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Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SU RETY COMPANY OF AMER'CA
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 .ottt ennens | feesennees 4,037,144,155 | ooooveeeeeres (1 I 4,037,144,155 | .......... 3,673,398,648
2. Stocks:
2.1 PrEferred STOCKS. ..ottt | feerientent et tenees (0 (0 (01 0
2.2 COMMON STOCKS. ....ocerirercerrereeseeseesees ettt ettt nssesssssnsssnissnins | foesisestsstsenssessssssessses (0 (0 (0 13
3. Mortgage loans on real estate:
3 FIESEIENS ettt | fesseenstess et (0 (0 (0 0
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
ENCUMDIANCES). ... veererereeeereeseeseeeeeesesseessessessesseseseesessessessssssessessssses st anssessessessasssnssesss | sessessessssnssssssssnsneees (01 (0 R (0 U 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDIANCES). ... ceeeerereeseeeeseeseeeeseesessees et esees st et est e ss e bbb ses st en s ssestensesssessesss | sebsessessssssssssssastneseses (01 O (0 (01 0
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vveeereeeirneieeeiieeeseiesseesseseeeess | eereesesssessessssesssssnenn (01 (0 R 0 [ e 0
5. Cash ($.....(24,038,466)), cash equivalents ($.......... 0)
and short-term investments ($.....159,143,026)...........ccccrmrrrerrrremmmeresnneeesneeseseseesssssessssssssesss | seeeeessnnees 135,104,560 | ...ooonvvverrerrcrercrennn. (O I 135,104,560 | .....cocvevnee 91,652,774
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vueeeeeeereireeieeiseeseeeeeseeseeseesessssesessessensesens | sesessessesssesssssessssssesans (01 (0 TR (01 0
T DEIIVALIVES......oouiiiiieri bbb | fesbiesb bbb L0 O (U RO L0 RN 0
8. Other INVESIEA GSSELS........cvcvceeeceeeeeeeeee sttt et et ettt ettt en et en et s enen s s s s s enennnes | eerereseseseseins 1,496,745 | oo 1,496,745 | oo, [ 0
9. ReCeivables fOr SECUMEIES. ... | esisesienienes 1,038,790 | oo (U A 1,038,790 | c.oovverririinns 167,510
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)........ccvreieivrieieiieieseieesiesesevesessesenes | erenrenans 4174784250 | ..oovvneee 1,496,745 | .......... 4,173,287,505 | .......... 3,765,218,946
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............cociiiniiniiniisrsres s | ceerienienes 50,072,790 | .ovveririrriieieiis (O [ 50,072,790 | ...cccovrvnnee 51,425,446
14.  Premiums and considerations:
14.1 Uncollected premiums and agents' balances in the course of collection............cccoceeveves | covverreininns 72,573,296 | .ovvrreee. 13,073,147 | oo 59,500,150 | .coccvvveven 74,178,255
14.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....45,465,998 earned but unbilled premiums)...........cooeeeerns | vovvverneens 131,054,478 | ...oovvvverns 9,072,962 | ..ovvvvnne 121,981,517 | oo 109,422,760
14.3 Accrued retroSpective PrEMIUMS..........ccovuiveieiiiereieieeieiesssssseesesssse e sssse e sssssssessess | sessessssessessssssessessnsns (0 T (0 R (0 0
15.  Reinsurance:
15.1  Amounts recoverable from FEINSUIENS............c.ovriiiiinisssseseiens | coessesseaneees 2,420,267 | .ovvvvveriiinis (U A 2,420,267 | ..ooovvvrinnns 4,839,080
15.2 Funds held by or deposited with reinSured COMPANIES..........ccvveuririeieiriisieesseiieisiens | ceressssssseseessseseeneend (0 (0 (0 0
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............cccoeeevevevevees | vveviveeeicieeeenad [0 U [0 IR 0 | e 0
17.2 Net deferred taX @SSBL.........cc.rrriieirisiereiee st
18.  Guaranty funds receivable or 0N dEPOSIt............ccceveiieiiiiieeieeee e
19. Electronic data processing equipment and SOWAIE...........c.ccvcvevecierieerieeseee et | sevesessssessssssessesenad [0 R [0 R 0 | oo 0
20. Furniture and equipment, including health care delivery assets (§.......... 0)eerereeereeereeeeesienens | e [0 SRR [0 TR 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...........ccc.ceeevrecereseeveieeece e | e 50,675,541 | coevvveeceeie, (0] I 50,675,541 | coovvereeeeeee 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...........ccceveveeeeeceveeieeeeeee e | e 38,786,030 | ....cccoce... 11,690,193 | ..o 27,095,837 | ............. 254,139,872
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.........cccovevivevereiriesiiereesreesssee s ssessssssesesssessnsnsens | snveerennenenn22y 169,999 | ot (O] I 22,165,599 | ............. 247,774,291
2402. Suspense, undistributed PAYMENLS...........ccevevrrreeieiciseeeseeese s sessessssssssssessnsesesensenss | ereereerensnnssidh339,3268 | v (01 I 4,539,326 | .......cooc. 4,648,848
2403. Amounts receivable under high deductible POIICIES...........cccvevvieveeiieiiieeeeeee e | cvveeenieeineenen 3,089 | i (189,432) 192,517 | ....... ..87,347
2498. Summary of remaining write-ins for Line 24 from overflow page 11,879,625 198,395 | ...ccveernee. 1,629,386
2499. Totals (Lines 2401 thru 2403 plus 2498) (Line 24 aDOVE)........cccorerrernriesrrirnssiesnrinersssnennnnesenes | cornereeennese38, 180,080 | vvvervirnans 11,690,193 | ..o 27,095,837 | ...cooeeene. 254,139,872
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Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SU RETY COMPANY OF AMER'CA

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current acCident YEar $.....214,426,972)..........cc.ocoevevreveeeenreeessiesessssssssssssssssesssssessssssssssssssssssssssssssssssesssssssssessns | sssessssssssssssssansssses 889,775,140 | oo 898,279,087
2. Reinsurance payable on paid losses and (0SS adjuStMENt EXPENSES.........c.viuririririieiresere s sessessseeessniees | sesssseseessssssessesssssssessenes 11,995 | oo 7,770
3. LOSS QQJUSIMENT EXPENSES........oucvvieiieiiicietiese ettt bbbt s bbb s bbb s s s s s st bt b s s e s s st et en s sesessnnetenas | srebessssesssinsetesnneaas 491,796,684 | ....cocovvevieiinns 391,664,338
4. Commissions payable, contingent commissions and other Similar Charges..............cccveieiciecieisceieese et | cvevesessessssesessssaenens 26,479,953 | ..o 34,630,566
5. Other expenses (excluding taxes, ICENSES ANA FEES)..........cccviviveieeiciieie ettt sssesaenes | svsesesssssssesssessesaesas 29,156,585 | ...ovovereeiieiieinns 31,736,727
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccrvuiveuiriieiiiriieiieeeee et sssesaesenes | evreseessssssesesessesaenas 49,634,679 | c.oovvvvereeireieinns 59,474,472
7.1 Current federal and foreign income taxes (including $.....(495,408) on realized capital gains (I0SSES))..........cco..rrvrrrrrrrrnes | coverrirersssessssssseenns 17,406,025 | ..o 6,951,413
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 $.....146,542,626 and including
warranty reserves of §.......... )1ttt ettt bbbttt ettt st n s ss st nsesnnns | evsesssenaeseesnseneenas 818,875,470 | .ovovvevereere. 839,517,654
10, AQVANCE PrEIMIUM.........ovieiiritiieictcteie ettt bbb bbb ettt s bbb s s st s st b s bt n s sse st ssensnsns | ebsessessssssessessntesses e sanes 268,251 | oo 357,890
11.  Dividends declared and unpaid:
111 SHOCKNOIARTS. ...t bbb bbb | oebb bt sttt 0 | s 0
11,2 POLICYNOIAETS. ...ttt Rttt | Htseees st st 8,074,637 | oo 8,825,721
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)...........cvivieieiiieieieiese et | sessesisssssesessssessenes (54,050,282) | ....oovveverrrerrereinn (47,612,192)
13.  Funds held by company under reinSUraNCE trEAtES...........c.ccueiuivciieieiceiee ettt ssssssesnsans | svaessesssssssesessssessenas 96,704,953 | ..o 101,203,705
14.  Amounts withheld or retained by company for aCCoUNt Of OtETS...........c.eviuiiieicicric e ssesesns | svressesssssies e sessenae 27,137,586 | ..o 47,770,209
15, Remittances and items MO AlIOCALE. ... | sbesb st 30,176,671 | oo 49,208,988
16.  PrOVISION fOF FEINSUIANGCE..........veuiiuieniiriirieriereir e bbbt | bbtbissb bbb 7,950,503 | ..o 7,950,503
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FAtES.........ccccvcviiicieee e | et 0 [ e 0
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...........ccociriiiiiiieecee st | bbbttt [0 R 60,758,201
20, DEIIVALIVES.......couiemieiiiriiisiii s | eehbna bbb 0 | s 0
271, PAYADIE fOF SECUMES. ......vivevveieciecieiee ettt bbbt s bbb s b sttt b st es b b s s ssebans | saessssestessesstensessesnsensessesnnsanta 0 [ e 0
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. ........cveieiiieieieiese ettt sesse s nnsenss | sestessessssessassensnsansanse 3,972,301 | oo 4,131,987
25.  Total liabilities excluding protected cell liabilities (LINES 1 through 24)...........cccueiirieirieeseesse s | essesessssessesesnes 2,443,371,151 | oo, 2,494,857,039
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 CONHDULEA SUMPIUS...........evvevericeeeeieteee ettt et st ss st ses et b s s tnsssassssssnaans | sressesessessssensssesenss 433,803,760 | ..covvrererireriren 433,803,760
34, Un@SSIGNEA fUNAS (SUIPIUS).......cvuevuiveieeictieeieieisete ettt ettt sttt st a e bbb ss st es st b s s s s ssssessssnns | stessssassessesessanenes 1,591,745,749 | ..o 1,315,729,180
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).......ccuuiveeiiuiieereiieieee ettt es s ssssssessessnsens | sressssssesssssssssenen 2,111,676,365 | ..o 1,836,848,661
R o 3OO PP PO OTOPPTOT ISP 4,555,047,517 | coooovverrrerrreeens 4,331,705,701
DETAILS OF WRITE-INS
2401. Retroactive reinSUranCe reSEIVE @SSUMEM..........cviueiiiriueiireierisesessissse st ss s sssesesss et sssebessssesessssesessssesessssesessssssessssesassnsns | sessssesesssssssssssesessssesns 3,277,386 | oo 3,174,786
2402, ESCREAE DY ......vvveeveoereeeeeeseeeseeeseeees e seess e sess ettt enstsns | sestsees st st s st 684,653 | ..o 942,342
2403, DEPOSIt BSSEE PAYADIE.......ceurerieririeie ittt sttt enen | Sressentess st ent et s st anen 7,902 | oo 0
2498. Summary of remaining write-ins for Line 24 from OVEMOW PAGE. ........cururirrerririeiierireieiie sttt sssssesssssssssssnssens | ssesssssssssessssssssssssessansnsnnes 2,360 | oo 14,859
2499. Totals (Lines 2401 thru 2403 plus 2498) (LINE 24 @DOVE). ... ruuiiereirueiraeesetisiisessseseesemssesses e sesssssssses st snssessssssnssssssnssssesssnss | ssesssssssssesssssssssssseseans 3,972,301 | oo 4,131,987
2801. Special surplus from retroactive FEINSUIANCE. ............c.cvuivuiviiiieieie ettt bbb s s b s sssnes | stessessssesssssssnssssesa 48,285,000 | ..oovvvrerrerrieieina 48,285,000
2802. Special SUIPIUS fOr AEFEITEA tAXES..........cvuivuieieeiiciete ettt sttt b ss st ensesns | sbessessssessessesnsassenas 31,361,856 | ccvvveveeeereeiieecine 32,550,721
2803, oottt RS8R R R nes | eestee ettt (0 OO 0
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 BDOVE).........urerurursreesersssrsssersssssssssssssessssesssssnsseesssssssssessssssssssssssesssssnses | sesessssssssssssssssssssssas 79,646,856 | ....oovvvniririnciiicinnns 80,835,721
3101.
3102.
3103.
3198.
3199.




Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SU RETY COMPANY OF AMER'CA
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(written $.....1,071,025,806)..........c.errvrrrrirrireiiesiessesssss st sssnnes | srssinnes 1,077,444,049 | ........... 1,030,827,5%4 | ........... 1,391,334,662
(written $ 10,481,331 | i 62,571,820 | .... 86,144,742
. (written $ ..183,566,479 | .. ....135,530,158 ..204,753,656
(written $ 964,358,901 957,869,256 | ........... 1,272,725,748
DEDUCTIONS:
2. Losses incurred (current accident year $.....236,609,954):
2.1 DIFECR.ove ettt R bRttt en s tas | entenerntieen 246,942,212 | ..o 207,645,126 | .... 257,750,485
2.2 Assumed 11,979,150 |.. 13,023,423 ..9,848,533
2R T LT OO ...58,031,124 | ...cooveees 30,910,482 | .... ....37,196,351
28 NBL.. bbbttt | nbnbne s 200,890,238 189,758,067 | .... 230,402,668
3. Loss adjustment expenses incurred..... .138,740,433 | .. ....114,080,939 ..157,268,584
4. Other underwriting expenses incurred............. ..361,371,135 | .. ....360,759,010 ..496,151,066
5. Aggregate write-ins for underwriting deductions..
6. Total underwriting deductions (Lines 2 through 5)
7. NetinCOME OF PrOtECLEA CEIIS........vueeiecirieii ettt bbb
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)...uevucviveieiiiisieeseeiesess et ssssessenses | ceessessesnnes 263,357,095 | .............. 293,271,242 | ...
INVESTMENT INCOME
9. Netinvestment INCOME BAMEA..........cccuuiiiiririirire ettt nesns | consineninens 134,135,248 132,555,785 | ....
10. Net realized capital gains (losses) less capital gains tax of $.....119,719 LA4421715 [ (12,672,354)|.
11. Netinvestment gain (I0SS) (LINES 9+ 10)........cviviiiereiieiceeeesce ettt st saes s sen s s sssaenes | cbessessesanes 138,556,963 119,883,431
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $
13. Finance and service charges not inCluded iN PrEMIUMS.........c.ciuiieiriiiieieieiseie ettt ssssssesses | sressesssssssessssanees 80,173 | oo 64,139
14. Aggregate write-ins for miSCEllaNEOUS INCOME...........cvvvveieveereieireieireteee s ssstes s sssesssssessssssessessssessesenss | crerssnsnierenrsssss 939,025 | cvovvevriiennens 20,075,097 28,346,186
15. Total other income (LINES 12 throUGh 14).......c..cuiviieieiieieiseeieie et ssssesessssssessesssnes | arserssensensnsenserd QALY | crrersrrsrearans 19,535,736 27,534,820
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINES 8 + 11+ 15) ...ttt snsnes | essessesnsas 402,292,481 | ..covvvee. 432,690,408 |.... 584,398,801
17. Dividends t0 POICYNOIIETS. .......vuveereri ittt s st ss st nssens | srentanssssnssns 4,893,503 | ..o 5,594,632 7,275,422
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)........cuoieiiveeiieeiceeces ettt s snssssenanns | orsesssssssnes 397,398,978 |.............. 427,095,776 | .... 577,123,379
19. Federal and foreign income taxes incurred...... ..106,491,643 | .. ....130,225,679 .173,818,946
20. Netincome (Line 18 minus LN 19) (10 LINE 22).........ccuvrrrrerrurineinrirnisisssissiesssssssssessssesssssssssessssssssssssesssssssssessessnsses | sessssssseses 290,907,335 296,870,097 |.... 403,304,433
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDET 31 PrIO YEAI........c..cvivereriiiieireiisse ettt
22. Netincome (from Line 20)
23. Net transfers (to) from Protected Cell accounts...........cccoevvevrierereirnen.
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....368,521...
25. Change in net unrealized foreign exchange capital gain (loss)
26. Change in Net defErred INCOME TAX........c. ittt sttt ss st saen
27. Change in NONAAMIEA SSELS.........cccviueriiiieieiie ettt bbbttt b bbbt aes s ae b naen
28. Change in provision for reinsurance.
29. Change in surplus notes...............
30. Surplus (contributed to) withdrawn from protected cells..
31. Cumulative effect of changes in accounting PriNCIPIES..........ccvviucveiireieiie e
32. Capital changes:

33.

34.
35.
36.
37.
38.
39.

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:

331 Paid iN..oereeeeeeee s
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital
Net remittances from or (to) Home Office
Dividends to stockholders
Change in treasury stock
Aggregate write-ing for gains and [0SSES IN SUMPIUS..........vureriierinrerirrinresee st enes
Change in surplus as regards policyholders (Lines 22 through 37).........cc.ccerieiiiinieieisese e
Surplus as regards policyholders, as of statement date (LInes 21 pIuS 38).........ocueveveveeeeieeeeeceeeeeee s

511,700,000)

.0
................. (1,188,865) 32,550,721
.............. 274,827,704 |.............333,797,632 (36,859,542)
........... 2,111,676,365 | ...........2,207,505,835 | ...........1,836,848,661

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)..........

1401.
1402.
1403.
1498.
1499.

Profit and loss, miscellaneous......
Retroactive reinsurance gain/loss............

Fines and penalties of regulatory authorities
Summary of remaining write-ins for Line 14 from overflow page
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

..15,290,162
....4,785,000

3701.
3702.
3703.
3798.
3799.

Change in special SUrplUS from AEErrEd tAXES. ........vurvuerereriei ettt nren

Summary of remaining write-ins for Line 37 from oVerflow Page..........cccceviiveiriiieeiicese e
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE).....c.ruruurisiieiriieiair st sse st

................. (1,188,865)
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Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SU RETY COMPANY OF AMER'CA

CASH FLOW
Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE...........ovvriercrereceiee et sssssssssenssesssasesens | rovessessons 934,175,571 | ...ovvvenen. 904,767,415 | .......... 1,386,462,676
2. INEEINVESIMENE INCOME. ....tuivetereetseeees et ees skt sesnt s | nenesannes 149,639,949 | ............ 141,428,544 | ............ 189,695,064
3. MiSCEllaNEOUS INCOME.........ouuvrrererserirreiseri st esi sttt sn s nssns | onssssissresssees 378423 | ... 19,535,736 | ...ooooeuneee. 27,534,820
4. Total (Lines 1 through 3).. ...1,084,193,942 | ..........1,065,731,695 | ..........1,603,692,560
5. Benefit and [0SS related PAYMENLS..........ccovviveeiciieeeieceee ettt ettt st st a s benans | sresansinas 206,971,147 | .o 96,754,930 | ...cv.e... 154,372,711
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............cccovueviviveieiieiieeie e [ ceerernaa 420,222,988 | ............. 381,444,956 | ............. 537,694,710
8.  Dividends paid t0 POIICYNOIAETS.........cceviueiieieicirieieseis ettt ss st tensensnnas | oebssessessesnes 5,644,586 | ....cccoevenne. 5,513,258 | .oovverernns 8,067,931
9.  Federal and foreign income taxes paid (recovered) net of §.....533,074 tax on capital gains (I0SSES)..........c..ovvvrerrrreres | ovrirersnienas 96,156,750 | ...ccvvnnv. 230,376,032 | ............. 269,324,495
10 Total (LINES 5 tIOUGN 9)...vvvuuecevermerisircesseesisiceisse s ssssee s sss sttt senss st ssnsnes | enesisneees 728,995,472 | ....convveens 714,089,176 | ............. 969,459,847
11.  Net cash from operations (Lin€ 4 mMiNUS LINE 10).......c.cueuimiriieiiriereieicieee et ses st s ssssessesanes | creseesnaes 355,198,470 | ............. 351,642,518 | ............ 634,232,713
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS...veouieveieeiiseersis ettt | et 303,048,755 | ....ccouevens 136,342,641 | .......conne. 453,293,598
12.2 14,043,536 14,211,046
12,3 MOIGAGE 0ANS........cvcvieeiecieesie ettt sttt sttt s s s st e s sttt es e bensessesansssassesanss | sressessssssssssesnssnsesnead (01 (1 U 0
12,4 REAIESIALE ...ttt | eesene e (U [ (01 RO 0
12,5 Other INVESIEA @SSELS........cveuueereiricriiiriereirresi sttt nassennsnnnins | toeesssnnessesssnesssenssnd (U (V1 [ 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS..............covrerneininininnnnnesins | e (01 (01 OO 0
12.7  MISCEIIANEOUS PrOCEEAS. .......cvevevererieereeiieteeie ettt ettt st s s s sae st b s st bsses s bessessesassssessessnes | srssssssssssssssesnssneesansad [V I 27,874,101 |t 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ..ottt sss s ssesnnas | esvessesinens 303,048,755 | ...couc.e. 178,260,278 | ............. 467,504,644
13.  Cost of investments acquired (long-term only):
131 BONGS..eetueeeesseeeeseeessse et sas sttt sst s | Hesienetaas 675,645,772 | ....ovvvvens 495,055,602 | ......evees 531,228,557
13,2 SHOCKS. e rvereeerreerseesseeeseees et sseesse e sttt enssnnnsnnens | reesssnnsstanssnnestensteed (1 (VN [ 177,013
13,3 MOIJAGE I0BNS......oucveiiieieciiicie ettt bbbt s bbb s s s s s ensenanns | sbessessessnsensessnsantennna (01 T (1 U 0
13.4 Realestate .0
13.5  Other INVESIE @SSELS........cvvurvirreircrireeiicriesi sttt bbbt esntennsns | seniseenesenenns 1,502,700 | oo (01 R 0
13.6  MisCEllaN@OUS APPHICAHIONS. ..........cvevieeicicteie ettt s ssesesssnbensenes | ssessssssessesaneas 871,280 | oo (LN I 5,340,960
13.7 Total investments acquired (LINES 13.110 13.6).....c.cuiiiiieieieiseeeeeee ettt bs s saenses | ersssssssees 678,019,752 | ...covuu 495,055,602 | ............. 536,746,530
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 anNd LINE 14)......c.cceveiererrieeeeeseeeesetesee et esissssssssssssees | cevesensenns (374,970,997)] ............ (316,795,323)| ...covcvvven (69,241,885)
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 O oo (V1 [ 0
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..........coeuieciiiieicicc ettt bbbt s snaas || sbessesssssssessessnssssesnsad (01 TR (1N I 511,700,000
16.6  Other cash provided (applied) ...63,224,313 | ... .(51,180,453)|............(118,576,086)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ ccccvuvevs.nd 63,224,313 | .............. (51,180,453)|............. (630,276,086)
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).......ccoeveumevecne | corrirnreneenns 43,451,786 | ...cocneenee (16,333,258) [ ....ovvnvenne (65,285,258)
19. Cash, cash equivalents and short-term investments:
19.1 BEOINNING Of YEAI....cvvreirietreeeeseeeieaeesssseesesseesss et sss st bbb sn s ses s | friensssneens 91,652,774 | ............. 156,938,032 | ....coovnnee. 156,938,032
19.2  End of period (LINe 18 PIUS LINE 19.1)........vverrverereereerereeeeeisreeseecrseecseeec s seeesseeessseesseessesesssssessesssssssssnssssnsees | consessseees 135,104,560 | ............. 140,604,774 | ............... 91,652,774
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  SHALULOIY MEIGET ..ottt bbb bbb bbb bbb ss st sestensansas | biesssssssssssestessnsaesaend (V1N - 138,731,884 | ............. 138,731,885
20.0002  Stock CONVEME 10 DONAS.........cuuvvrerireiirireirsieess st sess st esss s ssesssssesssnenens | cnesssnessessssesssesssse (U I 14,038,484 | .......cccc.... 14,038,484
20.0003  EXChANGE Of STOCK........coiieieiiciciieeietcic ettt ettt bbb bbb st bbbt sessntannas | seessessssssssestessnsnsand (U1 EOUORRRRRRITS | ) IO 177,013
20.0004  INtercOMPANY traNSACHON. ... .. rurreusreeresreisesersesessesssassssssessesssssssssesesssss e sessenssnssessessanssnssesessensssssessessanssnssessanssnssnssns | ssessosssnssssssssansnssnssns [ I 0] (183,168,567)
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Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMER'CA

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices:
Travelers Casualty and Surety Company of America (the Company) prepares its statutory financial statements in conformity with accounting
practices prescribed or permitted by the State of Connecticut. The State of Connecticut requires that insurance companies domiciled in
Connecticut 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 Connecticut 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 had no securities which changed from the retrospective to prospective valuation method.

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 $21,008,441 $4,030,753 $15,406,458 $12,844,915

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.

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
02660TBM4 $ 7,354,067 $7,280,828 $ 73,239 $ 7,280,828 $ 4,854,763 Q3 - 2009
02150JAC6 13,126,996 9,676,641 3,450,355 9,676,641 7,416,673 Q3 - 2009
76110WPG5 248,330 241,876 6,454 241,876 122,523 Q3 - 2009
02660TBM4 7,154,622 6,934,169 220,453 6,934,169 4,955,916 Q4 - 2009
66987XCD5 279,048 267,817 11,231 267,817 208,638 Q4 - 2009
76110WPG5 238,639 237,078 1,561 237,078 124,063 Q4 - 2009
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Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMER'CA

NOTES TO FINANCIAL STATEMENTS

76110WPG5 225,140 185,784 39,356 185,784 121,268 Q1-2010
02150JAC6 8,954,878 8,753,338 201,540 8,753,338 7,560,781 Q2 -2010
02660TBM4 6,226,083 6,199,519 26,564 6,199,519 4,954,228 Q3 -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 securites $ 4,984  $ 131 $ 22,093 $ 1,050 $ 27,077 $ 1,181
Structured securities - - 17,328,722 2,041,791 17,328,722 2,041,791

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

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

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

No significant change.

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.

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

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases

No significant change.

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

No significant change.
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Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMERlCA

NOTES TO FINANCIAL STATEMENTS

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

No significant change.

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 $22,837,000, resulting primarily from improvements in the other liability — claims made and surety lines, partially offset by deterioration
in adjusting and other expense reserves. The improvement in the other liability — claims made line is in the 2005-2008 accident years, attributable to
lower than expected claim activity for the professional liability coverages, primarily directors & officers and errors & omissions. The surety
improvement is primarily from the 2007-2008 accident years, resulting from better than expected claim emergence. The increase in adjusting and
other expense reserves resulted from the allocation of adjusting and other expense reserves by year as disclosed in the Schedule P Interrogatories

of the Company. There are no material additional premiums or return premiums as a result of this prior year effect.

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.
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Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMERlCA

NOTES TO FINANCIAL STATEMENTS

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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4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
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7.2

8.1
8.2

8.3
8.4

9.1

9.1

9.2

9.21

9.3

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES
GENERAL

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

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

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

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

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

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

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

Yes[ ] No[ | NA[X]

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

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

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

By what department or departments?
Connecticut

12/31/200

9. e

12/31/2004..........ccccoeneene.

1/27/2006

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

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

Yes[ ] No[ | NA[X]

Yes[X] No[ ] NA[ ]

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?

(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.

If the response to 9.1 is No, please explain:

Yes [ X] No[ ]

Has the code of ethics for senior managers been amended?

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

Yes [

Have any provisions of the code of ethics been waived for any of the specified officers?
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Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SU RETY COMPANY OF AMER'CA

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? Yes [ X] No[ 1]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 0

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.) Yes[ ] No[X]

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

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: N 0
13.  Amount of real estate and mortgages held in short-term investments: G 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value

T4.21 BONAS......oiieciiceeiice et a bbbttt
1422 Prefermea SEOCK......cvrvreieririeiesisise sttt sttt nen
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.........ccccoveuvevieenrnieninirinnens

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? Yes[X] No[ ]

16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase 270 Park Avenue, New York, NY 10017-2070

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 3
Name(s) Location(s) Complete Explanation(s)
N/A
16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No[X]

16.4  If yes, give full and complete information relating thereto:
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
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [ X] No[ 1]

17.2 I no, list exceptions:

Q07.1



Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SU RETY COMPANY OF AMER'CA
GENERAL INTERROGATORIES (continued)

3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

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[ ] NA[X]

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[ | No[X]

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

............ 0.0 |........0.000 %

Total. o oesreeieisesssiienenes | e XXX | oo XXX.ooenen

Operating Percentages:

5.1 A&H loss percent

5.2 A&H cost containment percent

5.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts?

If yes, please provide the amount of custodial funds held as of the reporting date.
Do you act as an administrator for health savings accounts?

If yes, please provide the amount of funds administered as of the reporting date.

Qo8

Yes[ ]

Yes[ ]

No [X]

No [X]




Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SU RETY COMPANY OF AMER'CA
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)
All Other Insurers
|00000 ................. jAO-OOOOOOO ......... | FIANZAS GUARDIANA INBURSA SA........coorrrieineereeeeeesessieesessnsanees | MEXICO......ooiieeeteeetctee ettt ssaenes \ NO...oovvererraee.

Qo9




Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SU RETY COMPANY OF AMER'CA
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 13,304,020 13,956,267 9,694,620 | ..ovvvrrririnnene 974,518 18,632,668
2. Alaska.... AK ... L ..4,538,681 ...4,821,517 236,133 (982,408) ...4,339,624
3. ANZONA.. e AZ|.... L 18,550,584 23,083,849 3,713,502 1,702,503 21,048,945
4. Arkansas........oninenen. AR]...... [T ISR 10,288,159 | ..cvvvvrrrnee. 10,373,702 | covvvrnne 2,138,068 | ..oovorriinnes 3,399,405 | ..oovvvriiinnne 7,669,222 | ..oovvvne. 7,507,427
5. California.......ccooceveeereeererneiins CAl...... [T IR 107,084,064 | .............. 103,586,578 | ....c.covvvvnee 27,933,470 | oo 43,553,415 | ....cccouee. 163,411,497 | .o 164,433,125
6. Colorado.......ccoeurmrermiirnrirniinnes CO|....... [T IO 31,750,844 | ................ 25,166,120 | ..ooovvverennne 2,238,379 | coovvriri 1,363,122 | oo 21,281,365 | oo 20,356,981
7. Connecticut..........oouvnrvrirennen. CT|.e [T IO 22,537,486 | .coovvoerenne 22,567,088 | ....ccooovrvunne 1,831,787 | oo 1,927,993 | ..o 24,765,216 | ..oovveverennee 27,779,862
8. Delaware.......cccccoomermerniirneinnees DE[...... [OOSR 3,731,229 | v 3,896,807 | ..ovvrrrrerinene 343714 | o 249,073 | v 3,539,186 | ..ovvvrerrenne 3,286,333
9. District of Columbia................. DC|..... [OOSR 14,713,197 | v 18,739,231 | v 2,031,846 | .oovrvrnnee 7,757,970 | e 18,835,939 | oo 20,995,834
10, Florida.......oocovevrernerirciircineiene FL]...... [T ISR 63,004,585 | ....ovvovvenne 60,647,938 | ....ceovvenne 16,480,224 | ......cccconnee. 10,188,177 | oo 87,419,339 [ oo 86,221,945
11, GEOrGia....cvveeeeereereerreineiees GA|...... [OOSR 29,065,966 | .....ocovvvennee 32,706,628 | .....ovveriennes 4,239,114 | oo 2,149,845 | ...coovvine 37,186,869 | .....ocovvvenne 41,411,018
12, HaWali...oooeeeeeeeeeeeeins HI....... [OOSR 8,078,463 | ..oevvvvrinenee 7,432,412 1,068,442 | ....covovvernnes 785,518 | oo 9,408,933
13, 1daho.....ccccovevvcrncrncnncrncnnen D [ e L ..3,751,664 ...4,203,376 .3,845,007 ...1,388,448 ..4,891,447
14, [lNOIS.......ovveeerrerreieeenersennenndl L [ L 46,734,202 49,814,104 6,287,477 6,332,825 54,007,416
15, Indiana......ccocovvvmernennenneennndN [ i [T IR 15,846,033 | ..covvvvrrnnes 15,217,018 | oo 1,186,581 1,902,732 | oo 13,132,237
16, 1OWa...oiececcncnee A L ...8,836,883 ..8,227,536 | ... 1,419,134 ..1,407,218 ....6,652,466
17, Kansas.......ovenennennene KS [ i, L 7,329,863 | c.oocvervirrenn 8,789,267 | ..ovvvvvrrcrirnene 674,303 1,340,644 7,235,802
18, Kentucky.....oooveeveeneeneernecnne KY [ i [OOSR 14,966,287 | ...cccovvvvnee. 16,212,868 | ...ccvvvvrrnnee 1,712,681 | oo 1,603,375 | ..o 13,896,257
19.  Louisiana..........cccooererrrmreen LA [ oo, Loveeveeer | e 27,058,020 | ...coovvvvenen 28,617,701 | oo, 7,025,049 | oo 1,305,640 | ................ 29,422,637
20. Maine.....cccouermeinernernrinnenn ME | i [ESUPUOON IO 5,770,665 | c.ovverrerrenns 4,993,165 | .ovevvereirnes 1,814,803 [ oo 480,979 | oo 6,336,778 | ..ovvrererin 3,724,039
21. Maryland........c.ccooooevrverrienee. MD | .o Loveereeer | e 27,337,318 | oo 25,831,415 | oo 3,608,725 | ..oovverinn 3,667,274 | ..ovverenee. 28,537,491 | oo 30,732,342
22. Massachusetts.........ccccoee. MA | ... [T ISP 29,522,755 | coovvvvrennn 27,180,046 | ....ccoovvvvvee. 4,861,777 | oo 5,855,944 | .....occevune 40,097,953 | ..ovverrrnnns 39,310,194
23, Michigan........ccccoovmvvmrvereenee ML [NV ISP 17,260,911 | coevverne. 16,651,276 | ..ocvvvevrnnnn 4,852,921 | oo 3,793,275 | coovvvern, 19,427,355 | c.ovvvvrrnees 22,133,671
24, Minnesota.........cccccvevverrenen. MN | i [N ISP 16,496,270 | ..cvvvevrnnee. 15,633,198 | ..ovvovriane 4,762,380 | ..ooovrvrrene. 2,103,342 | c.oovvrrrnen, 14,148,417 | oo, 15,079,428
25, MisSISSIPPi....vrvrrrrrrererrerinencMS | e [N ISP 11,780,123 | covvvevrne. 13,945,786 | ..ovvevvrinnes 1423114 | oo 1,434,501 | .oooerrrne. 13,700,234 | c.ovvevrrnens 14,172,065
26.  MiSSOUT.....cccovrverrrrrerrenennn MO | Loveereeer | e 22,205,034 | .cooovvvvenen 25277,340 | coooovvrrrenn 47,354,656 | ..o 4447220 | ..o, 24,907,841 | oo 20,807,948
27. Montana........cccccoeeverrnrrnneenc MT | Leovvees | e 9,277,367 | cooveverrrerenns 8,836,786 | ..cooverrrrrinnene 786,921 | oo 386,472 | cvvvvernnn 6,234,150 | voovrrrrirerinn 5,616,023
28. Nebraska.........ccccoerrmrvereeen NE | Loeevoees | e 4,832,821 | oo 4,929,297 | oo 277,588 | oo 117,604 [ oo 5,887,309 | .coovvrrirerinnn 6,478,276
29. Nevada......ccoomrevmrcrmrcrnrernen NV | [T ISP 8,102,079 11,051,471 | oo (4,618,240) ..o 488,952 17,244,321 | oo, 9,878,227
30. New Hampshire............c......NH| ....... L ..4,733,019 ....3,740,085 688,777 | ... ..358,111 ....3,789,809
31, New Jersey.....coevmevmrrennene. NJ | oo [N ISP 26,193,568 | .......coevenne. 28,656,187 8,043,085 | ..oovvverinne 2,832,966 | ...cooovvenee. 25,641,945
32, New Mexico........ccoconrvnrrennee NM| ... [T ISP 4917272 | oo 4,486,909 | .o 212,555 | oo 329,486 | ..oovverirennn 4,701,057 | coovverrrreienn 4,406,749
33, New YOrK.....ooooeoerrerieneenn NY [ (NSO ISP 75,273,295 | ..o, 80,987,913 [ .coovvrenn. 19,143,685 | ...oovvorrrnve. 8,877,154 | ..cooue.n. 100,748,268 | .............. 102,928,921
34.  North Carolina..........ccc.coe.......NC | ....... [N ISP 33,972,270 | ... 33,614,081 | oo 4,034,001 | oo 1,743,315 | oo 31,801,492 [ oo 34,333,626
35.  North Dakota.........ccccoevereeeee . ND | oo [T ISP 3574175 | v 3,340,667 | oo 7,554 | oo 126,225 [ oo, 1,748,506 | ...cccoovvvvnee. 1,564,083
36. ONi0...coosvererrerereisrineen . OH [T ISP 30,389,675 | ..o 25,266,742 | .ooovvverennn. 7,134,386 | cooovernnn 3,576,122 | c.ovvvrrrenee. 29,443,267 | ..oovvvvenne 29,931,763
37.  Oklahoma.........ccccoovrmrirnrrnn. OK | oo [T ISP 8,929,506 | ...cccoovrvenne 10,847,448 | oo 740,375 | oo 837,792 | oo 7,503,358 | ..oovvnnn. 7,837,990
38, Oregon......ccoceemeeensrnnrnnnennn. OR [ i [T IS 15,627,924 | oo 15,455,922 | ..oovvvrianee 1,194,251 | i 1,372,732 | oo 12,539,542 | c.covvrii. 12,010,090
39. Pennsylvania...........cccooeenn . PA | ..o Lo | e 47,587,069 | .....cooovnne 44,613,525 | .ooovvvrrnee. 6,224,186 | ..oovverirnnnn 6,620,446 | ...cooovvvennn 43,073,583 | oo 44,930,190
40. Rhode Island.........cccccoseennee. Rl e [N IO 3,312,820 | covrreriienn AT45427 | oo 126,563 | .oooverrieerinns 412,367 | oo 4,730,804 | oo 5,303,108
41. South Carolina...........ccc.cee.....SC| ... [N IS 14,477,595 | c.ovvvrnees 17,322,701 | oo 1,295,257 | oo 1,805,847 | ...covvvneeen. 16,505,842 | ...coovvvenee. 16,512,955
42.  South Dakota.........cccccoevreeeeee.SD | e [N IO 3,889,028 | ..coovvriiene 2,468,709 | .oooovirieriins T4526 | oo 236,433 | oo 2,738,754 | oo 2,670,585
43. Tennessee........covmeveeenmene IN | i L 20,698,032 18,667,416 | ..cocovvvenes 2,428,002 | ..oovverinnee 1,422,185 | ...coovvvnneen. 18,606,225 19,839,851
VYIS -V T- TN . § ISV L 62,656,276 L72,161,779 | ... 12,996,981 | ... .12,047,465 .82,273,138 | . ...81,922,409
45, Utah..coooonneenlUT [T IS 11,295,650 | ..ovvvnrienena 9,702,003 | ..ovvoriirriene 955,134 | oo 127,750 [ oo 9,910,186 | .ovvvrrrererenne 8,976,946
46.  Vermont.........cooovevnrvnrrnecennn VT | i [N ISP 1,164,499 | .o 1,064,850 | .oovverviniinnes 111,135 [ oo [V372510) | 720,041 | o 725,765
47. \Virginia.. VAL L .35,005,517 ..40,630,566 2,668,757 ..33,749,672 ...37,856,515
48.  Washington.........c.cccccovirniennce. WA[...... L 34,376,795 36,765,515 4,989,865 | ..oovrreeer 11,761,803 [ e 43,995,695 43,907,659
49.  West Virginia........ccccoevervreeen. WV ....... [T ISP 9,223,263 | ..vvverrrienn 9,532,906 | ..oovvvrrrriinens 495,018 | .o 1,379,705 | oo 10,607,961 | c.oovvvrierne. 7,568,247
50.  WIiSCONSIN......orvvrvrrririeriennne WI....... [T IS 12,297,020 | c.covvrvvrnee 12,691,347 | v 4,044,785 | ..coovveren 1,575,499 | e 15,491,547 | covvvvis 15,469,444
51, Wyoming......cocovevenevenerenerennens WY |...... [T IO 5,183,224 | ..oovvvranns 5,265,130 | woverrrererreinenns 2174 | co00039,022 | e 4,702,599 | ..ovrrriieiinn 4,964,065
52.  American Samoa..........c....... AS ... ISP DO (01 RN (U (U1 (U1 PO (01 T 0
53, GUAM..coieiens GU]....... ISR DO (01 R (U (U1 R (U1 O (01 T 0
54.  Puerto RiCO.......cccourrrvrreriinens PRI...... Lo | e 1,167,555 [ oo 79,580 | coovvvrrenene (1,493,746) [ ..oocvvnvrerrrciicrienene (1N I 2,456,481 | oo 1,452,862
55.  US Virgin Islands..........cccccouuunnee VIf....... Nuiriee [ (01 O (U O (U1 O (U1 PO (01 OO 0
56. Northern Mariana Islands......MP {....... Nucrers [ (U1 OO (U1 OO (U1 SRR (U1 PR (U1 PR 0
57. Canada......commmrnneinneennens CNJ...... Nuiriee [ (01 O (O (U O (U1 PO (01 T 0
58. Aggregate Other Alien............. (O 0.0, S [P 1,325,187 [ oo, 904,100 | .cooovveniennees (1,071,223)| ..o 2,208,872 | ..o 12,778,207 | c.ocvvvvvennne. 13,015,810
59.  TotalS....couwrirriiniisiiseiseisrinnens (@).......52 [ 1,071,025,806 | ........... 1,095,401,293 | .............. 234,310,257 | ..o 175,229,071 | ........... 1,243,556,893 | ........... 1,244,107,098
DETAILS OF WRITE-INS
5801.
5802.
5803.
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 [ 1,325,187 [ oo, 904,100 | ..ooovvenienenes (1,071,223)] ..o 2,208,872 | ..occvvinnnee. 12,778,207 | ..o, 13,015,810
(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.

Q10
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Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMERlCA

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

NONE



Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SU RETY COMPANY OF AMER'CA
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

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUAraNLY.........cccueieeieiiisieesse ettt
. Ocean marine
. Inland marine........
. FiNancial QUaraNtY.........ccoeueieiieeiseeie s
11.1. Medical professional liability - occurrence
11.2. Medical professional liability - claims-made.
12. Earthquake.........cccoevevenreieriesieienns
13. Group accident and health...
14. Credit accident and health....
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-occurrence..
17.2 Other liability-claims made...
17.3 Excess workers' compensation
18.1 Products liability-occurrence.....
18.2 Products liability-claims made......
19.1, 19.2 Private passenger auto liability
19.3, 19.4 Commercial auto liability......
21. Auto physical damage
22, AIrCraft (@l PEIS)......cuevevieereiieteee ettt

N
SO UTA WN

cooooc«

(145,076) | .
. (149.085)|
348511328

...2,311,821
117,071,444

coocoo

83,972,701
24, Surety............... .620,427,969

..23,251,487
..98,129,094

26. 24,826,213
27. .0
28.

29. International..
30. Warranty.
31. Reinsurance-nonproportional assumed Property..........oeeereererrnereereenenes | veeverssseereeneens ) .9 S
32. Reinsurance-nonproportional assumed liability........ e XXX

33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business.
35, TOAIS... .t aes

3498. Sum. of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (LN 34)......ccovivniunirniinniiniinnens

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

3
Current Current Prior Year
Lines of Business Quarter Year to Date 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........
10. Financial guaranty..........ccccoeereeeeeneeneunes
11.1 Medical professional liability - occurrence....
11.2 Medical professional liability - claims made..
12. Earthquake.........ccoeovvvveerercrcieicenns
13. Group accident and health..............cccceviveieicirieeeecs s
14. Credit accident and health..............cocorrrinnrn e
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-0CCUITENCE. ......c..cvereiciieeie ettt bessenas | eeesessesesssess s es s st bessenae (14,421)
17.2 Other liability-Claims MACE..........ccovviireiiiieiecee e sissseses | evressesissssses s seses 116,359,523
Excess workers' compensation

Cooooocooococooooo

. ...88,866,666
24, Surety............... ,235, 606,637,637

29. International..
30, WAITANEY ..ottt et bbbt aens
31. Reinsurance-nonproportional assumed property
32. Reinsurance-nonproportional assumed liability........

33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of bUSINESS...........cccccevveeviiccreeiee e

3B, TOMAIS.....cvveeiriieeicitete et

: Sum. of remaining write-ins for Line 34 from overflow page.
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiN 34).......coeveriierereriisiciirinas

coooo




Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

€10

1 3 4 5 6 7 8 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 Year-End Loss and LAE Loss and LAE Total 2010 LAE Reserves on Reserves on Claims Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2007 + Prior.....c.. | coovveererrerane 153,755 | vivereeeeeeen 356,458 | v, 510,214 | oo 40,596 | oo 3,732 | o 84,328 | 119,600 | e | 000 317,852 | e 437451 | 6,440 1 (34,875) | oo (28,435)
2. 2008.......cciiieres [ e 74729 | oo 302,130 | o 376,859 | oo 31,833 | o 2,569 | oo 34,402 | oo 60,613 | i 0 [ e 260,060 | oo 320,673 | o AT717 | e (39,501) | coveerrerrererinnne (21,784)
3. Subtotals
2008 + Prior........ | cocceveveennas 228484 | .............658,588 | .......ccoccu.. 887,072 180,213
4. 2009......ccciies | e M7,718 | oo 285,153 | e 402,871 | oo, 129,236 | .oveviccercinas 9,921 | i 139157 | e 112,692 | oo 0] 178,405 | 291,096 | o 124,209 | ..o (96,827) ] ..o 27,382

5. Subtotals

2009 + Prior........

...................... 148,366

.................... (171,203)

8. Prior Year-
End's Surplus
As Regards
Policyholders

1,836,849

Col. 11, Line 7
As % of Col. 1,
Line 7

Col. 12, Line 7
As % of Col. 2,
Line 7

Col. 13, Line 7
As % of Col. 3,
Line 7

1 42.9 %

2 i, (18.1)%

3 (1.8)%

Col. 13, Line 7

Line 8

Ao (1.2)%




Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SU RETY COMPANY OF AMER'CA
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?

NO

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:

* 311 942010490000 O03 =«
* 311 9420104550000 3 =«
* 311 9420103650000 3 =*

Q14



Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SU RETY COMPANY OF AMER'CA
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. State SUrCharges rECEIVADIE............c..cvucvierieeieieeeeee ettt s bes s sassens | sevessesssessssenss 177,564
2405. Ceded deposit asSet.........covrrerererrereirrrnnenns ....18,664
2406. Assumed reinsurance receivable and payable............c.coviieiceeiiece s | e
2407. Other assets NONAAMILEA. ............ccvvveveeverieice ettt
2408. Other assets - Reliance acquisition...... .(57,832) ...
2497. Summary of remaining write-ins for LiNg 24..........cocovinrnnininnnnnnnniesnsssessssesssssssssssssssssseees | enssnessenenss 12,078,020 | ovvinnennennn 11,879,625 | oo 198,395
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
2404. Federal eXCiSe taX-reINSUTANCE CONMTACES..........evuiirieiieieieieise ettt s bbbt en s s e bntens | sbsesestessessntessesesnsessessnenen 2,360 | oo 14,859
2497. Summary of remaining WHtE-INS fOr LINE 24............cccoiiiiiiiiiieieiiesieee ettt st sss et s b bssebessssaebnsstessssssesns | ebessssesessssesessssesessnsesesnans 2,360 | oo 14,859

Q15




Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SU RETY COMPANY OF AMER'CA
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOE YEAI........c.cuiviiieieieieieietstsie sttt bntes | sessessssstessessssesses e sssessessessssanee 0 [ e 0
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIION...........cccvvrivereieirieie e
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............ccceerierenriinnens
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment FECOGNIZEM. ........c.euiurrieieirieieieiesse st snsens | stessesssessessssssssessessssessessesenseses 0 [ s 0
8. Deduct CUITENt YEAI'S AEPIECIATION. ........veeueeirreeer ittt es sttt s s es et esnes | sbesssssstsssssssssssnsenseessssnseesessnseens 0 | o 0
9. Book/adjusted carrying value at end of current period (LiNES 142+3+4-546-T-8)........cccevrvererirnieieiiesiesessissieiesssseseseses | sesessssessessssssssessessssessesssssssenns 0 [ e 0
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)..........cccciiieiiieriicieeiicisscesiete s ssse e ssresessssessssseses | sreressssssesssesessssesessssssessssesessnsens 0 | o 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHIOT YEAN...........cvcviveieieiesieeseeseeetenes | eveesieissiese s sese s ssssssenee 0 | o 0
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIION. .........cvevererireiriririe sttt sttt esres
2.2 Additional investment made after aCQUISIION............cccvuevivieeirciiccec e s
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 COMMItMENE fEES..........cvivirieiiiieiecceis e | s 0 [ e 0
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 FECOGNIZEM............eueuiveireieirisieesee st snbens | stessessssessesssssssssses s snsensesssssntanas 0 | e 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.. | covoornreiriniinmnsssiisnssssisesnees 0 | s 0
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, SUDLOAl (LINE 11 PIUS LINE 12)...euieererieeiecieiiecis et issesss sttt sttt ettt s st ensnnssnsses | sessessssssssssssasssnssessassanssnsssssassanes 0 | e 0
14, Deduct total NONAAMILEEA MOUNES..........coiuiiieiieicieie ettt s st enbensesns | sbessesntensessesessnse sttt es st anae 0 | e e 0
15. Statement value at end of current period (Ling 13 MiINUS LINE 14)........ouiiriarnreisiinissessesssesessesssssssssssssssesssssssssssssensssssesses | ssssessssssssssssasssssssssesssssssssessasssnes 0 | e 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBET 31 Of PHOE YEAI...........ciuiieeieicieieietets ettt sttt bsaes | sevsessssssessessssesses e s st ssesssssssene 0 [ e 0
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............cviviueiieiciceie ettt snaas | saebssessesssessessesenbensenas 1,502,700
2.2 Additional investment made after @CUISIION............cc.cveviiieeieieece et ss et bessesntes | stessessssessesesssssssesssssssessessnbssenes
3. Capitalized deferred INtEreSt ANA OB ..ottt bbbt nsesas | stessessbessesesss s s s st b ss s b tesae
4. ACCTUAL OF QISCOUNL.......vueeveircicieietsc ettt ettt s s st s s nnbentes | fessessessstessesstensessesnsansessnsnnsanta
5. Unrealized valuation iNCTEASE (AECIBASE)..........cuevueicrieeiieiicisiiesie ettt bbb bbb s b st st entessebas | sbessesssbessesassssassesses b esses b nsenae
6. Total gain (loss) on disposals....................
7. Deduct amounts received on disposals.............
8. Deduct amortization of premium and depreciation....................
9. Total foreign exchange change in book/adjusted carrying value.......
10. Deduct current year's other than temporary impairment recognized..............ccocovrveneene
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12.  Deduct total nonadmitted @mOUNIS..........cccoeuririeirrinirrnsee e .
13. Statement value at end of current period (LiNE 11 MINUS LINE 12)......cuiieiiiiieiieisiiieieiisessiesseessssssesssssssessessssssssssesssssssassessns | stessessssessessesssssssessessssessessssnsasss
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 YEAT ..o eeseineeeesstsesseeennes | sreesseseeessssesseneens 3,673,398,661 | ..ooveeeeireieinns 3,604,709,922
2. Cost of bonds and StOCKS ACQUIMEA...........ccviiveiiriieiieeisce ettt et bbb s st s st ebessnaesens | sessesesssssesinsesesnseaas 675,645,772 | oo 531,405,569
3. ACCIUAL OF QISCOUNL. ..ottt ettt ettt sttt s e s st st s et es s see st ssastassnssesssssntasensesesassnassansstnsnsnanssnantass | sstesssssnsssssstesnsnensees 2,465,698 | ...ooovveeeeereeeeeinn 3,123,140
4. Unrealized valuation iNCrEASE (AECIEASE).........ccucvueveiieeieieriieisicte ettt ettt s bbb ssae bbb s s b bssebes s esabas | ebesssesesnsesessssetesnseaes 1,052,920 | covvvereeeeeee 27,686,284
5. Total gain (I0SS) ON GISPOSAIS..........cevueviveiieiiiieieisete ettt ettt bbbt et s s s b en s s ssnans | biebsnssssessssensessessntensesas 4,808,891 | oo 4,434 117
6. Deduct consideration for bonds and StoCks dISPOSEA OF.........c.cicuiiiiiiiiicece e saess | sessesesssesessssesessaeees 303,048,755 | oo 467,504,644
7. Deduct amortization Of PrEMIUML.........c.ciueireicicisie ettt bbbt bbb ss st ensens | sbensessessnssssessessntensenas 16,911,574 | oo 19,226,733
8. Total foreign exchange change in book/adjuSted CAIMYING VAIUE............ccovviveveerieeieieieee ettt s sssss e sassnes | stessesssesssssssssssesssssssessessssssses 0 | o 0
9. Deduct current year's other than temporary impairment FECOGNIZEM............ccueviueireiciirieeie ettt esens | ctessessesssssssessssnsesessssanes Y Y 11,228,992
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........ccceevvrirrerrereereieissesieiseesessessenns | cevesssisssssesssneeas 4,037,144,155 | oo 3,673,398,661
11, Deduct total NONAAMItEEd AMOUNES..........ccciuiiveiciiieieie ettt s ettt st esseses | stessessssessessesse st sttt ent st ntenae 0 | e 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)......c.oieviiiiiiiciisieiciecte et essssssessssssessenans | sressssssssnssssessnsnead 4,037,144,155 | oo 3,673,398,661
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Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
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
1. CIBSS 1 (8)ueruirerieiieeieiie ittt | Heenbeni st 3,680,445,160 | .....coovvrrrirrirns AT4144141 | e 371,524,630 |...ocoovirericieninas (9,740,074) | ..o 3,667,432,278 | ....ccoovvrrrrrnns 3,680,445,160 | ....cocovverrrennes 3,773,324,597 | ..ovvvrirrirs 3,408,843,649
2. ClaSS 2 ():vuureeeeerurreeriesiesiesie sttt bbbttt | erbneb bbb 305,110,539 | ..oovvereiririrnne 33,924,761 | ..coovvvrrieis 14,699,955 | ....vvniveirieiienienns 4,762,288 | ...coovvviririnnne 310,226,593 | ..o 305,110,539 | ..ovvverrerreirens 329,097,633 | ...vverieirs 306,287,032
3. ClASS 3 ().euevreeiecrieieieieieie ettt bbbt st es e snsens | evsesstsreseesnsnand 60,566,520 | ....cccovvereririrerirnns 1,981,480 | .o 1,403,138 | oo 6,414,751 | oo 57,519,703 | ..ooovvierireenad 60,566,520 | ...ccovverrrrirerirennad 67,559,612 | ...coovriereririreina 41,588,303
4. ClASS 4 (B).ueeriieeieeiieeiieee ettt | s 29,300,953 | ..o (O T 473,373 | s (4,271,377) | v 34,650,191 | oo 29,300,953 | ....ovvvrririiiinns 24,556,204 | .....oooovrerinnns 28,229,778
B ClASS 5 ():vuurereeeeeereiieiseiise i ts ettt | eebnet ettt 2,646,840 | ...oooiiinee 0 [ o (01 O (1,696,370 [ ...oovvveerrerrirrinens 945,000 | ..oveurrererierirnniieens 2,646,840 | ..coovriiieies 950,470 | .oovverrrerrierirriireens 1,553,005
B, ClASS B ():.vuervuererrrerreseiieeieeiiesii sttt | Shrnes s AL TS 0 [ 0 [ o (O 1,424,408 | ..o 798,663 | ..o 798,663 | ..o 1,349,581
7. TOtal BONGS.....oiveiiceceictecs ettt 4,078,868,675 | ....ccevverrrrerrnns 510,050,382 ....388,101,095 | ..coovvvieriirieinn (4,530,782) 4,072,198,172 | o 4,078,868,675 4,196,287,180 | ...ccoovervierenn 3,787,851,348

PREFERRED STOCK
8. ClASS Tttt | Sebe bRt L0 OO O OO L0 O O OO [0 O O OO [0 TN 0
0. ClASS 2.ttt st saens | eviriisaese sttt es st 0 [ e [0 U 0 [ o 0 [ oo 0 [ o 0 [ oo 0 [ oo 0
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.......civeieiiveiecteee ettt sessens | ersessssessesssssst s s sessesasssnaaed 0 | e [0 O 0 | ot [0 OO 0 | ot [0 OO 0 | o 0
15.  Total Bonds and Preferred SOCK. ..o | cevseesseesssesseeens 4,078,868,675 | ...cooevvvrrrrinnnns 510,050,382 | ...vvorrerririinns 388,101,095 | ...oovovrrereiirriieienas (4,530,782) [ .ovvonvririenes 4,072,198,172 | .eovveerene. 4,078,868,675 | ...covurrerrennns 4,196,287,180 | ....ocovvvrrurncn. 3,787,851,348

(@)  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......... 0.




Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SU RETY COMPANY OF AMER'CA

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.......oveveerrrererrreririienes | v 159,143,026 |................ XXX ovoeveireinveeneenne | cvveneeeneinseenenees 159,143,026 | ...cvovveeeeereeiens 16,474 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YT ........c.vuiuriieireieieiee sttt s st esssss | sestessessssessessssssessens 114,452,701 | oo 183,059,964
2. Cost of short-term iNVESIMENS ACGUITET.........c.cuivueieiiieieicese ettt b s bbb sae b ssbessesans | sbessesssssssseessnsneas 1,760,016,241 | ..o 2,301,075,935
3. ACCTUAL OF BISCOUNL. ...t | eebnes s LU RN 7,212
4. Unrealized valuation iNCrEASE (ABCIEASE)..........vururrurrrreerresreseieeeeseesesseeseessesssesseeseessstsesessessess e ssessessasssessessessasssessessessssssessns | sesessesssssessessssssssessssssesessessnnens 0 [ e 0
5. Total gain (I0SS) ON QISPOSAIS.........c.ccevevieeiiiieisiete ettt ettt a bbb s st bbb b st b s aebe s s sebessnsebenas | suebessssesessssetesesses et st e bnseb et s aeee 0 | o 0
6. Deduct consideration received 0N dISPOSAIS............cc.cvuiviviveieiieiiieie ettt sanes | suessessssessessesnsaneas 1,715,325,916 | ooevvvveereeeeiene 2,369,690,411
7. Deduct amortization Of PIEMIUM...........ccceiiieirecre ettt bbb b s bbb bbb se b b s s bbb ebessesesnans | srebessssesesissetesenseses s et ebnsebes s eee 0 | o 0
8. Total foreign exchange change in book/adjusted CarTyiNG VAIUE...........c.cuueierurirrieeireiieiseeeere ettt stsssseessstestsssens | sessessssssssesssstassssssessesssessessassanes (0 U 0
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).........ccccevivrieiierriiieieiseseessieiessssenes | srevesisssssesessssssenis 159,143,026 | ..ooovvveireieiiinns 114,452,701
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)...cuu it ssiesessssssiesssrstsssessesssssnsessssssessesns | sressesssssssassesssssssesse 159,143,026 | ..oooveviviceiiiias 114,452,701

QSI103




Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SU RETY COMPANY OF AMER'CA

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

QSI04, QSI105, QSI06, QSI07, QSI08, QE01, QE02
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Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

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
State Low Income Housing Tax Credit - Unaffiliated
Georgia Tax Credit Fund 2010, L.P. Columbia | MO......... | Affordable Equity Partners, Inc. | | 09/16/2010.... 0 1,502,700 0 0 0 45
3399999. Total - State Low Income Housing Tax Credit - Unaffiliated 1,502,700 0 0 0 [.. XXX
3999999. Subtotal - Unaffiliated 1,502,700 0 0 0 [ XXX
4199999. Totals. 1,502,700 0 0 0 .. XXX
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

NONE
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Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
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

168863 AV 0|CHILE (REPUBLIC OF)  3.875 2020 08. | F ...07/29/2010 | CITIGROUP GLOBAL MARKETS 998,770 1,000,000 0 |1FE
1099999. Total - Bonds - All Other Government 998,770 1,000,000 (V) XXX i
Bonds - U.S. Political Subdivisions of States, Territories and Possessions

590759 5J 1|MESQUITE ISD GO S2010A ( 5.000 2025 08 ....07/08/2010 | PIPER JAFFRAY & HOPWOOD 699,100 620,000 3,358 [1FE

590759 5K 8| MESQUITE ISD GO S2010A ( 5.000 2026 08 ....07/12/2010 | SOUTHWEST SECURITIES 559,305 500,000 2,708 [1FE

590759 5L 6|MESQUITE ISD GO S2010A ( 5.000 2027 08 ....07/08/2010 | PIPER JAFFRAY & HOPWOOD 1,776,960 1,600,000 8,667 |1FE

590759 5M 4| MESQUITE ISD GO S2010A ( 5.000 2028 08 ....07/08/2010 | PIPER JAFFRAY & HOPWOOD 1,579,335 1,430,000 7,746 |1FE

590759 5N 2| MESQUITE ISD GO S2010A ( 5.000 2029 08 ....07/08/2010 | PIPER JAFFRAY & HOPWOOD 2,267,969 2,065,000 11,185 | 1FE

734260 2F 8|PORT HOUSTON (HARRIS CO) 5.000 2031 10. ....07/28/2010 | BAS-MERRILL LYNCH 3,066,393 2,835,000 0 | 1FE

802498 KN 4| SANTA MONICA-MALIBU USD 5.000 2021 07 ....07/14/2010 | RBC DAIN RAUSCHER INC 1,168,720 1,000,000 0 |1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 11,117,781 10,050,000 33,665 | ... XXX oo
Bonds - U.S. Special Revenue and Special A

491313 4N 9[KENTUCKY INFRAS WASTEWTR 5.000 2027 02 | ....07/22/2010 | RBC DAIN RAUSCHER INC 1,679,610 1,500,000 21,250 | 1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 1,679,610 1,500,000 21,250 |.......... XXX e
Bonds - Industrial and Miscell

00724F AA 9|ADOBE SYSTEMS INC 3.250 2015 02 ....08/05/2010 | DEUTSCHE BANC 1,039,610 1,000,000 813 | 2FE

00846U AG 6 |AGILENT TECHNOLOGIES INC 5.000 2020 07 ....07/13/2010 | CREDIT SUISSE FIRST BOSTON 995,350 1,000,000 0 | 2FE

008686 AA 5|AHOLD LEASE USA 7.820 2020 01 ....09/01/2010 | MERRILL LYNCH CAPITAL MARKETS 4,607 4,607 0 | 2FE

029912 BC 5|AMERICAN TOWER CORP  5.050 2020 09 ....08/11/2010 | CITIGROUP GLOBAL MARKETS 1,997,600 2,000,000 0 | 2FE

035237 AN 8| ANHEUSER BUSCH INBEV WOR 5.375 2020 01 ....08/13/2010 | DEUTSCHE BANC 1,118,120 1,000,000 4,927 | 2FE

00206R AV 4 [AT&TINC 2.500 2015 08 ...07/127/2010 | ROYAL BANK OF SCOTLAND 1,993,880 2,000,000 0 | 1FE

202795 HV 5| COMMONWEALTH EDISON  4.000 2020 08 ....07/26/2010 | BAS-MERRILL LYNCH 999,760 1,000,000 0 | 2FE

224044 BU 0[COX COMMUNICATIONS INC ( 9.3752019 01 ....07/12/2010 | MORGAN STANLEY. 1,197,135 900,000 0 | 2FE

126408 GN 7|CSX CORP 6.250 2015 04 ....07/14/2010 | DEUTSCHE BANC 1,726,350 1,500,000 28,125 | 2FE

24668P AB 3 |DELHAIZE GROUP 6.500 2017 06 ...07/12/2010 | RBC CAPITAL MARKETS 1,890,179 1,634,000 8,851 | 2FE

250847 DX 5|DETROIT EDISON COMPANY 4.800 2015 02 ....07/27/2010 | WELLS FARGO SECURITIES 1,233,495 1,125,000 24,750 | 1FE

25459H AV 7 |DIRECTV HOLDINGS/FINANCE 3.125 2016 02 ....08/10/2010 | J P MORGAN CHASE SECURITIES INC 1,998,700 2,000,000 0 | 2FE

25459H AW 5 |DIRECTV HOLDINGS/FINANCE 4.600 2021 02 ....08/10/2010 | J P MORGAN CHASE SECURITIES INC 1,998,680 2,000,000 0 | 2FE

25470D AC 3 [DISCOVERY COMMUNICATIONS 5.050 2020 06 ....07/16/2010 | BAS-MERRILL LYNCH. 1,046,690 1,000,000 6,733 | 2FE

263901 AC 4 |DUKE ENERGY INDIANA  3.750 2020 07. ....07/06/2010 | MORGAN STANLEY. 999,080 1,000,000 0 | 1FE

340711 AR 1|FLORIDA GAS TRANSMISSION 4.000 2015 07 ....07/08/2010 | J P MORGAN CHASE SECURITIES INC 999,820 1,000,000 0 | 2FE

340711 AT 7|FLORIDA GAS TRANSMISSION 5.450 2020 07 ....07/28/2010 | SUNTRUST. 1,047,480 1,000,000 1,968 | 2FE

460146 CA 9 [INTERNATIONAL PAPER CO 7.950 2018 06 ....07/08/2010 | MORGAN STANLEY. 1,185,290 1,000,000 6,183 | 2FE

450679 BX 2|ITT CORP 6.1252019 05 ....07/20/2010 | BARCLAYS CAPITAL INC 1,157,130 1,000,000 13,951 | 2FE

501044 CH 2|KROGERCO 6.150 2020 01 ....08/17/2010 | BAS-MERRILL LYNCH 1,192,070 1,000,000 5979 |2FE

502413 AY 3|L-3 COMMUNICATIONS CORP 5.200 2019 10 ....07/30/2010 | CREDIT SUISSE FIRST BOSTON 1,055,570 1,000,000 15,744 | 2FE

526107 AC 1|LENNOX INTERNATIONAL INC 4.900 2017 05 ....07/13/2010 | J P MORGAN CHASE SECURITIES INC 1,032,480 1,000,000 9,528 |2FE

54627R AD 2 |LOUISIANA LOC GOVT ELL S 3.960 2024 08. ....07/15/2010 | CITIGROUP GLOBAL MARKETS 2,498,767 2,500,000 0 | 1FE

670346 AK 1|NUCOR CORP 5.850 2018 06 ....07/20/2010 | HSBC 762,240 658,000 5,560 |1FE
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Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

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)
68389X AJ 4 |ORACLE CORP (144A)  3.8752020 07 ....07/13/2010 | VARIOUS, 2,002,410 2,000,000 0 | 1FE
684065 BG 9| ORANGE & ROCKLAND UTILIT 2.500 2015 08. ....08/09/2010 | CITIGROUP GLOBAL MARKETS 998,780 1,000,000 0 | 1FE
70109H AH 8|PARKER-HANNIFIN CORP 55002018 05 ....07/09/2010 | J P MORGAN CHASE SECURITIES INC 1,129,690 1,000,000 9,014 [1FE
744448 CB 5|PUBLIC SERVICE CO OF COL 5.800 2018 08 ...07/19/2010 | ROYAL BANK OF SCOTLAND. 92,449 80,000 2,204 [1FE
74456Q AX 4|PUBLIC SERVICE ELECTRIC 3.500 2020 08, ....08/17/2010 | KEYBANC CAPITAL MARK 1,017,730 1,000,000 1,361 | 1FE
74733V AA 8| QEP RESOURCES 6.875 2021 03 ...08/11/2010 | DEUTSCHE BANC 1,981,480 2,000,000 0 | 3FE
751028 AF 8|RALCORP HOLDINGS 4.950 2020 08 ...07/121/2010 | CREDIT SUISSE FIRST BOSTON 998,400 1,000,000 0 | 2FE
786514 BS 7 |SAFEWAY INC 3.950 2020 08 ....07/27/2010 | MORGAN STANLEY. 1,991,120 2,000,000 0 | 2FE
87612E AV 8| TARGET CORP 3.875 2020 07 ...07/13/2010 | J P MORGAN CHASE SECURITIES INC 997,130 1,000,000 0 | 1FE
872312 AA 1|TCMSUBLLC (144A)  3.550 2015 01 ....07/26/2010 | BNP PARIBAS 1,033,410 1,000,000 1,381 | 2FE
88163V AC 3 |TEVA PHARMACEUTICALS  5.550 2016 02 ....08/16/2010 | BARCLAYS CAPITAL INC 1,515,891 1,300,000 3,608 |1FE
887317 AG 0| TIME WARNER INC 4.700 2021 01 ...07/07/2010 | J P MORGAN CHASE SECURITIES INC 1,995,240 2,000,000 0 | 2FE
907818 DG 0| UNION PACIFIC CO 4.000 2021 02 ....07/28/2010 | J P MORGAN CHASE SECURITIES INC 1,990,500 2,000,000 0 | 2FE
918204 AS 7|VF CORP 5.950 2017 11 ....08/11/2010 | WELLS FARGO SECURITIES 1,160,500 1,000,000 17,354 | 1FE
891145 LV 4| TORONTO DOMINION BANK (1 2.200 2015 07, A ....07/23/2010 | BARCLAYS CAPITAL INC 1,994,740 2,000,000 0 | 1FE
505861 AD 6 |LAFARGE SA (144A) 5.500 2015 07 F ....07/06/2010 | BARCLAYS CAPITAL INC 999,140 1,000,000 0
9021EQ AC 8| TYCO INTERNATIONAL FINAN 7.000 2019 12 F ....08/09/2010 | CREDIT SUISSE FIRST BOSTON 1,234,330 1,000,000 11,083
928670 AB 4| VOLKSWAGEN INTL FIN NV ( 4.000 2020 08 F ....08/09/2010 | CITIGROUP GLOBAL MARKETS 2,022,220 2,000,000 0
3899999. Total - Bonds - Industrial & Miscellaneous 56,325,243 53,701,607 179,118
8399997. Total - Bonds - Part 3 70,121,404 66,251,607 234,032
8399999. Total - Bonds 70,121,404 66,251,607 234,032
9999999. Total - Bonds, Preferred and Common Stocks. 70,121,404 | ............ XXX 234,032

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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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
92931# AT 4 |FHALEHMAN 92-1 PROJL 8.360........ccoe. | vuve 09/25/2010( PAID ON PRINCIPAL... 42,728 58 0 42,728 (V1 (V] IR 0 | e 605 |01/01/2012|1...........
36202C CF  8|GNMA Il PASS #1870 09/20/2010( PAID ON PRINCIPAL... 1,210 (79) 0 1,210 (V1 (V1 IO (0 I 9 |09/20/2024(1...........
36202C DG  5|GNMA Il PASS #1903 09/20/2010{ PAID ON PRINCIPAL... 38 2) 0 38 0 11/20/2024{1...........
36202C EL  3|GNMA Il PASS #1939 .| 09/20/2010| PAID ON PRINCIPAL... 8 (1) 0 8 0 01/20/2025| 1.
36202C G5 6| GNMA Il PASS #2020 09/20/2010{ PAID ON PRINCIPAL... 387 (24) 0 387 0 06/20/2025|1...........
36202C HP 1 |GNMA Il PASS #2038 09/20/2010{ PAID ON PRINCIPAL... 12 (1) 0 12 0 07/20/2025(1...........
36202C  J4  6|GNMA Il PASS #2083 09/20/2010{ PAID ON PRINCIPAL... 20 (1) 0 20 0 09/20/2025(1...........
36202C LX 9|GNMA Il PASS #2142 09/20/2010{ PAID ON PRINCIPAL... 662 (35) 0 662 0 12/20/2025(1...........
36202D QY 0|GNMA Il PASS #3171 09/20/2010( PAID ON PRINCIPAL... 5,378 164 0 5,378 0 12/20/20311...........
36202D 6D 8| GNMA Il PASS #3568 09/20/2010{ PAID ON PRINCIPAL... 73,437 .73,437 70,511 ..71,348 2,089 0 73,437 0 06/20/2034/1...........
36202E UR 8| GNMA Il PASS #4192 09/20/2010{ PAID ON PRINCIPAL... 173,863 | ..ooovveveees 173,863 | covvvvvrenne 158,758 | cvovvvrnene 160,935 | o0 [ 12,927 | 0 | 12,927 0 173,863 0 07/20/2038|1...........
36202E  XT  1|GNMA Il PASS #4290 09/20/2010{ PAID ON PRINCIPAL... 412,933 | oo 812,933 | L 411384 | 14T | 0| 1460 | O [ e 1,460 0 412,933 0 11/20/2038| 1...........
36216X AK 7| GNMA PASS TH #177410 09/15/2010| PAID ON PRINCIPAL... 291 (14) 0 291 0 01/15/2020(1...........
36217X MB 3| GNMA PASS TH #206554 09/15/2010( PAID ON PRINCIPAL... 435 (22) 0 435 0 09/15/2020
36220H BL 3| GNMA PASS TH #278243 .1 09/15/2010| PAID ON PRINCIPAL... 65 (4) 0 65 0 02/15/2020
36220R QG 6| GNMA PASS TH #285855 09/15/2010| PAID ON PRINCIPAL... 155 (11) 0 155 0 06/15/2020
36220S 4X 1| GNMA PASS TH #287138 09/15/2010| PAID ON PRINCIPAL... 26 (1) 0 26 0 02/15/2020(1...........
362200 5V 9| GNMA PASS TH #288960 09/15/2010| PAID ON PRINCIPAL... 201 (11) 0 201 0 03/15/2020(1...........
36220V FQ 7| GNMA PASS TH #289175 09/15/2010| PAID ON PRINCIPAL... 502 (20) 0 502 0 05/15/2020(1...........
36220X K7 9| GNMA PASS TH #291118 09/15/2010{ PAID ON PRINCIPAL... 100 (6) 0 100 0 07/15/2020{1...........
36223B M4 9| GNMA PASS TH #302879 .| 09/15/2010| PAID ON PRINCIPAL... 53 (3) 0 53 0 04/15/20211.
362230 VN 3| GNMA PASS TH #304921 09/15/2010| PAID ON PRINCIPAL... 176 (8) 0 176 0 03/15/2021{1...........
36223N  VQ 4| GNMA PASS TH #313023 09/15/2010| PAID ON PRINCIPAL... 133 (6) 0 133 0 09/15/20211...........
36223R CZ 6|GNMA PASS TH #315188 09/15/2010| PAID ON PRINCIPAL... 270 (13) 0 270 0 06/15/20221...........
362237 VY 4| GNMAPASS TH #317531 09/15/2010{ PAID ON PRINCIPAL... 110 (5) 0 110 0 01/15/20221...........
36203X GY 6|GNMA PASS TH #362115 09/15/2010| PAID ON PRINCIPAL... 150 (10) 0 150 0 11/15/2023(1...........
36205G 4M 0| GNMA PASS TH #390628 09/15/2010| PAID ON PRINCIPAL... 5,471 (337) 0 5471 0 07/15/2024(1...........
362060 F8 2| GNMA PASS TH #412491 09/15/2010{ PAID ON PRINCIPAL... 13 (0) 0 13 0 08/15/2026|1...........
36290S WE 7| GNMA PASS TH #616345 09/15/2010| PAID ON PRINCIPAL... 207,878 | .o 207,878 | oo 208,235 | .coovvrene 207,987 | .ovveerereens (V1 I [RL0E) ) I 0 (109) 0 207,878 0 04/15/2019|1...........
36291F 3W 6| GNMA PASS TH #627313 09/15/2010{ PAID ON PRINCIPAL... 115,951 | oo 115,951 | v 116,150 | vovvvrrnene 116,014 | oo (V1 IO (SK) | 0 (63) 0 115,951 0 06/15/2019]1...........
831641 DQ 5| SBIC 2003-P10B 1 5.136.... 08/10/2010{ PAID ON PRINCIPAL... 31,915 31,915 31,915 ..31,915 0 0 31,915 0 08/10/2013
831641 DS  1|SBIC 2004-P10A 1 4.504.... 08/10/2010| PAID ON PRINCIPAL... 6,068 | ....ccoo.cc.... 6,068 6,068 .6,068 0 0 6,068 02/10/2014
0399999. Total - Bonds = U.S. GOVEIMMENE. ......cvuiriiieiiriisissiissesssseers s sns st sssssssssensssssssssansansssssensenssssanes | sassssss 1,080,641 | ........... 1,080,641 | ..cooene 1,062,049 ,064,731 | o0 | 015,910 | i | e 15,910 | oo [V 1,080,641 | .0 | 0 |0 ] 9,541 XXX... [.XXX....
Bonds - All Other Government
168863 AV 0|CHILE (REPUBLIC OF) 3.875....cccccvmunnee | F.. | 09/30/2010| MORGAN STANLEY......ccovvvrvee [ v | e 1,038,790 | ........... 1,000,000 | ....coevenee 998,770 | ..ovovveenes 998,770 | oo (V1 I 27) | e 0 (27) | 0 ‘ 998,743 0 ‘03/05/2020| 1FE......
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
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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)
29874Q BU 7| EUROPEAN BANK RECONSTR 2.750....... |F | 08/31/2010| CIBC WORLD MARKETS........... | ......................................... 1,056,030 | ........... 1,000,000 | ...occocnenen 999,610 | ..ovovrrenes 999,610 | ..o (] [T L I 0 26 0 999,636 0] ... 56,394 | ... 56,394 | ...... 10,160 |04/20/2015| 1FE......
1099999. Total - Bonds - All Other GOVEIMMENL. ......cuuiveuiieeieisersiris s srssess s 2,094,820 | ..coooeee 2,000,000 | ..oooveneee 1,998,380 | ...ccceen. 1,998,380 | ..o (U I ()] T (V)] (D] v [ I 1,998,379 | oo 0. 96,441 | ...... 96,441 | ...... 10,160 |...... XXX... [.XXX...
Bonds - U.S. States, Territories and Pc
452150 G9  O[ILLINOIS GENERAL OBLIG 5.500.... . |08/01/2010| REDEEMED 5,000,000 | ........... 5,000,000 5,014,900 5,001,100 0 1,100) | .ovovveeen0 | 100e0.5,000,000 | o0 | i |0 [ 137,500 | 08/01/2017| 1FE......
1799999. Total - Bonds - U.S. States, TErtories & POSSESSIONS. ... ..uuuriiieriresiiressersissessersssssesssssessess s sensenes 5,000,000 | ...........5,000,000 | ........... 5,014,900 | ...ccooeeee 5,001,100 | coovvriniind 0 (1,100)] 0 | 0000005,000,000 | iiieienn0 | 0 a0 137,500 |...... XXX... [.XXX...
Bonds - U.S. Political Subdivisions of States, Territories and P ions
09088R HT 6 |BIRMINGHAM GENERAL OBL 5.550......... |..... 08/01/2010| REDEEMED.........cccnvrvnerrerirnes 5,050,000 5,413,950 5,081,150 0 | cerreene(31,000) [ o0 | e (31,000) | cvvrvvereens0 | e 5,050,150 | o0 | eeienn(150) | v (150) | ..o 138,750 | 08/01/2021| 1FE......
478718 YE 3| JOHNSON CO USD #233 GO 5.000.... 09/01/2010] MATURED..........ocvuinreinirinninninas 8,235,000 8,868,189 8,324,926 ..(89,926) | .. ..(89,926) | ..oovoveenn0 | 10i08,235,000 | o0 | iiiiiin0 0 205,875 |09/01/2010[ 1FE......
2499999. Total - Bonds - U.S. Political Subdivisions of States, Territories & POSSESSIONS...........crieiiieiinriiiniressiississenisneies | cveeees 13,285,000 | ......... 13,235,000 | ......... 14,282,139 13,406,076 | ...cocoooeen0 | oo (120,926) (120,926) | ....cccoce0en0 | ... 13,285,150 | oo | i (150) | v (150) | ..o 344,625 |...... XXX... |.XXX...
Bonds - U.S. Sg IR and Special A t
254839 V7 5|DIST COLUMBIA (CATH U) 5.750........cccee | vuvne 08/12/2010{ REDEEMED............coovvvrerreririnee 3,378,450 | ........... 3,345,000 3,412,000 3,358,146 (V1 I (4,583) [ .ovvvirrirns (V[ IO (4,583) [ vvrrieinnn (1 IO 3,353,563 | .ovvrirennnn 0 10/01/2017| 1FE......
592247 U9 9|METROPIER & EXP AUTH ~-....cccvvrvvrrne | o 06/29/2010| RBC DAIN RAUSCHER INC...... (V1 O 0 0 0 1,321 0 06/15/2012| 1FE......
592247 H9 4|METROPIER & EXP AUTH —-....cccovvvirivns | v 08/03/2010| GMS GROUP..........ccccoevrvicrinnn 5,857,760 | ........... 8,000,000 | .......... 3,839,920 | ...........4,928,880 | .....cocoeern0 | 187,360 | v [ 187,360 | oo (V1N IO 5,016,240 | ..ooovvvrrnnn 0 06/15/2026 1FE......
592247 N9 7|METROPIER & EXP AUTH —-....ccoerovurnne | v 06/28/2010| GMS GROUP..........ccccovvrrierirns (V1 SR 0 0 0 186 0 06/15/2027| 1FE......
31296R CX 4 |FHLMC GOLD PASSTHRU 09/15/2010| PAID ON PRINCIPAL... 550,908 | ..cvvoenes 550,908 | ....ocvuenes 549,186 0 550,908 0 12/15/2033(1...........
31292G GN  0|FHLMC GOLD PASSTHRU 09/15/2010{ PAID ON PRINCIPAL... 57 .57 55 0 ... 57 0 01/15/2023(1...........
31292H SQ 8 |FHLMC GOLD PASSTHRU 09/15/2010| PAID ON PRINCIPAL... 54,267 11/15/2032(1...........
31292H ZM 9 |FHLMC GOLD PASSTHRU .109/15/2010] PAID ON PRINCIPAL.......cccovvves | cerrerierirncirneineinnes | ceveneinns 1,258,070 10/15/2033( 1.
31292H 4J 0 |FHLMC GOLD PASSTHRU 09/15/2010{ PAID ON PRINCIPAL... 413,383 0 413,383 0 12/15/2033(1...........
31293W LD  0|FHLMC GOLD PASSTHRU 09/15/2010| PAID ON PRINCIPAL... 5,712 0 5,712 0 09/15/2029|1...........
31298P VR  8|FHLMC GOLD PASSTHRU 09/15/2010{ PAID ON PRINCIPAL... 167 0 167 0 06/15/2031(1...........
31298Q SR 0|FHLMC GOLD PASSTHRU 09/15/2010| PAID ON PRINCIPAL... 24 .24 24 0 .. 24 0 07/15/2031|1...........
31288A ML 6 |FHLMC GOLD PASSTHRU 09/15/2010{ PAID ON PRINCIPAL... 326 [ o K7L I 343 0 326 0 10/15/20321...........
31288B 3C 5|FHLMC GOLD PASSTHRU .1 09/15/2010| PAID ON PRINCIPAL... 65,302 65,302 66,810 0 65,302 0 11/15/2032( 1.
31288H H6 0|FHLMC GOLD PASSTHRU 09/15/2010| PAID ON PRINCIPAL... A54 | s 454 | s 465 0 454 0 03/15/2033|1...........
313356 BZ  7|FHLMC GOLD PASSTHRU 09/15/2010{ PAID ON PRINCIPAL... 1,041 | e 1,041 1,015 0 1,041 0 09/15/2023(1...........
313956 LG  7|FHLMC GOLD PASSTHRU 09/15/2010| PAID ON PRINCIPAL... 4,546 4,546 4,549 0 4,546 0 05/15/2012|1...........
313956 LH 5|FHLMC GOLD PASSTHRU 09/15/2010| PAID ON PRINCIPAL... 275 | o 275 | o 275 0 275 0 05/15/2012|1...........
313956 LT  9|FHLMC GOLD PASSTHRU 09/15/2010{ PAID ON PRINCIPAL... 66 .66 67 0 ... 66 0 05/15/2012(1...........
313981 BL 5|FHLMC GOLD PASSTHRU 09/15/2010| PAID ON PRINCIPAL... 072 IR L0725 IR 99 0 102 0 09/15/2023|1...........
313982 VA 5|FHLMC GOLD PASSTHRU 09/15/2010( PAID ON PRINCIPAL... LY AT IR 571 | oo 553 0 571 0 10/15/20231...........
31283H WZ 4 |FHLMC GOLD PASSTHRU 09/15/2010{ PAID ON PRINCIPAL... 423,950 | .ooovvrernns 423,950 | ..oovrernes 433,722 0 423,950 0 04/15/2033|1...........
3128LX DE  7|FHLMC GOLD PASSTHRU 09/15/2010| PAID ON PRINCIPAL... 790,632 | ..o 790,632 | oo 703,992 0 790,632 0 05/15/2034|1...........
31281A MV 1|FHLMC GOLD PASSTHRU 09/15/2010| PAID ON PRINCIPAL... 76,534 ..76,534 69,223 0 76,534 0 11/15/2026(1...........
31283Y 4Z  8|FHLMC GOLD PASSTHRU .1 09/15/2010| PAID ON PRINCIPAL... 358 | ... ...358 0 358 0 05/15/2028( 1.
31371K D9 9| FNMA PASS TH #254028  6.500............... | v..e. 09/25/2010| PAID ON PRINCIPAL... 32,244 ..32,244 0 32,244 0 09/25/2031[1...........
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31371K  EJ 6 |FNMA PASS TH #254037 09/25/2010| PAID ON PRINCIPAL... 10,986 ..10,986 10,952 | oo 10,951 | vovveerinnad (V1 IO 35 | i 0 35 0 10,986 [V I (V1 IR [V I 110 | 10/25/2016] 1...........
31371L EZ  8|FNMA PASS TH #254952 09/25/2010( PAID ON PRINCIPAL... 145,120 | oo 145120 | covvvvrnnne 145438 | ..o 145,136 | covvovverrnnnd (VN I (WL [— 0 (16) 0 145,120 (V1 (V] IR 0| e 1,067 [11/25/2018|1...........
31374) ZW 4 |FNMA PASS TH #315857 09/25/2010( PAID ON PRINCIPAL... 52 .52 Y28 IR 52 (V1 IS [(0)] [ 0 (0) 0 ... 52 (V1 (V1 IO (0 I 1 102/25/2023|1...........
31376K B2  1|FNMA PASS TH #357457 09/25/2010( PAID ON PRINCIPAL... 503,802 | ..cvvrrenns 503,802 | ..oocvnnne 502,701 0 503,802 0 11/25/2033(1...........
31378Q DF  5|FNMA PASS TH #405202 .1 09/25/2010{ PAID ON PRINCIPAL... 12,727 12,727 12,279 277 0 12,727 0 03/25/2028( 1.
31378R S5 9 |FNMA PASS TH #406540 09/25/2010{ PAID ON PRINCIPAL... 15 .15 15 0 0 .. 15 0 12/25/20271...........
31379K RZ  8|FNMA PASS TH #421804 09/25/2010( PAID ON PRINCIPAL... 65,251 65,251 64,914 311 0 65,251 0 04/25/2028|1...........
31383L VW 2| FNMA PASS TH #506529 09/25/2010{ PAID ON PRINCIPAL... 545 | oo 545 | oo 504 29 0 545 0 07/25/2029{1...........
31384V L7  5|FNMA PASS TH #535050 09/25/2010( PAID ON PRINCIPAL... 9,962 .....9,962 10,414 (978) 0 9,962 0 12/25/2029(1...........
31385 NQ  7|FNMA PASS TH #545899 09/25/2010( PAID ON PRINCIPAL... 22,567 ..22,567 23,106 (440) 0 22,567 0 09/25/2017{1...........
31386T G8 2|FNMA PASS TH #572723 09/25/2010| PAID ON PRINCIPAL... 20,541 ..20,541 20,480 61 0 20,541 0 03/25/2016(1...........
31386X B2 1|FNMA PASS TH #576157 09/25/2010( PAID ON PRINCIPAL... 10,541 ..10,541 10,510 31 0 10,541 0 03/25/2016|1...........
31386Y B2 9|FNMA PASS TH #577057 09/25/2010{ PAID ON PRINCIPAL... 4847 | o 4,847 4,832 15 0 4,847 0 04/25/2016(1...........
31387A 6L 4 |FNMA PASS TH #578775 09/25/2010| PAID ON PRINCIPAL... 2,128 2,128 2,121 6 0 2,128 0 05/25/2016|1...........
31387D VL  0|FNMA PASS TH #581219 09/25/2010( PAID ON PRINCIPAL... 2,057 | oo 2,057 2,050 6 0 2,057 0 05/25/2016
31387TH 7K 0 [FNMA PASS TH #585098 .1 09/25/2010{ PAID ON PRINCIPAL... 4915 | s 4,915 4,900 16 0 4,915 0 06/25/2016
31387Q 4F 4| FNMA PASS TH #591322 09/25/2010( PAID ON PRINCIPAL... 5,090 .5,090 5,074 16 0 5,090 0 07/25/2016
31387W 2L 0|FNMA PASS TH #596679 09/25/2010( PAID ON PRINCIPAL... 59,510 59,510 60,923 | .oovivieenn80,941 | 0 [ (143) | 0 [ (1,431) 0 59,510 0 09/25/2031(1...........
31387W 2P 1| FNMA PASS TH #596682 09/25/2010( PAID ON PRINCIPAL... 21,046 21,046 21,490 (402) 0 21,046 0 10/25/2031(1...........
31387Y X2  4|FNMA PASS TH #598397 09/25/2010( PAID ON PRINCIPAL... 7,365 | oo 7,365 7,342 24 0 7,365 0 07/25/2016(1...........
31388A K6 0|FNMA PASS TH #598917 09/25/2010{ PAID ON PRINCIPAL... 1713 | s 1,713 1,707 5 0 1,713 0 10/25/2016| 1...........
31388D 6W 3 |FNMA PASS TH #602185 .| 09/25/2010| PAID ON PRINCIPAL... 81,013 81,013 80,760 253 0 81,013 0 10/25/2016( 1.
31388E ND 4 |FNMA PASS TH #602588 09/25/2010( PAID ON PRINCIPAL... 12,220 12,220 12,182 40 0 12,220 0 08/25/2016|1...........
31388E NH  5|FNMA PASS TH #602592 09/25/2010( PAID ON PRINCIPAL... 11,450 11,450 11,414 37 0 11,450 0 09/25/2016|1...........
31388E NM 4 |FNMA PASS TH #602596 09/25/2010( PAID ON PRINCIPAL... 10,743 10,743 10,710 36 0 10,743 0 09/25/2016(1...........
31388E TA  4|FNMA PASS TH #602745 09/25/2010{ PAID ON PRINCIPAL... 3,595 | oo 3,595 3,583 11 0 3,595 0 08/25/2016|1...........
31388 JU  0|FNMA PASS TH #606075 09/25/2010( PAID ON PRINCIPAL... 3,665 ....3,665 3,654 11 0 3,665 0 10/25/2016(1...........
31388P PY 1|FNMA PASS TH #610739 09/25/2010| PAID ON PRINCIPAL... 108,508 | .............. 108,508 | ...coovvrnne 108,169 336 0 108,508 0 10/25/2016| 1...........
31388P XP  1|FNMA PASS TH #610986 09/25/2010{ PAID ON PRINCIPAL... 7,532 we,532 7,509 24 0 7,532 0 10/25/2016| 1...........
31390K RG 5|FNMA PASS TH #648587 09/25/2010( PAID ON PRINCIPAL... (CL-Y A [ 857 | oo 687 (68) 0 657 0 05/25/2032|1...........
31390N TM 4 |FNMA PASS TH #651356 09/25/2010| PAID ON PRINCIPAL... 38,197 ..38,197 38,191 19 0 38,197 0 07/25/2017{1...........
31402C QM 7 [FNMA PASS TH #725060 09/25/2010{ PAID ON PRINCIPAL... 15,112 15,112 15,466 (364) 0 15,112 0 01/25/2034
31402E S3 3| FNMA PASS TH #726938 .1 09/25/2010| PAID ON PRINCIPAL... (SR A I 6,477 6,242 162 0 6,477 0 08/25/2033
314020 ZY  6|FNMA PASS TH #730759 09/25/2010{ PAID ON PRINCIPAL... 12,158 ..12,158 11,718 ..11,849 310 0 12,158 0 08/25/2033
31402Q LF  6|FNMA PASS TH #734826 09/25/2010{ PAID ON PRINCIPAL... 121,448 | ..o, 121,448 | e 117,045 | oo 118,312 | oo (V1 IO 3,135 | i 0 3,135 0 121,448 0 08/25/2033(1...........
31403A 2X 2| FNMA PASS TH #743390 09/25/2010| PAID ON PRINCIPAL... 68,797 ..68,797 68,947 | .o 68,831 | v (U1 N () —— 0 (35) 0 68,797 0 11/25/2018] 1...........
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31403R CK 2 |FNMA PASS TH#755274 4.500............... | ... 09/25/2010| PAID ON PRINCIPAL... 232,124 | ..cooinn232,124 | 232,632 | oo 232,181 | oo (U I (Y4 [— 0 (57) 0 232,124 [V I (V1 IR 0 e 1,534 [12/25/2018|1...........
31406L F9  4|FNMA PASS TH#812992 5.500.........cccec. | vouee 09/25/2010( PAID ON PRINCIPAL... 537,095 | .............537,095 | ccooovrirneen 535,904 | ..cooovvrvnnee 535,639 | .vvvrrernens (V1 IO 1,456 | v (V1N IS 1,456 0 537,095 (V1 (V] IR 0 e 5,311 | 02/25/2035(1...........
31407G 6H  6|FNMA PASS TH #830772 5.000..........c.... | . 09/25/2010( PAID ON PRINCIPAL... 2,622 2,620 | oo 2,618 | e (V1 4] 0 4 0 2,622 (V1 (V1 IO (1 IO 22 |08/25/2035|1...........
65888M T9 2 |NORTH DAKOTAHSGFIN A 5.400........... |..... 07/01/2010{ PAID ON PRINCIPAL... 55,000 0 0 55,000 0 01/01/2034
68608R VS  9|OREGON HSG & CMNTY SVC 6.200.. .109/23/2010] VARIOUS.........cccoirererrerinnriens 905,000 0 905,000 0 07/01/2028
938865 BL 5|WASHINGTON HSG DEV COR 7.250........ |..... 09/01/2010{ VARIOUS.........oooverrrieinrirririnnne 22,866 ..22,866 21,280 | . ..21,805 0 22,185 0 06/01/2020{1...........
3133TL  AK  4|FHR 2160 ZA CMO 09/15/2010| PAID ON PRINCIPAL... 295,674 | oovvvrnee 295,674 | ..o 271,99 | oo 284,748 0 295,674 0 06/15/2029|1...........
3133TP VW  8|FHR 2248 ZA CMO 09/15/2010{ PAID ON PRINCIPAL... 134971 | v 134,971 | v 132,370 0 134,971 0 09/15/2030(1...........
313398 NM  7|FHR 2334 SO CMO 07/15/2010| PAID ON PRINCIPAL... 85,647 ..85,647 83,827 0 85,647 0 07/15/2031|1...........
313398 NM  7|FHR 2334 SO CMO 08/15/2010( PAID ON PRINCIPAL... 35,198 ..35,198 34,450 0 35,198 0 07/15/2031(1...........
313398 NM  7|FHR 2334 SO CMO 09/15/2010| PAID ON PRINCIPAL... 80,418 ..80,418 78,709 79,175 0 80,418 0 07/15/2031{1...........
3133TU VD  7|FHR 2357 OH CMO 6.500.......cccmvmrrers | ceene 09/15/2010| PAID ON PRINCIPAL... 336,354 | coovrrernnn 336,354 | ..ooovirennee 333,253 | oo 334,559 0 336,354 0 09/15/2031|1...........
3133TV. 5V 4|FHR 2359 ZA CMO 6.000.......ccomvmireins [ e 09/15/2010{ PAID ON PRINCIPAL.......covvvies | verrrreermrireiinineieins | e 1,229,920 | ...........1,229,920 | ...........1,126,832 | .......... 1,183,015 | .cccovevivee0 | rereeni46,905 | o0 | e 48,905 | oo (V1N I 1,229,920 | ..ocovvinneee. 0 09/15/2031(1...........
31392B  6U 5|FNGT 2002-T4 A2CMO  7.000........cocvvree | venee 09/25/2010| PAID ON PRINCIPAL... 4,945 0 4,945 0 12/25/2041(1...........
31359W  KH  3|FNR1999-33ZCMO  6.000.......ccccmveres [ vonee 09/25/2010( PAID ON PRINCIPAL... 261,302 0 261,302 0 07/25/2029(1...........
31359S BJ  8|FNR2001-6 ZCMO 6.000.. .1 09/25/2010{ PAID ON PRINCIPAL... 471,454 0 471,454 0 03/25/2031(1.
31392B PT  7|FNR2001-81 QG CMO  6.500... 09/25/2010{ PAID ON PRINCIPAL... 209,633 0 209,633 0 , 01/25/2032|1...........
3133TL 4S5  4|FSPCT-017 A5 T80 [ e 09/25/2010( PAID ON PRINCIPAL... 91,433 0 91,433 (11 (V1 I 0 e 1,117 | 07/25/2029| 1Z*.......
3837H4 U9  4|GNR 2000-34 ZB CMO  7.500.......ccccvurer | 09/20/2010{ PAID ON PRINCIPAL... 46,368 0 46,368 (V1 I (V1 IR [V I 626 |10/20/2030|1...........
383739 JF  7|GNR2001-4 ZCCMO  6.500......ccccmuverne | vonne 09/20/2010| PAID ON PRINCIPAL... 240,584 0 240,584 0 03/20/2031(1...........
30250G AA  6|SSGN 2010-S1 1A 144A ( .809.... 09/01/2010{ PAID ON PRINCIPAL... 262,184 0 262,184 0 02/25/2048(1Z*.......
30250G AA  6|SSGN 2010-S1 1A 144A ( .865 .108/02/2010| PAID ON PRINCIPAL... 288,840 0 288,840 0 02/25/2048(1Z*.......
30250G AA  6|SSGN 2010-S1 1A 144A ( .903.... 07/09/2010( PAID ON PRINCIPAL... 299,167 0 299,167 0 02/25/2048(1Z*.......
38373Y UH 5|GNR2003-5 B (PROJECT 4.486........ccco... | coeee 09/16/2010| PAID ON PRINCIPAL... 53,063 | ..o 53,063 | iiieinen52,598 | i 53,077 | i, (1 I ()] I 0 (15) 0 53,063 0 | i 0 | e [ P 355 | 10/16/2025)1...........
3199999. Total - Bonds - U.S. Special REVENUE & ASSESSIMENL...........ovueiieiiiisiseiseriessesissesssesssssessesssssenssssssnssessessssssessesssssssssens | sessesenn 20,509,411 | ........22,618,201 | .........18,231,624 | ........19,383,593 | ...cccccrnunnns 0 [ s 260,238 | .o 0] 260,238 | ..o 0] s 19,643,831 | oo 0].. 865,580 |..... 865,580 |.... 209,094 |...... XXX... [.XXX...
Bonds - Industrial and Miscellaneous
00834# AC 2 |ADVANTAGE CAPITAL HAWA 14.000........ | ..... 07/31/2010| MATURED.........ccvovrvririrerireenne 40,782 ..40,782 40,782 0 40,782 (V0 I (V1 I 0 e 5,265 | 11/30/20231...........
165167 BN 6|CHESAPEAKE ENERGY  6.625............. | ... 08/17/2010] TENDERED.........comervrrvneirenins | seererierirneesnsniseisnees | eeveneinnes 1,243,500 | ........... 1,200,000 | ....cooeene 1,161,960 | ........... 1,161,960 | covovvvvvcrncn [ i 2723 | i [ 2723 | [V I 1,164,683 | ..oovvvneen. 0 . 78817 | ...... 78,817 | ...... 46,817 |01/15/2016| 3FE......
125581 FT  0|CIT GROUP 7.000......cccmnerrirns | e 09/24/12010{ VARIOUS.........ooovvrvririirerirrirnnnne 70,964 ..70,523 65,763 0 65,763 0 5,201 5201 | ........ 2,249 |05/01/2013(4...........
172967 EQ 0|CITIGROUP INC 5.500......cmuereririres | e 09/02/2010{ CITIGROUP GLOBAL MARKETS)| .......vvrrvrrriminirerns | cervverenns 1,065,210 | ........... 1,000,000 | ....ocoevenee 982,840 | ..oovvvenes 1YY R (V1 IO 2,392 | oo 0 2,392 0 990,149 0] .. 75,061 | ...... 75,061 | ...... 22,458 | 04/11/2013| 1FE......
25459H AW  5|DIRECTV HOLDINGS/FINAN 4.600........... |..... 09/20/2010| BAS-MERRILL LYNCH......ccooovens | correrienineeienineinens | v 1,013,000 | ........... 1,000,000 | ...oovvrenee 999,340 | ..oovvrvnnee 999,340 | ...ccoovvnnnd (V1 I (G121 [ 0 (38) 0 999,302 01 . 13,698 | ...... 13,698 | ........ 4,600 | 02/15/2021| 2FE......
000000 00 O|ENHANCED CAPITAL PARTN 8.400.......... | ..... 08/01/2010| MATURED.........ccvoererrirriirinne 35,682 ..35,682 35,682 | ..ocreiinnn 35,682 | ..oovricrinnn (V1 (VI I 0 0 0 35,682 (11 (V1 IO 0 e 3,827 |08/01/2011| 1FE......
29335# AA  9|ENHANCED CAPITAL PARTN 6.970.......... | ..... 07/30/2010{ MATURED.........cocvvverrnrirerrnrinns 6,607 .....6,607 6,607 | oo 6,607 | .ooovrrerirnn (V1 IO (V] I 0 0 0 6,607 (V1 IO (0[N IO 0] . 13,479 [08/01/2015(1...........
338032 BB  0|FISHER SCIENTIFIC INTL 6.125.......c.ccovees | vonue 07/01/2010| REDEEMED.........cccovvrvnirerrrnnns 6,183,780 | ...cco..ce 6,000,000 | ...........5,968,860 | ...........5,980,558 | ..o | o 1,509 | i [ 1,509 | [ I 5,982,067 | ..ovvvrerennd 0. 201,713 |..... 201,713 |..... 183,750 | 07/01/2015| 2FE......
370425 SC 5|GENERAL MOTORS ACCEPTA 7.000....... | ..... 09/14/2010] DEUTSCHE BANC.......c.ocimirier | verrvrieemrircisnineieins | cerveerenes 1,027,500 | ........... 1,000,000 0 407,610 0. 619,890 |..... 619,890 | ...... 43,944 | 02/01/2012| 4FE......
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438516 AZ 9|HONEYWELL INTERNATIONA 5.000.........|..... 09/23/2010{ BNP PARIBAS..........ccccrvrrrrrnrrnns 132,544 | ....cooouee. 115,000 | covvvvvrinne 119,962 | ..o 119,962 | .ocvvviiennnn (U I [7222]) I 0 (322) 0. 119,640 01 . 12,905 | ...... 12,905 | ........ 3,562 |02/15/2019
460690 AV  2|INTERPUBLIC GROUP  6.250.......ccccee. | vruee 06/30/2010| VARIOUS.........coconevrmrrrcrrnnrinns (V1 T 0 [V I 0 0 132 | v 0 132 0 132 0 11/15/2014
41011W AA  8[JOHN HANCOCK GLOBAL FU 7.900......... | ..... 07/02/2010] MATURED.........ccuivermieierniinies | cerrreieensineisninsieins | cereeerenes 4,000,000 | ........... 4,000,000 | ........... 4,578,240 | ........... 4,045,119 | oo, (V1 I (45,119) [ oo ([ I (45,119) [ oo (V1 IO 4,000,000 | ...coooerrne 0 07/02/2010
485260 BH 5|KANSAS GAS & ELECTRIC 5.647.. I 09/30/2010( PAID ON PRINCIPAL... 106,472 ! \ 0 0. 106,472 0 03/29/2021
666807 BA 9| NORTHROP GRUMMAN 5.050.. .|08/31/2010| HSBC........... 308,005 79,931 279,931 0. 279,429 0 08/01/2019
670346 AK 1|NUCOR CORP 5.850 o 09/08/2010{ RBC CAPITAL MARKETS.......... 586,020 ....500,000 | ... ..579,210 | . 579,210 0. 577,986 0 06/01/2018
68389X AJ 4| ORACLE CORP (144A) = 3.875....ccccommurne | o 09/21/2010| VARIOUS.........cconiverrrcrineriens 2,081,620 | ..ccovnee 2,000,000 | ..o 2,002,410 | covrrnnee 2,002,410 | coovvrrerrnen0 [ (T16) | 0 [ (116) | e [V I 2,002,294 | c.ovvvennnd 0 07/15/2020( 1FE......
70109H AH  8|PARKER-HANNIFIN CORP 5.500............ | ..... 08/31/2010[ FTN FINANCIAL......ccovvrerriiiens | cerreireemrincisnineieins | e 1,174,300 | ........... 1,000,000 | .......... 1,129,690 | ........... 1,129,690 | o0 [ o (1,959) | 0 [ e (1,959) | e (V1N I 1127731 | o 0 05/15/2018( 1FE......
713448 BN  7|PEPSICO INC 4.500.....c.ccomverrerns | e 09/20/2010| CREDIT SUISSE FIRST BOST.. | ...ccvvuervrmieiiriririrnens | cevvrien 1,096,910 | ........... 1,000,000 | ....ccooee. 1,001,110 | .ooouceee. 1,001,110 | 0 | e (113) [ 0 | et (113) [ [V I 1,000,997 | ..ooovvvernees 0 01/15/2020| 1FE......
74005P AU  8|PRAXAIRINC 4.500. N 09/15/2010| BAS-MERRILL LYNCH............... 109,246 0 99,547 0 08/15/2019( 1FE......
74456Q AX  4|PUBLIC SERVICE ELECTRI 3.500..........c.. | voone 09/03/2010{ WELLS FARGO SECURITIES.... | ccvovvveererieiieineieins | e 1,011,460 . . 017,730 | 0 |79 [ e [ eveeecetn(75) | e (V1N I 1,017,655 | .oovvrrrrees 0 08/15/2020( 1FE......
86183@ AA 4|STONEHENGE CAP FUND CO 8.905........ | ..... 07/31/2010| MATURED.........ccvoerrrerrrrireenne . 8,223 8223 | . 8,223 | oo 8,223 | oo (V1 (VI I 0 0 0 8,223 0 03/01/2013| 1FE......
872312 AA  1|TCM SUBLLC (144A)  3.550.....cccomirurs | crrne 09/02/2010] GOLDMAN SACHS & CO......ccooet | vevvrecrrmrireiinineinins | e 1,044,040 | ........... 1,000,000 | ...........1,033,410 | .......... 1,033,410 | oo [ iiiieceen(785) | cviiiicecn0 | et (785) | i | 1,032,625 | ...cooovennnee. 0 01/15/2015| 2FE......
931142 CQ  4|WAL-MART STORES 3.200......cmmiei | e 09/14/2010| KEYBANC CAPITAL MARK........ | cooeveveervineeiirinninens | ceverii 1,065,630 | ........... 1,000,000 999,869 0 05/15/2014
067901 AB  4|BARRICK GOLD CORP  6.950. . 1 08/31/2010{ MIZUHO INTERNATIONAL PLC | ....coovvrvirrimrinnens | v 1,253,960 1,000,000 ..1,135,890 04/01/2019
151191 AH 6| CELULOSA ARAUCO 8.625.. F...|08/15/2010] MATURED..........cccocovvvrrivinrinnne 5,000,000 .5,000,000 ..5,000,000 08/15/2010
822582 AJ  1|SHELL INTERNATIONAL FI 4.300... .. | F...{09/27/2010| MIZUHO INTERNATIONAL PLC | ....coovvvrirervciinnnns | v 1,088,990 | ........... 1,000,000 | ... ...996,540 996,821 09/22/2019
87019E AB 1| SWEDBANK (144A) 3.000.......coerernns F...| 09/13/2010| HSBC........... 2,056,680 | ........... 2,000,000 | ..ocveneee 1,993,580 | ........... 1,995,692 | ...coovvvrrnnens (V1 I 1,488 | oo (V1 IO 1,488 | oo (V1N I 1,997,180 | .cooovvrernnee 0 12/22/2011
876780 AA  5|TAYARRALTD 3.628......ccrine F...|08/16/2010| PAID ON PRINCIPAL... 34,012 ..34,012 34,012 | oo 34,012 | v (U IO (V1 I 0 0 0 34,012 0 02/15/2022|1...........
872402 AK 8|TFMSADECV 9.375. i F...| 09/30/2010| REDEEMED........cc.ccoovrvrmrrrnrernnns 124,860 | .....cooo..... 122,000 | covvvrvrinne 127,490 | oo 124,150 | oo (V1 I (1,182) | oo (V1N I (1,182) 0 122,968 0 05/01/2012| 3FE......
89152U AA  0|TOTAL CAPITAL 3.125. .| F...] 09/20/2010| CANTOR FITZGERALD 523,905 .58 0 499,651 0 10/02/2015| 1FE......
05948X D3  2|BOAMS 2003-9 3A1 CMO  5.000. .| 09/25/2010| PAID ON PRINCIPAL... 108,499 (447) 0 108,499 0 12/25/2018| 1Z*.......
15132E AR 9|CDMC 2002-4 A1 CMO  6.500... 08/25/2010( PAID ON PRINCIPAL... 244,726 930 0 244,726 0 07/25/2032(1Z*.......
161546 GB  6|CFAB 2003-4 2A2 863 | e 09/25/2010( PAID ON PRINCIPAL... . 4,163 0 0 4,163 (V1 IO (V1 IR LV I 7 |05/25/2033(1Z*.......
161546 GB  6|CFAB 2003-4 2A2 AT s | e 07/25/2010| PAID ON PRINCIPAL... . 3,092 0 0 3,092 (V1 (V] I 0 | oo 0 |05/25/2033(1Z*.......
66987X CD  5|NHEL 2003-1 A1 1,023 | e 09/25/2010( PAID ON PRINCIPAL... . 5,713 361 0 5,713 (V1 (V1 I 0| s 11 |05/25/2033| 1Z*.......
66987X CD  5|NHEL 2003-1 A1 1107 s | e 07/25/2010| PAID ON PRINCIPAL... . 1,280 81 0 1,280 0 05/25/2033(1Z*.......
76110W UX  2|RASC 2003-KS10 AI6  4.540.......cccccoovuens | conae 09/25/2010| PAID ON PRINCIPAL... 29,189 53 0 29,189 0 12/25/2033| 1Z*.......
939336 QA 4| WAMMS 2003-MS12ACMO  5.250........... | ..... 09/25/2010{ PAID ON PRINCIPAL... 235,586 | ..ovvvuinne 235,586 | .oocvenne 239,378 | .o 236,171 | v (V[ I (584) [ vvrvrrieerad 0 (584) 0 235,586 0 02/25/2018[1Z*.......
939336 QP 1| WAMMS 2003-MS2 3A1 CMO 5.000.......... | ..... 09/27/2010{ PAID ON PRINCIPAL... 415,938 | ..coorernne 415,938 | ...ovvvvnees 405,280 | ...ooovenes 408,249 | ...coovvvrneen. (V1 IO 7,689 | oo (V1N IO 7,689 0 415,938 0 03/25/2018(1Z*.......
929227 6Y 7| WAMU 2003-S6 2A3 CMO  4.750.......ccce00. | vrvne 09/25/2010{ PAID ON PRINCIPAL... 148,852 (124) 0 148,852 0 07/25/2018(1Z*.......
94980W AA 4| WFMBS 2003-15 1A1 CMO 4.750......cccocce. | vovee 09/27/2010| PAID ON PRINCIPAL... 701,645 482 0 701,645 0 12/25/2018| 1Z*.......
949788 AE 3| WFMBS 2004-7 2A1 CMO  4.500 .1 09/25/2010| PAID ON PRINCIPAL... 338,378 2,497 0 338,378 0 07/25/2019(1Z~.......
02660T BM  4|AHM 2004-3 3A 2.550 I 09/27/2010{ PAID ON PRINCIPAL... 29,404 . ..27,245 2,159 0 29,404 0 10/25/2034| 1Z*.......
02660T BM  4|AHM 2004-3 3A 2674 | e 07/26/2010| PAID ON PRINCIPAL... 125,427 | oo 125427 | oo 116,216 | covvvvrnene 116,216 9,211 0 125,427 0 10/25/2034| 1Z*.......
05949A PN 4|BOAMS 2004-7 6A1 CMO  4.500........cccee. | vonee 09/25/2010| PAID ON PRINCIPAL... 402,486 | .....cvvne 402,486 | .............. 399,153 | oivvvviine 399,957 2,529 0 402,486 0 08/25/2019| 1Z*.......
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02150 AC  6|CWALT 2007-9T1 1A3  6.000........coccovurr | ceeee 09/27/2010| PAID ON PRINCIPAL.......cccovvves | correrimrnneriirineienns | cvvveerrnenn 334,343 | i 334,343 | oo 244,092 | ....cooonee. 241734 | o (V1 IO 92,610 | coovrrverirn 0 92,610 0 0 05/25/2037| 1Z*.......
76110W PG  5|RASC 2002-KS4 AlIB (AM .763........ccouuees | vonne 09/25/2010| VARIOUS. 3,851 [ oo 2,442 2,225 359 16 2,568 0 0 07/25/2032| 1Z*.......
76110W PG  5|RASC 2002-KS4 AlIB (AM  .828.........ccccovee | vonee 08/03/2010| WRITTEN OFF.........ccovvvvrrvriren 1,128 | i A (S1:Y2 [ mi. 239 411 0 0 07/25/2032(1Z*.......
76110W PG  5|RASC 2002-KS4 AlIB (AM  .847.......ccccooeves | vouue 07/25/2010| PAID ON PRINCIPAL... 326 297 .49 345 0 0 07/25/2032| 1Z*.......
059470 LW 6 |BACM 2003-2 A2 4.342.... .1 09/11/2010| PAID ON PRINCIPAL... 0 0 03/11/2041
46625M CU  1[JPMCC 2001-CIB2A3  6.429......cccccvvvvrs [ o 09/15/2010{ PAID ON PRINCIPAL... ¥ 0 0 04/15/2035( 1FE......
69348H DF 2 |PNCMA 2001-C1 A2 6.360.......cceiriens [ 09/13/2010| PAID ON PRINCIPAL.......cccovvvres | cervrerimrenenrseenerinnes | cvevrrernerns856,920 | oo 656,920 | .......c...... 678,064 | .............. 658,791 | oo (VN IO (T4 D] [— (V1N I (1,871) 0 0 03/12/2034| 1FE......
09774X BU 5|BCM2001-A A 6.805......ceriicieis [ e 09/15/2010{ PAID ON PRINCIPAL.......ccovvvevns | vervrrrerrerneirernnnienns | veverennnen 164171 | e 164,171 | e 161,298 | ..o 161,402 | oo (V1 I 2,770 | v 0 2,770 0 0 12/15/2030| 2FE......
393505 A6 9| GT 1998-2 A5 6.240.....ccciiiiniiniinns | 09/01/2010] PAID ON PRINCIPAL.......ccccovves | corvnrimnnincninnnineionns | cvnennnennne 115,356 | i 115,356 | coooovvnnnnnnd 94,736 95,025 0 20,331 | o) 0 20,331 0 0 12/01/2028| 3FE......
3899999. Total - Bonds - Industrial & MISCEIIANEOUS. .........cvuuririieirserisiisnsssis s ssnssssssssisssnssssssssnssenesesssssesensssnsesnsssssenes | aeneenns 38y 164,004 | covvinad 36,781,017 | ... 36,976,241 .36,431,113 ..1,640,953 |..1,640,953 |..... 956,417 |....XXX... [ .XXX....
8399997. Total - Bonds = Part 4........ccoiiiiiiiiiiisiiisissesssissssnissssssssssssssssssssssssssssssssssssessssssssssssssssssssssssnssssssssssssnsses | avenersn80, 133,938 | wovvvrnns 80,714,859 | ......... 77,565,332 77,284,993 , ..2,602,824 .1,667,337 | ... XXX... |.XXX...
8399999. TO1AL = BOMAS. ettt e 80,714,859 | ........ 77,565,332 77,284,993 | .......... 3173 | e 243,200 | ..o 255 | e 246,119 | o0 | ol 7530112 | 0 |..2,602,824 .1,667,337 | ... XXX... [ .XXX...
9999999. Total - Bonds, Preferred and COmMMON SOCKS...........c.cvuurirriirnriiieiineiieeieisisnierssiessseseeessnssssesessssesssssesssnees | eoereners80,133,936 [ 1oiininns XXX v | e 77,565,332 77,284,993 | .......... 3173 | e 243,200 | ..ooooreee 255 | ... 246,119 | ool | ol 77531112 | e 0 |..2,602,824 1,667,337 | ... XXX... | .XXX...
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.



Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SU RETY COMPANY OF AMER'CA

Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt A-Sn 1-Footnote
NONE

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt B-Sn 1-Footnote
NONE

Sch. DB-Pt B-Sn 1B-Broker List
NONE

Sch. DB-Pt D
NONE

QEO06, QE07, QE08



Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SU RETY COMPANY OF AMER'CA
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Bank of America, N.A Hartford,CT 0.000 0 0 | (16,899,315) | ......... (16,184,061) | .........(24,057,026) | XXX..
Bank of America, N.A. - IL Chicago, L 0.000 0 0 51,426 19,023 18,561 [ XXX..
JP Morgan Chase Bank, NA...........cccccoommmmnnrrrrvviiciiiinns New York,NY 0.000 0 0 (1,093) (50,254) 0 | XXX..
0199999. Total Open Depositorie .0, S P XXX.oeeeee 0 0 [ (16,848,983) | ......... (16,215,291) | .........(24,038,466) | XXX..
0399999. Total Cash on Deposit.. 0 0 (16,848,983) | .........(16,215,291) | .........(24,038,466) | XXX..
0599999. Total Cash 0 0 (16,848,983) | .........(16,215,291) ...(24,038,466) | XXX..

QEO09
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Statement for September 30, 2010 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
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

NONE
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