AF2  5.501... .| 09/27/2010| PAID ON PRINCIPAL... 240,580 66,160 0 240,580 12/25/2036| 1Z*.......
172973 W5  4|CMSI 2005-4 1A6 CMO  5.500... 09/25/2010{ PAID ON PRINCIPAL... 47,723 47,723 35434 | .oiiie0n36,036 | o | 11,687 | 0 | 11,687 0 47,723 07/25/2035(1Z*.......
172973  5F 2| CMSI 2006-1 2A1 CMO  5.000............... 09/25/2010( PAID ON PRINCIPAL... 220,689 | .....ccooo.... 220,689 | ..cooveveneee 210,207 | .o 209,803 | o0 [ e 10,887 | o ([ I 10,887 0 220,689 02/25/2021(1Z~.......
12667F J6 3| CWALT 2004-30CB 3A1 CM 5.000. 09/25/2010{ PAID ON PRINCIPAL... 325,985 | ..cocovivnnc 325,985 | ..o 267,308 | ..............266,242 | .ooovirinn0 | 059,743 | ([ I 59,743 0 325,985 02/25/2020(1Z~.......
126694 AA  6|CWHL 2005-19 1A1 CMO  5.500 09/25/2010( PAID ON PRINCIPAL... 172,954 | ..o 172,954 | oo 149,876 | ... 149,126 | o0 [ 123,828 | 0 23,828 0 172,954 08/25/2035| 1Z*.......
12545E  AD 8 |CWHL 2007-J2 2A3 CMO  6.000. 09/27/2010| PAID ON PRINCIPAL... 355,002 0 355,002 07/25/2037(1Zx.......
32051G LD  5|FHASI 2005-2 2A1 CMO 09/25/2010{ PAID ON PRINCIPAL. .....ccovivevns | verrvrrreererieisnrnsiienns | corvveenns 1,608,833 | ...........1,608,833 | ...........1,608,330 | ...........1,605,548 | .....cccoeecee00 | 1eeirenn3,285 | o0 | 3,285 | (V1N I 1,608,833 05/25/2020( 1Z*.......
3622EB AC 2| GSAA 2007-4 A3A CMO 09/27/2010| PAID ON PRINCIPAL... 29,111 0 29,111 03/25/2037(1Z*.......
3622EB  AC 2| GSAA 2007-4 A3A CMO 08/25/2010{ PAID ON PRINCIPAL... 25,480 0 25,480 03/25/2037| 1Z*.......
3622EB  AC 2| GSAA2007-4 ASACMO  647........... 07/25/2010| PAID ON PRINCIPAL... 27,311 0 27,311 03/25/2037| 1Z*.......
46628M AE 6 |JPMAC 2006-CW1 A4 413.... 09/25/2010( PAID ON PRINCIPAL... 322,348 0 322,348 05/25/2036( 1Z*.......
46628M AE 6 |JPMAC 2006-CW1 A4 A497.... .1 07/25/2010{ PAID ON PRINCIPAL... 113,106 0 113,106 05/25/2036| 1Z*.......
466247 UP 6 |JPMMT 2005-S2 1A3 CMO 5.000.... 09/25/2010( PAID ON PRINCIPAL... 675,807 0 675,807 08/25/2020( 2Z*.......
863576 BV  5|SASC 2005-6 2A15 CMO  5.500.............. 09/25/2010( PAID ON PRINCIPAL... 611,091 | oo 611,091 | oo 618,061 0 611,091 05/25/2035(1Z*.......
94983F AA  8|WFMBS 2006-1 A1CMO  5.000............. 09/25/2010( PAID ON PRINCIPAL... 665,174 | .....ccoo..c 665,174 | .....cccvenu 649,939 0 665,174 09/25/2020| 1Z*.......
94984F AL 3| WFMBS 2006-11 A11 CMO 6.000 09/25/2010| PAID ON PRINCIPAL.......ccovverns | verrerierirneernsnineennees | eevveines 1,279,391 1,279,391 | covvrenne 1,278,791 | oo 1,275,357 | o [ ienid,034 | 0 [ 4,034 | [V I 1,279,391 09/25/2036| 1Z*.......
94985 AH 8| WFMBS 2007-13 A8 CMO  6.000 09/25/2010( PAID ON PRINCIPAL... 563,704 | ..oovvernnn 563,704 | ..ooocvenne 473,511 0 563,704 09/25/2037
05522P AC  6|BACS-0101 CMO 8.000... .| 09/03/2010| PAID ON PRINCIPAL... 30,829 ..30,829 24,828 ...37,958 05/01/2020
06052F AB  6|BAAT 2009-2A A2 (144A) 1.160... 09/15/2010{ PAID ON PRINCIPAL... 3,097,356 3,097,356 | ...cvonee 3,099,292 02/15/2012
921796 MZ  8|VMF 2003-A A4 6.210...cccviie 09/07/2010| PAID ON PRINCIPAL... 192,279 | oo 192,279 | oo 174,974 , 0 192,279 05/07/2026
92977F AD  4|WAOT 2006-A A4 5.380. .0 08/23/2010( PAID ON PRINCIPAL... 849,918 | ...ccvvvvnv 849,918 | .cooverenne 773,425 | .............806,584 | ....cccoceeei0 | 00 83,334 | ([ I 43,334 0 849,918 03/20/2013
75585R  GC 3 |REALT 2006-3 A1 4.449........oinn .1 09/12/2010| PAID ON PRINCIPAL... 37,376 .37,376 37,374 | i 37,358 | 0 | 18 | 0 18 0 37,376 12/12/2038
80802T AR  9|SCSC 2004-CF2 A1 4.639 . |09/12/2010| PAID ON PRINCIPAL... 13,992 ..13,992 13,992 A2 0 13,992 09/12/2019
126342 DZ 4 |AMHPT 1996-1B1 8.000 09/15/2010| PAID ON PRINCIPAL... 926,367 | ..coovvvrne 926,367 | ..coovevenee 958,668 (408) 0 926,367 03/15/2027
066053 AB  5|BAMH 1998-1 M 6.940........cccmvrene 09/10/2010{ PAID ON PRINCIPAL... 335,604 | .o 335,604 | .oocvines 340,638 | ..............337,362 | oo [ e (1,758) | wovveverrirens (V[ IO (1,758) 0 335,604 04/10/2023
20846Q HN  1|CNF 2001-3 A4 6.910.....cerrinne 09/01/2010{ PAID ON PRINCIPAL... 182,386 | ...ccvvvene. 182,386 | ..ocovernene 182,376 | .oveereren 174,706 | oo 7,673 | e [ [ (V1N IO 7,680 0 182,386 05/01/2033
20846Q JW 9| CNF 2002-2 A2 6.030.......cmrrriinrne 09/01/2010{ PAID ON PRINCIPAL... 122,247 | oo, 122,247 | oo 122,514 | i 122,072 | 281 | e (107) [ v 0 175 0 122,247 03/01/2033
393505 BC 5|GT1993-2B 8.000.... 09/21/2010| VARIOUS... 111,502 0 118,793 07/15/2018
393505 T3 6|GT 1999-1 A6 .109/01/2010] PAID ON PRINCIPAL.......cccosveves | cerrerirererncernsiseinnnns | eeveneins 1,040,195 ..1,040,195 07/01/2025)
393505 Y2 2| GT 1999-3 M1 09/21/2010{ WRITTEN OFF 30 23,237 02/01/2031
393505 Z4 7|GT 19994 A7 09/01/2010{ PAID ON PRINCIPAL... 255,384 | ....ccoooo.c 255,384 | ... 213,615 255,384 05/01/2031
393505 3P  5|GT 1999-5 A5 09/01/2010| PAID ON PRINCIPAL... 139,178 | oo 139,178 | v 139,115 139,178 03/01/2030
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674135 DQ 8| OAK 1998-B M2 7025 | e 09/21/2010] WRITTEN OFF......ooovvvierinrinnns | crrverrerinninenirnninnns | wvvrrverrennnenenn20 [ e 7,584 | 70 [, 0 20| 0 0 0 0| v 20 | s 20 | oo 97 6FE......
67087T DW 8| OAK 2002-C A1 5410, s [ 09/15/2010] PAID ON PRINCIPAL......cocovevns | sornnrirnneinennsminssrnnns | oovennsnnnness 19,963 | viiiiiiinesen 75,968 | v 69,481 | oo 52,009 | ....... 15,676 | ............ 8,278 | v 0 23,954 75,963 (U I 0 | e [ I 703 5FE......
3899999. Total - Bonds - Industrial & Miscellaneous 160,841,370 | .......156,856,094 | .......162,100,696 | ....... 154,841,428 | ......319,858 | ....... 180,064 | ..ooovrnnnenn 0 | s 499,922 155,347,526 | ....... (7,128)|..5,500,972 |..5/493,844 |..3,582,944 XXX
8399997. TOtal = BONAS = PAM 4. .t 327,197,445 | ......323,206,211 | .......329,031,849 | ....... 320,683,672 | ......704,858 | ........ 322,425 | .oovinl0 | L 1,027,283 321,470,850 |..... 182,709 |..5,543,886 |..5,726,595 |..7,006,202 XXX
8399999. TOtal = BONAS. ..o 27,197,445 20,683,672 | ......704,858 | ........ 322,425 | .ooovvin0 | 1,027,283 21,470,850 |..... 182,709 |..5,543,886 |..5,726,595 |..7,006,202 XXX
Common Stocks - Industrial and Miscellaneous
00163T 10  9|AMB PROPERTIES CORP........ccoovvrrvrrneres | ceene 08/17/2010| VARIOUS.........ccooeerrireiireirnens | e 16,400.000 383,634 | oo XXX | 010000 236,160 | oo 419,020 | .....(182,860) | ..coovrvrrrrnec (0[N I (VN I (182,860) 0 236,160 0. 147,474 [
015271 10 9| ALEXANDRIA REAL ESTATE EQUITY........ | ..... 08/17/2010{ ITG ALGO......ccovvvvrererircirerines 1,000.000 | ..oooovevreen 69,141 | it XXX [ i 35,790 | i 64,290 | .......(28,500) | ccovvvrerrrinenn (V1 IO 0 (28,500) 0 35,790 0] ... 33,351 I
045604 10 5| ASSOCIATED ESTATES REALTY CP......... | ..... 08/17/2010| ITG ALGO........eevvirierireirnriane 2,800.000 | ..oooovreeerne 37,573 | coovieee XX [ 036,260 | oo 0 (VI I 0 0 0 36,260 0| e 1,313 [
053484 10 1| AVALONBAY COMMUNITIES INC......ccccore | conae 08/02/2010( JP MORGAN ALGO 1,200.000 127,438 | oo XXX e [ e 56,472 | 0000.98,532 | 1. (42,080) [ o0 | 0 [ (42,060) 0 56,472 01 . 70,966 [
05564E 10  6|BRE PROPERTIES........cccoruvmrvrvermrireirnnrnenns | e 08/17/2010[ ITG ALGO.......cooervriirrrirviririrens | cerveernerenns 400.000 213,232 [ n(5,380) | v [0 [ (5,380) 0 7,852 (1 I 8,458 | ........ 8,458 | ........... 300 [
105368 20 3 |BRANDYWINE REALTY TRUST.....cccoocervies | veene 07/28/2010{ VARIOUS... 36,900.000 394,356 | ..cooere XXX | 250,108 | oo 420,660 | .....(170,552) | ccoovrvrrrrns (VI I (VN I (170,552) 0 250,108 0. 144,248 |.... 144,248 | ... 16,605 [
133131 10 2| CAMDEN PROPERTY TRUST......ccocovvrurne [ e 07/07/2010 VARIOUS.........covvvirnirrciniireiins | v 13,700.000 550,896 | ...cocooeee XKXeoiivrs | e 386,585 | e 580,469 | .....(193,884) [ ..cocovvirrrrnnc {0 [ I (VN I (193,884) 0 386,585 0. 164,311 |..... 164,311 | ...... 18,495 I
251591 10  3|DEVELOPERS DIVERSIFIED REALTY....... |..... 08/17/2010| CITIGROUP ALGO........cccovvvvevuns | worerrrens 18,000.000 194,541 | oo XXX | 00 166,680 | e 166,680 | oovovvvvvreen0 [ e (V1 I 0 0 0 166,680 01 .. 27,861 | ...... 27,861 | ........ 1,080 [
253868 10 3| DIGITAL REALTY TRUST INC.....cocovvrvveres [ o 08/17/2010| CITIGROUP ALGO........cccovuvrrers | wovrrrrrrenns 1,500.000 | ..oovrerrrens90,258 | ovoores e XX [ e 89,275 | e 75,420 | .......(26,145) | ...ovvorrrnnnc (VI I 0 (26,145) 0 49,275 0| . 40,983 | ...... 40,983 | ........ 2,115 [
EQUITY RESIDENTIAL PROPERTIES
29476L 10 7|TRUST | 08/25/2010| VARIOUS... 3,000.000 135,687 | .ovveree e XXX | wrverrerne85,050 | 101,340 | ......(46,290) | oooeovvinnnn (V1 I (11 I (46,290) 0 55,050 0 [
302257 10 2|EXTRA SPACE STORAGE INC.......c.cccoovvvne | e 08/17/2010{ ITG ALGO......ccovvvrrererircirerines 3,000.000 | covvvrerere 46,865 [ e XXX | i 16,530 [ 34,650 | ....i(18,120) | oo 0 [ o0 | i (18,120) 0 16,530 0 I
35906A 10 8| FRONTIER COMMUNICATIONS CORP .107/21/2010| VARIOUS... 6,721.110 .0 0 0 51,475 0 L.
40414L 10 9|HCPINC.....ccccoovvrvrnec e 08/17/2010| DEUTSCHE BANK ALGO........... 3,600.000 126,724 | oo XX [ e 76,284 | ... 109,944 | ..(33,660) [ oo 0 | e [ (33,660) 0 76,284 0 [
44106M 10 2 |[HOSPITALITY PROPERTIES TRUST......... | ..... 08/17/2010{ VARIOUS... 21,300.000 435758 | ..o XX v [ v 341,783 | .....505,023 | .....(163,240) | oo {1 [ IO (VN I (163,240) 0 341,783 0 [
44107P 10 4 |HOST HOTELS & RESORTS INC.......ccccoere | e 09/30/2010| VARIOUS... 28,300.000 400,405 | ....cocee. XXX orvvres | e 108,899 | ... 330,261 | .....(221,362) [ oo (VI I 0] s (221,362) 0 108,899 0 [
49446R 10 9| KIMCO REALTY CORP.......cocoorvrernrrrrrriienes | ceenn 08/17/2010| ITG ALGO........ouevvrrrrerireirnnins 5,700.000 121 | (30,587 [ oo (V] I (V] IO (30,587) 0 46,534 0 [
494550 10 0| KINDER MORGAN MANAGEMENT LLC..... | ..... 08/26/2010{ SELL FRACTIONAL SHARE 0890 [ e D2 | e XXX [ 3T | s 46 .0 (16) 0 31 0 [
531172 10  4|LIBERTY PROPERTY TRUST......cccouermmruns | v 08/17/2010[ ITG ALGO......cooureererrerieeirneinens | ceeveriieeinns 100.000 | oovvvevereernen 3,087 [ ot XXX | v 1,894 | e 3,201 | oo (1,307) [ covinne (V1 PPN | N [N (1,307) 0 1,894 0 [
67058H 10 2 [NUSTAR ENERGY LP....ccccovvrimiimvrirnriinii | e 05/19/2010| VARIOUS........coorirrrineinrirnnns | eoveiienns 18,000.000 991,591 [ .ovveeree XXX | 991,591 | e 0 20 | 0 0 0 991,591 (01 I (V1 I (0 I 0 [
729251 10 8| PLUM CREEK TIMBER CO.......cccocovvvmmrernee | v 08/12/2010| CREDIT SUISSE ALGO.......cccceee | wovrvrrnnen 2,800.000 | ..oorrererren98,010 | ovveeee XXX | v 81,396 | i 105,728 | ......(24,332) | c.ovvvrerirnne {1 [ IO 0 (24,332) 0 81,396 01 . 16,614 [
74460D 10 9 |PUBLIC STORAGE INC......ccooooerereirnrinerns | e 08/18/2010{ UBS DMA. 2,200.000 223,467 0 121,550 0. 101,917 [
758849 10 3| REGENCY CENTERS CORP.... N 09/01/2010[ VARIOUS........ccoovvvririirirericnnns | crerriirerins 900.000 0 23,913 0| e 9,885 [
78440X 10  1|SL GREEN REALTY CORP... 07/06/2010| CITIGROUP ALGO.. 3,300.000 171,349 0 73,081 0. 98,268
TANGER FACTORY OUTLET CENTERS
875465 10 6|INC | 08/17/2010| VARIOUS... 4,700.000 211,216 (38,211) 0 145,042 01 ... 66,174 | ...... 66,174 [
92343V 10 4| VERIZON COMMUNICATIONS INC........c... | vouee 07/01/2010| RETURN OF CAPITAL......cvvvvnes | onrrrervrnrinnnns 0.000 0 51,475 (V1 I (V1 I 0 [
99C000 53  8|INSURANCE REVOLUTION INC......cccocivres [ one 08/12/2010[ DIRECT.....cocvvrrrvareranirnrsnrsrirerns | crsneneeas 94,463.000 [ ..o 17,186 | oo XRX i [ v D,083 | o 0 L0 0 5,083 5,083 0. 12,104 | ..... 12104 | oo, 0 [V
9099999. Total - Common Stocks - Industrial & MiSCEIANEOUS. ........c...reririuiirsiiisirierisee s | eonsneenes 4,945,452 | ..o XX v | 000 3,416,792 | i 3,716,881 | ..(1,379,415) | cooovvvvvrinnnnns (V)] I 0 [ ...(1,379,415) | o0 [ i 3,416,792 | v 0 |..1,528,660 |..1,528,660 | ..... 109,897 XXX....
9799997 Total - ComMMON SOCKS = PaIt 4. 4,945,452 | .o XXX | e 3,416,792 | oo 3,716,881 | ..(1,379,415) | oo (L 0| ...(1,379415) [ o0 | i 3,416,792 | oo 0 |..1,528,660 |..1,528,660 |..... 109,897 L XXX..
9799999. T0tal = COMMON SHOCKS. ... veerereere st | enesenees 4,945,452 | ..o XRXvovviies | e 3,416,792 | i 3,716,881 | .(1,379,415) | .o 0 ] o 0 ] ...(1,379,415) | o0 [ i 3,416,792 | oo 0 |..1,528,660 |..1,528,660 | ..... 109,897 XXX
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Accretion Recognized | (11+12-13) | BJAC.V. Disposal Date Disposal Disposal Disposal |During Year| Date (a)
9899999. Total - Preferred and COMMON SOCKS. ...t e snsessnsenens | sesenesnes 4,945452 | ........... O ST [ 3,416,792 | .o 3,716,881 | ..(1,379,415) | ..o (V] [ 0 ] ..(1,379,415) | .cooovvvrrs [ I 3,416,792 | oo 0 |..1,528,660 |..1,528,660 | ..... 109,897 |...... XXX... [ XXX....
9999999. Total - Bonds, Preferred and COMMON SOCKS...........cuuurereereimirieiieeeeisessssse s sessssssess st esssesesessses | eesenes 332,142,897 |........... XXX oo | v 332,448,641 | ....... 324,400,553 | ..... (674,557) | ........ 322,425 | ..o 0] e (352,132)| ...(240,105) | ....... 324,887,642 |..... 182,709 |..7,072,546 |..7,255,255 |..7,116,099 |...... XXX... | .XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide:

the number of such issues:.....1.
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE DB - PART A-SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or | Number of Notional Received Received Received Year Carrying Fair Increase Changein | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) (Paid) (Paid) Income Value Code Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (a)
(a) lCode | Financial or Economic Impact of the Hedge at the End of the Reporting Period
lo |

NONE
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 Change in Variation Margin 18 19
14 15 16 17 Hedge
Book/ Gain (Loss) Gain (Loss) Effectiveness
Description Schedule/ Date of Reporting Adjusted Recognized Used to at Inception
Ticker Number of Notinoal of Hedged Exhibit Type(s) Maturity or Trade Transaction Date Carrying in Current Adjust Basis of Potential and at
Symbol Contracts Amount Description Item(s) Identifier of Risk Expiration Exchange Date Price Price Value Cumulative Year Hedged Item Deferred Exposure Quarter-end (a)
Short Futures
Hedging Other
(V)] p— (272,000) | US 5-YR NOTE Portfolio Hedge D-1 INTEREST...... .12/01/2010 .08/30/2010 120 121 218,876 (218,876) 0 0 (218,876) (217,600) [ 0001 .........coevveeee
(VL0 ] p— (250,000) | US 10-YR NOTE Portfolio Hedge D-1 INTEREST...... .12/01/2010 .08/16/2010 125 126 234,375 (234,375) 0 0 (234,375) (350,000) | 0001
(250) (250,000) | US 10-YR NOTE Portfolio Hedge D-1 INTEREST...... |.12/01/2010 .09/22/2010 126 126 58,595 (58,595) 0 0 (58,595) (350,000) | 0001
(2,370) | oo (2,370,000) | US 10-YR NOTE Portfolio Hedge D-1 INTEREST...... .12/01/2010 .08/30/2010 | ..o 125 | oo 126 LATT7,500 (1,777,500) 0 0 (1,777,500) | e (3,318,000) | 0001 ......oocrrverenne
QL)) E— (108,000) | US 30-YR NOTE Portfolio Hedge D-1 INTEREST...... .12/01/2010 [ CBT......covvevrnees .08/30/2010 134 134 (16,032) 16,032 0 0 16,032 (270,000) | 0001 ...
1349999. Total-Short Futures-Hedging Other. 2,273,314 (2,273,314) 0 0 (2,273,314) | ccovvvveve. (4,505,600) ......... XXX
1389999. Total-Short Futures. 2,273,314 (2,273,314) 0 0 (2,273,314) | ccovvvveene (4,505,600) | ......... XXX.rerreenes
1409999. Total-Hedging Other. 2,273,314 (2,273,314) 0 0 (2,273,314)| ...
1449999. TOTAL 2,273,314 (2,273,314) 0 0 (2,273,314) | ....

(a) ‘ Code ‘ Financial or Economic Impact of the Hedge at the End of the Reporting Period ‘
lo l |
Net Cash
Broker Name Deposits
Brokers
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE DB - PART D

Showing Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

[0199999. EXChaNGe Traded.............ccoceerrsssscscceseseeressssseeeeeeeseeesssseeeeeeeeees | eoee XXX [ XXX XXX [ 2,273,313 | 0] 2273313 | 0] (4,505,600) [ (4,505,600) |
[ 0899999. Totals 0| 2,273,313 | 0 2,273,313 | 0] (4,505,600) (4,505,600)|




Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Bank of America, N.A. - NM . Albuquerque,NM 0.350 (28) 0 7,3%4 7,394 7,394 | XXX..
Citibank, N.A New Castle,DE 0.000 0 0 135,713 2,317,463 62,298 | XXX..
Citibank, N.A. - London London,UK 0.000 0 (1 I 4,409,154 | ............ 3,892,034 | ..ccoovonnee 3,903,332 [ XXX..
First National Bank of Anchorage............c.ccocovveniineinnes Anchorage,AK 0.000 0 0 10,000 10,000 10,000 | XXX..
JP Morgan Chase Bank, N.A...........cccoomeumerinnerireciines New York,NY 0.000 0 0 2,478,287 2,461,136 2,704,591 | XXX..
Regions Bank of Arkansas Little Rock,AR 0.000 0 0 111,365 111,370 111,380 [ XXX..
Royal Bank of Canada Toronto,0ON 0.000 0 0 ...15,919,918 | .......... 22,441,638 | ... 33,146,057 | XXX..
Royal Trust Corporation of Canada.............c.ueeeerreenne Toronto,0ON 0.000 0 0 0 0 0 | XXX..
The Bank of New York Mellon..........ccoocninneiininiennens Pittsburgh,PA 0.000 0 0 7,281 (90,908) 6,976 | XXX..
0199999. Total Open Depositorie (28) 0 23,079,111 ..31,150,128 ..39,952,027 | XXX..
0399999. Total Cash on Deposit.. (28) 0 23,079,111 ..31,150,128 ..39,952,027 | XXX..
0499999. Cash in Company's OffiCe........cuuuuurrremmmmremmmsrmssisssrsssssssmsssssssssssssssssssessssssssssssssseenees | coee XAKesssseee | weeees DS O SR R XXX 2,700 2,700 2,700 | XXX..
0599999. Total CaSh.........ovveerverrerreeiseereeiieereeieseesieerssieesessiesessesessssssssessesessessssnensesenee | oo XKKevwrirs | veveee XXX........ (28) 0 23,081,811 | .......... 31,152,828 | .......... 39,954,727 | XXX..

QEO09
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Statement for September 30, 2010 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code Acquired Interest Date Carrying Value Due & Accrued During Year
All Other Government Issuer Obligations
CANADA TREASURY BILLS (CAN. PAY) | ........... 07/30/2010 0.000 10/14/2010 2,999,270 3,230
0499999. All Other Government Issuer Obligation: 2,999,270 3,230
1099999. Total - All Other Government Bonds 2,999,270 3,230
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
LEHMAN BROTHERS HOLDINGS | ........... 02/01/2010 3.950 11/10/2009 626,250 0
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligation 626,250 0
3899999. Total - Industrial and Miscellaneous (Unaffiliated) 626,250 0
Total
7799999. Subtotals - Issuer Obligation: 3,625,520 3,230
8399999. Subtotals - Bonds. 3,625,520 3,230
8699999. Total - Cash Equivalents. 3,625,520 3,230




Supplement for September 30, 2010 of the ST PAUL FIRE AND MAR'NE INSURANCE COMPANY

* 2 47 6 7 2 01045540010 3 =

Designate the type of health care SUPPLEMENT "A" To SCHEDU LE T

providers reported on this page. EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Physicians - Including Surgeons and Osteopaths

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama.......coooceeeieeeiee AL 0 0 0 0 128,024 | ..o 0 |eveeeeereeiiereens0 i 100,719
2. Alaska.......coeenieeeeet AK [0 [0 0 |0 | 564 [ .o, 0 |eveeeereerieeene0 e 446
3. ANzZONa.....eeeeeeeie e AL [0 [0 | 1,075,000 | 9 (238,038) | ...ccovvuvee. 60,000 |.cooerereiiiieeni [, 104,843
4. Arkansas.........cocooeeeeeeeeee AR 0 [0 0 3 (35,439) | ..cvunne 1,650,000 |...cooevereirerceecnn8 [ 160,235
5. California.......ccoeverrierennas 916 [0 [ 128,606 |.....ccovvveririrnes 0 |eveeeeieeiieeeee0 89,630
6. Colorado........cccceevvereieereee.CO | o0 |0 |0 0 [ 75,929 | .o [0 I SRR | N ISR 94,307
7. Connecticut........cccoeeeeereeee CT [0 |0 | i 12,578 | e | n1(629,825) 1 ..........9,839,503 | ..o [ 66,033
8. Delaware..... 17,388
9.  District of Columbia.. ....(38,937)
10.  Florida..... ....(89,652)
11.  Georgia...
12.  Hawaii.
13, 1daho....cccce
14, liN0IS......cvcvererereerrereveeneed L 0 |0 | ii00000866,667 | o8 | i (420,389) | ........... 5,051,320
15, Indiana.......cccocovvererveereeeneend N 0 |0 | 00000250,998 | e 394,245 |.............. 522,002
16, 1oWaL oo A 0 |0 | 00000.190,000 | e | e (395,159) |....c...... 1,100,000 |..coevvrverrererren. 2
17, Kansas......ooevevevrieeeeeeec K8 | il |0 |0 0 64,283 | ..cooireeieinn. (0 0
18, Kentucky....ooooeovvervevveeeceeee KY [0 |0 |0 e (70,835) | cevvverererirriiennns (0 0
19, Louisiana........cceeveveerreveeec LA |0 |0 |00 373,000 |17 | (723,708) |........... 3,260,884 |.....cocvovrirrnn. 30
20.  Maine......covereevenreresreeeed ME | o0 0 L0 [0 36,232 |.ccoererne. 200,000 |..ovrrerereririnins 1
21, Maryland.......ccooeeeveveveececd MD | o0 0 L0 [0 62,643 |...ccoocvnee. 51,000 [ .o 2
22.  Massachusetts........ccocoveee MA| o0 0 ii000085,000 | e [ (107,868) | .....o0euvee 500,000 |..oovrvrrerererrinns 1
23, Michigan.......cccoovevevecvveeeeee M 0 0 i (1) [ 1,243,221 | ..o 1,200,000 | ..covovrrirrererirnn. 2
24, Minnesota.......cccocovveereveee e MN o0 0 0 [0 158,276 | ..ooovvvereerreiriiennns (0 0
25, MisSISSIPPI.....cererererinrrenee MS {0 0 00000.200,000 |21 [ (1,000,718) | ...ovvvns 5,910,000 |..ccovvererrirrenn. 32
26, MiSSOUT....cvvvvrrererrerrrerreeeee MO | iceiiieen0 0 025,000 | i3 [ (903,095) | ...orvvnene 350,000 |..ovvveriereriinins 2
27.  Montana.......ccceveveerereceeee MT {0 0 4,245,676 |1 3,916,246 |.............. 178,180 | .o 2
28, Nebraska.........cccoovevriereceeel NE | o0 {0 L0 [0 s 85,627 |..overnnn 400,000 |..ovvvrrerreieirnins 3
29, Nevada......cooeveveinrieveceee NV | 0 0 L0 [0 i 17,558 | .o 200,000 |..oovrvrrierereiriens 1
30.  New Hampshire.......ccccooeeee NH [ e e [0 0 09,976 | | 1
31 New Jersey...oevoniecneened N [0 0 [0 [0 256,491 | .......200,000 | o 1
32, New MeXiCO......ovvererreeree NM [0 e 0 [0 3,514 |0 | 0
33, New YOrK....oooovevreerereieneedl NY [ iiiieeeeen(29) [ evievieiieeeenn(29) [ 1000010,051,5071 |3 e (227,700) | ..oveerern 212,409 | oo 0
34.  North Carolina.........cccoceeeeeee. NC | o0 0 [0000.915,000 | | 152,465 | .oovvvrviereienn0 e 0
35.  North Dakota........cooeveereeee ND o0 0 0 L0 | 23,529 [ .o [ 0
36, ONi0.ccveeererr e
37.  Oklahoma........cccovvvrrirninenns
38, OregoN.....ccccovveeeverereriererenne
39. Pennsylvania...
40. Rhode Island...
41, South Carolina.
42.  South Dakota...
43, Tennessee..
44, Texas......
45,  Utah.
46.  Vermont..........cccoevvveerienienns
47, Virginia......ocveeereeveeerereinenns
48.  Washington.........ccccoervenennee
49, West Virginia..........coovreereene
50.  WIisCONSIN......cccovvverviererinnnns
51, Wyoming......ccooeereurerrereenenes
52.  American Samoa..........c.cc.... AS | v [0 0 0 0 0 |0 | 0
53, GUAM...coeieceeeeeesieeeee s GU el [0 [0 [0 0 [0 |0 | 0
54.  Puerto Rico........cccevvvvvrenee. 000 | | 239,120 465,000 |2 [ 13,566
55.  US Virgin Islands..........cocoeee VI | covirivrinniiiinenn0 o0 |0 |0 |0 0 i 0
56.  Northern Mariana Islands....MP | .........c.cccoecveeee0 [ oo el [0 0 0 |0 | 0
57.  Canada........cccooceveveeereeieeec . N el [0 0 |0 |0 0 0 e 128,254
58.  Aggregate Other Alien.......OT | o0 o0 0 0 | 857 |0 |0 513
59, TotalS....coveririieieicsierceseiies | e (VA I (29)]......... 18,706,334 |...ccovvirerana 97 [ 2,173,005 |......... 35,378,308 |....ccverernne. 155 | 3,815,164
DETAILS OF WRITE-INS
5801. Other Alien Combined..........cccoe. | covevererrerrereiennn, (01 T [0 O [0 O [0 IS 657 [ .o, 0 | (0] IO 513
5802, e | s (0 [0 T [0 O [0 (01 [0 R [0 O 0
5803, s | s (01 T [0 O [0 O [0 O [0 T (0 [0 O 0
5898. Summary of remaining write-ins for
Line 58 from overflow page....... [ ccccovererrerrieennnad [0 T (1 O [0 O [0 O (01 N [0 T [0 O 0
5899. Totals (Lines 5801 thru 5803 +
5898) (Line 58 aboVe).......cccceew. | cevrrrereriiisiaiinand [0 I [ [ [ I 657 | [0 [ 513

SUPA1




Supplement for September 30, 2010 of the ST PAUL FIRE AND MAR'NE INSURANCE COMPANY

* 2 47 6 7 2 01045540010 3 =

SUPPLEMENT "A" TO SCHEDULE T
EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN

Designate the type of health care
providers reported on this page.

ALLOCATED BY STATES AND TERRITORIES

Hospitals
1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama.......ccocoeeveeeeeeeieee AL e 0 0 e 190,414 | 0 0 [ 149,802
2. Alaska.......coeeeeeeeeeh AK [0 [0 0 |0 | 1766 |0 0 e 1,396
3. AZONa.....eeeeeeeee el AZ |0 |0 |0 0 128,432 [0 0 [ 72,021
4. Arkansas........ccoovecvieeeeee AR 0 [0 [0 T 148,018 | 75,000 | e T 110,540
5. California.......cccoeeeereeeiee CA o0 [0 0 | ceeiieenl0 | e 279137 | 00928 |0 261,460
6.  Colorado.......cccoeeververrrereeeeceCO [0 [0 [0 [ eeeeicieenl0 | e 147847 | eeel0 |0 183,633
7. Connecticut.........ccocoerernenee.
8.  Delaware.....
9.  District of Columbia..
10.  Florida.....
11.  Georgia...

12.  Hawaii.

18.  Kentucky......oooevevivereinenns
19.  Louisiana........ccceuerevrerrivennes

21, Maryland.......ccccoveviverenennn.
22.  Massachusetts...........cceunene
23, Michigan.......ccooveveveeierienns
24, Minnesota.........cocoeverirriennes
25, MisSISSIPPi...c.verrerrererrerennns
26, MiISSOU....cvvevreerreireieireiernns
27.  Montana........ccoevevveerrirninnnns
28.  Nebraska........cccovvrirrrrnnnnn.
29.  Nevada......cooovrererinnnnn.
30. New Hampshire.........cco........
31, New Jersey.....oveiennns
32, New MexiCo.......coovrerrrrnrnnn.
33, New YOrKe.oooeeveverrerieeee e NY [0 {0 0000000.900,000 | o2 | (183,995)
.............. 395,144
................ 17,927

39. Pennsylvania...
40. Rhode Island...
41, South Carolina.
42.  South Dakota...
43, Tennessee..

47, Virginia......ocveeereeveeerereinenns
48.  Washington.........ccccoervenennee
49, West Virginia..........coovreereene
50.  WisConSin.......cccocveerreurcenenns
51, Wyoming......ccooeereurerrereenenes
52.  American Samoa.........c........

54.  Puerto RiCO......cccoeverierenns
55.  US Virgin Islands....................
56.  Northern Mariana Islands

58.  Aggregate Other Alien..........
59.  TotalS....ccoereiiiereriisiecesiaa

......... 19,499,509

DETAILS OF WRITE-INS

5801.
5802.
5803.
5898.

Summary of remaining write-ins for
Line 58 from overflow page.......
Totals (Lines 5801 thru 5803 +

5898) (Line 58 above)...............

5899.

SUPA2




Supplement for September 30, 2010 of the ST PAUL FIRE AND MAR'NE INSURANCE COMPANY

Designate the type of health care

providers reported on this page.

A
SUPPLEMENT "A" TO SCHEDULE T

EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Other Health Care Professionals, Including Dentists, Chriopractors and Podiatrists

States, Etc.

1

Direct
Premiums
Written

2

Direct
Premiums
Earned

Direct Losses Paid

3 4
Number

of
Amount Claims

Direct
Losses

Incurred

Direct Losses Unpaid

6 7
Number

Amount of
Reported Claims

8
Direct
Losses
Incurred
But
Not
Reported

IS ©®eN® oA W

Alabama..........ccoevreeiricennns
Alaska..........ccoooerireirrierine
AriZONA.......covieieereeisiein
Arkansas............cocoeverereenine.
California.... ..
Colorado........ccvvvevercreinnn,
Connecticut
Delaware..........ccccvvverernnan.

Kentucky........ocoevevveverrerennn.
Louisiana.........cccocvvereirinennes

Massachusetts
Michigan........c.coevceeeieienns MI
Minnesota..........ccceerivriennnes MN
Mississippi
Missouri

Montana.........ccvvereveerinieennns
Nebraska...

Nevada

New Hampshire............c.o.... NH
New Jersey.......covvireeninnn. NJ
New MeXiCo........couvrrvrrennnns NM
NEW YOrK.....ovvveveerreiriirienenes NY

Virginia.....covveeeeveeeneinenen: VA
Washington..........ccccovveuneenes WA
West Virginia........c.oecrevreene. Wwv
Wisconsin

Wyoming............

American Samoa
GUAM.....eeeee e
Puerto Rico

US Virgin Islands...........c......... VI
Northern Mariana Islands.....MP
Canada.......c..ccooeveverereinnns

Aggregate Other Alien...
TOtalS. oo

. 0.
........... 1,268,116

.................. 9,930
..... 1,244

10,486
20,129

DETAILS OF WRITE-INS

5801.
5802.
5803.
5898.

5899.

Summary of remaining write-ins fol
Line 58 from overflow page.......
Totals (Lines 5801 thru 5803 +

5898) (Line 58 above)...............

SUPA3




Supplement for September 30, 2010 of the ST PAUL FIRE AND MAR'NE INSURANCE COMPANY

Designate the type of health care

providers reported on this page.

Other Health Care Facilities

* 2 47 6 7 2 01045540010 3 =

SUPPLEMENT "A" TO SCHEDULE T

EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

States, Etc.

1 2 Direct Losses Paid 5 Direct Losses Unpaid

3 4 6 7

Direct Direct Number Direct Number
Premiums Premiums of Losses Amount of
Written Earned Amount Claims Incurred Reported Claims

8
Direct
Losses
Incurred
But
Not
Reported

IS ©®eN® oA W

Alabama..........ccoevreeiricennns
Alaska..........ccoooerireirrierine
AriZONA.......covieieereeisiein
Arkansas............cocoeverereenine.
California.........cccceerveverennnad
Colorado........ccvvvevercreinnn,
Connecticut.........ccccoeevevnnne.
Delaware.....
District of Columbia..
Florida.....
Georgia...
Hawaii.

Kentucky........ocoevevveverrerennn.
Louisiana.........cccocvvereirinennes

Maryland..........ccoeveererennn.
Massachusetts.............c......
Michigan........c.coevceeeieienns
Minnesota..........ccceerivriennnes
MiSSISSIPPI.....ovvrreercrerreireinns
MISSOU...vovvvrvrrereenreieinns
Montana.........ccvvereveerinieennns
Nebraska.........cccouvrvrieriinnnns
Nevada.......cccveveriereinriennes
New Hampshire............c.o....
New Jersey.......covvireeninnn.
New MeXiCo........couvrrvrrennnns
NEW YOrK.....ovvveveerreiriirienenes

Pennsylvania...
Rhode Island...
South Carolina.
South Dakota...
Tennessee..

Virginia.....covveeeeveeeneinenen:
Washington..........ccccovveuneenes
West Virginia........c.oecrevreene.
WiSCONSIN.....c.oovvereeereicinennns
WYOMING......cooveeeeeeereneinenes
American Samoa...................

Puerto RiCO........cccreurieninnnee.
US Virgin Islands...........c.........

Northern Mariana Islands

Aggregate Other Alien..........

TotalS....ooeiieeeeeieeeeienns | e

........... 5,000,000

............ (275,387)
................ 15,824

......................... OO RS T 7/1) ) ISR s SN |

..................... 0 |0 |000000005,522,905 | | 4,931,785 ..........6,503,000 ..o 24

.............. 630,400

(12,749)

........... 1,356,066

DETAILS OF WRITE-INS

5801.
5802.
5803.
5898.

5899.

Summary of remaining write-ins fol

Line 58 from overflow page....... | ....

Totals (Lines 5801 thru 5803 +

5898) (Line 58 above)............... | ....

SUPA4




Supplement for September 30, 2010 of the ST PAUL FIRE AND MAR'NE INSURANCE COMPANY
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