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seementiorune 30,2011 e TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
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 | eeesenaees 3,546,592,212 | ..o (V1 I 3,546,592,212 | .......... 3,817,487,280
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 (01 0
3. Mortgage loans on real estate:
BT FIESEIENS ...t | eniese 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 ($.....(17,401,707)), cash equivalents ($.......... 0)
and short-term investments ($.....132,073,992)..........courruerueruereeeeeeeeseeeeeseeeieeseeesiessieesseenes | eveeesaeneens 114,672,285 | ..o (N 114,672,285 | ............... 40,788,176
6. Contract loans (including §.......... 0 PremiUM NOLES).......ceverciireieiciereseiseisie et ssessssniens | evessssssessessssessesesees (0 U (0 U 0 [ e 0
T DEIIVALIVES.......oooiiriieriirie sttt | festaestes bbb eenaes [0 O 0 | e 0 | e 0
8. OtherinVeSted @SSES..........cocuiiiciiiicie st | eriieniened 422,372,168 | ..oovveerenn, (U S 422,372,168 | ...oovvverris 38,500
9. ReCeiVabIes fOr SECUMTIES. ..o sssssnsssesies | oesiesissssssssseesseenees [0 O 0 [ e L0 RN 0
10.  Securities lending reinvested Collateral @SSELS..........ouviiviiieiieeirieiesese et | sreeesseseinnees 5,022,088 | ....cooovrerireieireiein, [0 I 5,022,088 | .............. 11,844,000
11, Aggregate write-ins for iNVESIEA @SSELS........c.cviveieiiiiisiece et eses | srersssssssssessssnsensesnead (01 I [0 {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 1) sesesessesnes | ernneenaas 4,088,658,753 | ...covvrerrereiereeiens (1 I 4,088,658,753 | .......... 3,870,157,956
13. Title plants less §.......... 0 charged off (for Title iNSUFErS ONIY)........ceveieuriieieieirieieisesieieiees | seveisesssesessssesseseees (0 U (0 R (0 T 0
14.  Investment income due and @CCTUB...........ccooriiiiiniiniie s | coeriesiensd 48,689,952 | .....covvviriiiis 0
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccccvveevees | vovrerrenns 152,587,520 | .ovvvrnne. 11,003,082 | .....cooce.. 141,584,438 | ............... 71,704,415
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....45,904,312 earned but unbilled premiums)...........cooccevrns | vevvreeneens 136,135,198 | ...oovvvvenncc 6,828,214 | ..cocvvvnne 129,306,984 | ............. 107,324,287
15.3  Accrued retroSpective PrEMIUMS.........cceuiieieiciieieieissiesseissssssese e ssssssessessssssessess | sressesssssssessessssessesseses (0 (0 (0 0
16. Reinsurance:
16.1  Amounts recoverable from FeINSUIENS...........cc.cvuriiririiriiir s
16.2 Funds held by or deposited with reinsured COmMPaNIEs............coveveveereeiricriiereeieieene
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEd PIANS............ccceveveiiieieiieceeeee e | ereresesesesse e 0 [ oo [0 TR 0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............ccococevevevevees | vveviveeeieesceend [0 R 0 [ oo 0 | e 0
18.2 Net deferred taX @SSEL.........cc et ress st esssenssans | erssseessanes 78,102,235 | oo 17,057,145 | ...l 61,045,090 | ....cooevennnn 67,793,379
19.  Guaranty funds receivable Or 0N AEPOSIL...........ccevevierieeiririeieieeres et sesenees | seresssessesssseseenes 54432 | oo, (01 54,432 | oo 81,901
20. Electronic data processing equipment and SOfWAIE. ...........corvurerinvnrinsiniesnsessssssssissseses | cereesessesssssessessnnsseesn (0 [0 R {1 U 0
21.  Furniture and equipment, including health care delivery assets ($.......... (1) TR ISP (0 (0 0 | e 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........covurrenrerenninnins | correneensereiesesnseeennd (0 (0 (0 I T 0
23. Receivables from parent, subsidiaries and affiliates............cc.ocevvveveereeeieieieeece e | e 60,449,587 | ..covvverieeie, (0] I 60,449,587 | .......coo.... 34,025,660
24. Health care (§......... 0) and other amounts rECEIVADIE..............cuurverererrerrieeirereeeseiseeeesseresinees | cereessesesessesessessnsaseean (0 (0 (0 I 0
25. Aggregate write-ins for other than invested assets...........ccoceveveeecvecereeeceeeeee e | cvevesiininns 26,493917 | oo 22,029128 | .....cceuuue. 4,464,789 | ... 4,901,022
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINes 12 through 25)...........veeerirrruierimerieeiessisesssesssessssesssssesssessssssesseses | seeseseens 4,606,551,441 | ....occoonns 56,917,569 | .......... 4,549,633,872 | ......... 4,238,258,523
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........ccovvvvvees | coeveivieieveisieieins (0 T (0 (0 R 0
28.  Total (LINES 26 AN 27)........couemrriririrciirriiseriseesiessisesss s sesssessssess s ssssssssesssessssenses | sesssseens 4,606,551,441 | ....oceooonves 56,917,569 | .......... 4,549,633,872 | ......... 4,238,258,523
DETAILS OF WRITE-INS
1100, Rttt | sttt (U R (O R [V N 0
T102. Rttt | enei sttt (U R (O [V R 0
1103, Rttt | ensi sttt (O R (O [V S 0
1198. Summary of remaining write-ins for Line 11 from overflow Page.........coveeeeeiiciieceiiiees | e [0 SRR [0 IR 0 | e 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @b0OVE).......ccoevivirireriiieieesceenee e
2501. Suspense, undistributed PAYMENLS...........cccveiiiiiciricceice e
2502. Amounts receivable under high deductible POliCIES...........ccceriivevciiericee e
2503. Ceded ABPOSIE ASSEL..........ccevcveeeeee ettt
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccoeeeeviveevecesiieesiinns | cvveveieninnns 21,984,129 | ..o 22,312,761 | oo (328,632) | ...oovvvverirnnns 116,900
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)......cvurvrrrerrnressessiessesessessessssssssssansans | eossssssssennes 26,493,917 | oo 22,029,128 | ..o 4,464,789 | .o 4,901,022
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statementfor June 30, 2011 ofhe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident Year $.....133,680,8716)..........cccocueerererrrrinrenssrsieseesssssesesssssssssssssssssssssssesssssesssssssssssssessessssssssessns | svsessisssessssssssssssnes 941,939,863 | ..o 920,220,402
2. Reinsurance payable on paid losses and (0SS adjuStMENt EXPENSES.........c.vrirriiiriiriieiereeereeeseee s sesssssens | sesesseseessessseesssssssssees 2,254,067 | ..coovveereerereieinns 2,526,742
3. LOSS QQJUSIMENT EXPENSES........ovcvveiicieiiicietiese ettt b et a bbb s s b s e s s s se b bt b s s e s b s st es s sesessnnetenas | srebessssesssinsetensnneans 518,743,284 | .....oovevvernd 477,495,945
4. Commissions payable, contingent commissions and other Similar Charges..............cccveieiciecieisceieese et | cvevesessessssesessssaenens 21,334,250 | oo 31,967,828
5. Other expenses (excluding taxes, ICENSES ANA FEES)..........cccviviveieeiciieie ettt sssesaenes | svsesesssssssesssessesaesas 19,842,342 | oo, 34,523,822
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccvvuiveuireiieiiiieieieeeee et sssesssenes | evreseessssssesesessesaenas 54,624,698 | ...ccovererieierian, 53,079,669
7.1 Current federal and foreign income taxes (including $.....(2,181,549) on realized capital gains (I0SSES)).............vvverrreerrres | correrreersssessssnsseenns 38,210,145 | oo 3,320,537
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 $.....206,620,370 and including
warranty reserves of §.......... )1ttt et bbbt bbb et tes s st nsesnnns | ebsesessesaeseesnseneenas 799,704,180 | oo 813,054,297
10, AQVANCE PrEIMIUM........ovieiiiteiieicteies ettt sttt bbb b b s bbb b bbb st s s st b st n s s st nsensnnns | sbsessesssssssessessntesses e sanes 315,476 | o 484,513
11.  Dividends declared and unpaid:
111 SHOCKNOIARTS. ...t bbb bbb | oebb bt sttt 0 | s 0
11,2 POICYNOIABIS........vecveiecicttee ettt bbb e bbbt b bbb ss et tessesnbns | senbessesansensessesnsensesae 6,951,585 | ..o 7,479,605
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)...........cvivieieiiieieieiese et | sessesisssssesessssessenes (36,778,093) | ...cvvvererrerereinn (60,388,527)
13.  Funds held by company under reinSUraNCE trEAtES...........c.ccueiuivciieieiceiee ettt ssssssesnsans | svaessesssssssesessssessenas 94,887,688 | ... 96,187,983
14.  Amounts withheld or retained by company for aCCoUNt Of OtETS...........c.eviuiiieicicric e ssesesns | svressesssssies e sessenae 26,557,326 | ..oovvvereeirieieinas 25,591,395
15, Remittances and items MOt AlIOCALE. ... | sbiestes e 16,181,415 | oo 9,428,732
16. PrOVISION fOF FEINSUIANGCE..........veuiieieaiiriirieriereir et bbbt | bbtbissb bbb 5,357,627 | oo 5,357,627
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 [ e 0
20, DEIIVALIVES.......couiemieiiiriiisiii s | eehbna bbb 0 | s 0
271, PAYADIE fOF SECUMHES. ... .cvrveieeisctiieietetsie et bbbttt bbb s bbbt bbb s s bbb n st antens | bentessessstessessssensessens 24,698,653 | ..o 0
22, Payable fOr SECUMLIES IBNAING........civeireiriieieiciseie ettt s st n st en s b ensassnnns | bestessessesensassessnsnnsenses 5,022,088 | ...cccvvrriririeiiins 11,844,000
23.  Liability for amounts held Under UNINSUIEA PIANS..........cccvueuiiiieiieieiisieie ettt sttt ss s ssesses | ssesssssssessessssessessessnsessensessnsanses 0 [ e 0
24. Capital notes §....... 0 and interest thereon §......... 0ttt bbbttt st et baens | Sasestiesa sttt 0 | e 0
25, Aggregate Write-inS fOr ADIIES. ........cveieiiieieiciiisseess ettt s s s nntenss | sentessesssssnsansessnsansanses 4,030,655 | ..ooiiiereiisneieieas 3,859,439
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25).........ccueiiirieirecreeee s esenies | sevreeeesssessesesnes 2,543,876,949 | ..ooovvireriinn, 2,436,034,011
27, Protected Cell NADIIHIES.............ccuuiieiieiii s | stbb bbbt 0 [ e 0
28.  Total liabilities (LINES 26 @NU 27)..........cceueirireiricteieieesi ettt a bbbt bbb bbb a bbb bbb s st s s e
29.  Aggregate write-ins for special surplus funds
30, COMMON CAPIEAI STOCK. ........cvvicveceeieciciiesite ettt ettt a e ss sttt et st eb e bes s s e sasanneenas
31, Preferrd CAPItAl STOCK..........cvivivireiiciciccte et bbb bbb bbbt bbb b et s bt n et tans | bensebetessaetes et et es et et s st s tena 0 | o 0
32.  Aggregate write-ins for other than Special SUMPIUS fUNGS...........c.cciveieieiiiis ettt es e ssbenes | sressssssessesssessessessssseesssssnsenees 0 | o 0
33, SUIMIUS MOLES.....o.euvecvereietcices ettt ettt s a st s bbb s s et s s st s s st s e s s bas s s e ss st st e s et s tessesantanes | sresssssssessessssessesansensessessnsnsanee 0 [ e 0
34, Gross paid in and CONHDULEA SUMPIUS. ..........evveveeicreieieteee ettt sttt s s b s st sas s ssnsans | seesisssssessssensessesanss 433,803,760 | ..coovvrerereeriin 433,803,760
35, UN@SSIGNEA fUNAS (SUIPIUS).......cvuevireieeietieeeietc sttt sttt b st s et s st en s s bnse s bansnssassssnnns | sbessessssesssssssensans 1,490,722,122 | oo 1,283,419,240
36. Less treasury stock, at cost:
36.1 oo 0.000 shares common (value included in Line 30 §.......... 0) vttt sttt | sestens ettt 0 [ 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... ) OO U PRSP OO o PP OT SO {0 OO 0
37.  Surplus as regards policyholders (LINES 29 0 35, I8SS 36).........cccuurvrurirereiereie et ssstese s ses s sssssssssessssens | sresssssssssssssssnsnes 2,005,756,923 | ..o 1,802,224,512
38, TO IS ettt R R R ekttt enteen | etessenetennennenneed 4,549,633,872 | ..oovvveeinn 4,238,258,523
DETAILS OF WRITE-INS
2501. Retroactive reinSUranCe rESEIVE @SSUMEM..........ucueueirieiireieiesesessisesetsssese s sese st st sssebesss st s sesessssesessssesessssssessnsasassnsns | sessssesesssssssssssesesnsesns 3,378,189 | oo 3,289,979
2502. Escheat liability.........ccocomrvenerererriririann. ...653,441 564,477
2503. Federal eXCiSe taX-reiNSUTANCE CONMTACES...........eureieeirrieiriieeete ettt sttt ssensnes | sebessesseenesenseeesastesseesetesseens (£ [ 4,984
2598. Summary of remaining write-ins for Ling 25 from OVEMlOW PAGE.......c.cuiieiriiiiiieieieisiee ettt sssssseseses | sressessssessesssessessesssssssessessssanses 0 [ e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ...u.ruurereirueisaiessiisises e sessesssessessssssesse s snsssssesssnsssnssnssssssssess | ssesssssssssssssssssessssessans 4,030,655 | oo 3,859,439
2901. Special surplus from retroactive FEINSUIANCE. .........c.vireirriiireieiee ettt ettt essessnsenss | stessessssessassesnsnssesses 48,285,000 | ..oovvverreiiirrieiriean 48,285,000
2902. Special SUIPIUS fOr AEFEITEA tAXES..........c.ucvieieeiciiteie ettt sttt b sntensesns | stessessssessessssnssssenans 26,466,041 | ..oovvee, 30,236,512
2003, oSSR RS E Rt | eeRE e (0 NSRRI 0
2998. Summary of remaining write-ins for Line 29 from OVEIMIOW PAGE.........curuuririerirrisiincireieiiecise ettt ssssesstens | ssesssssssssesssssessssssesssssssssessesennes 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LiNE 29 DOVE)..........reeuiurrreesiesorirssesesseresesesssnesssassssss s sesssesnssssssesnsssssssssnses | sessssssssssssssssssnsssenas T4751,041 | oo, 78,521,512
3201, oSSR Rttt | eeeRt ettt (0 RN 0
3202, RS R SRR R R R S R R ES R et | eeest ettt LU SRR 0
3203, R RERERRReeenebents | iRt (1 O RRRRRN 0
3298. Summary of remaining write-ins for Ling 32 from OVEMIOW PAGE........c.civiieieeieicsete ettt sses s sesssnes | evssissesssssssssssesssssssessessssesseses (0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @DOVE).......ccvuiviriierieiisietiesietesiesstessssessesssssssessessssessesssssnsessessssssssnsessessnses | svssssssessesssssnssssesssssssessessnsnsasas 0 | o 0
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swementiorune 20,2011 oive. TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
STATEMENT OF INCOME

13.
14.
15.
16.

17.
18.

19.
20.

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

33.

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

(amount recovered $

Finance and service charges not included in premiums
Aggregate write-ins for miscellaneous income
UGN T4ttt
Net income before dividends to policyholders, after capital gains tax and before all other federal and

1A 1) b
DivideNdS 10 POICYNOIAETS. ........vveeiririce ettt
Net income after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Line 16 minus Line 17)

Total other income (Lines 12 throl

foreign income taxes (Lines 8 + 1

Federal and foreign income taxes

Change in net deferred income ta

Change in surplus notes...............

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

Capital changes:
32.1 Paid in

32.2 Transferred from surplus (Stock Dividend)
32.3 TranSTEITEA t0 SUIPIUS.......cvveevicvceer ettt sttt ettt ss bt s

Surplus adjustments:
33.1 Paid in....oveereereieenins

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-ins for gains and losses in surplus

OTHER INCOME

. Net gain or (loss) from agents' or premium balances charged off

Change in surplus as regards policyholders (Lines 22 through 37)

(23,003)...

incurred......
Net income (Line 18 minus Line 19) (to Line 22)

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 prior year
NEtiNCOME (fOM LINE 20)......c.cuuruurieereeerieiiesesseseiseesseiss sttt ettt b st essensnen
Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $
Change in net unrealized foreign exchange capital gain (loss)
Xt ttr eSS SRS
Change in NONAAMILEEA ASSEES.........ceiiicreicicet ettt bbb bbb s b
Change in provision for reinsurance.

Surplus as regards policyholders, as of statement date (Lines 21 plus 38)

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(written $ 720,693,179 | .oovrrenne 717,000,474 |........... 1,433,634,204
(WHALEN $.....48,412,360).......c0umrrereeriieericeeeeeeesee sttt sssasssannas | sresseessieeies 39,123,218 | .o 46,401,103 95,510,405
. (written $ ..140,349,876 | .. ....114,478,914 ..257,380,337
(written $ 619,466,521 648,922,663 | ........... 1,271,764,273
DEDUCTIONS:
2. Losses incurred (current accident year $.....147,762,839):
20 DHIECL....vevevct ettt bbb bbbt bbbttt tans | sbesteseranes 132,301,430 | .covvreee. 177,945,559 | ... 263,198,909
2.2 Assumed .(5,296,534) | .. ....9,019,974 1,313,315
2.3 COUBH. ...ttt bbbt n et b st sa e santenes | daetstansessseans 8,331,815 | oo 35,725,830 (44,493,869)
24 NBL. ... s ettt s nnenns | essentesetes 118,673,082 151,239,703 | .... 309,006,092
3. Loss adjustment expenses incurred..... ...66,078,174 | ... 95,008,438 ..140,422,650
4. Other underwriting expenses incurred............. ..239,833,522 |.. ....236,232,326 ..475,565,855
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)...uevucviveieieiieiecsceiesess et ssssessenses | srsssessesnes 194,881,744
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM..........ccovriirieie et nss e sentenns | snseenes 79,193,743 | 88,203,608 174,015,106
10. Net realized capital gains (losses) less capital gains tax of $.....(2,147,969)... . ...1,473,634 ....10,623,394
11. Netinvestment gain (108S) (LINES 9 + 10).......cvevevireierieieeseeeereees et ssssssssssessssssesssssessssssssssssessssesenes | srerseneneesnns88,80 1,407 | cvvvivvnivninns 89,677,242 184,638,500

...(879,555)

....................... 66,959 | .ovoorsrrrrnnn 51,624 | ... 110,725
.................... (263,795)| .. 1,043,753 | ...
.................... (930,214) [ corvcrrrreenne 877,171
.............. 282,312,937 | o000 256,796,600 | .............531,531,456
.................. 3,655,384 | ..o 3,242,890 | .. 5,285,009
.............. 278,657,553 | .o 253,553,719 | .......... 526,246 447

73,832,763 | covvrsr 65,266,503 141,154,218
.............. 204,824,791 188,287,216 | ............385,092,229
........... 1,802,224,512

204,824,791

................. (8,611,276)

2,204,742

....(5,455,341)
(12,082,521)
..2,592,876

403,300,000)

................. (3,770,471) | .....c000vve....(1,337,020) (2,314,209)
.............. 203,532,411 |..............176,417,882 (34,624,149)
........... 2,005,756,923 | ..........2,013,266,543 | ...........1,802,224,512

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)..........

1498.
1499.

1401.
1402.
1403.

Fines and penalties of regulatory authorities

Retroactive reinsurance gain/loss

Profit and 10SS, MISCEIANEOUS...........ccuiuuieriiriiriireieeireeee bbbt
Summary of remaining write-ins for Line 14 from overflow page
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

....1,043,753

3701. Change in special surplus from deferred taXS........ccovvrureerrrerrirrinereeneireeseineeseieeseseieesesssnsssessssessssssessesssssssssessessensns | sesseessssesnees(Sy L TOAT ) | coveriirinienns (1,337,020)

3702, oA R bbbt n b s st ntensentnnsensans | stsnsnesessensenssnssnntenseens0 | erresseesessensnnresesteneans 0

3703. 0 | s 0

3798. Summary of remaining write-ins for Ling 37 from oVerflow PAGE.........cccuueueiicriiieciesiee et beseaens | eereresssesesssesessn s 0 [ 0.

3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0OVE). ... vereruriiariireseesisssessessessnssssssssessnssse s ssnssnsssessnssnssnessnssnens | sesssssssessssns (3,770,471 | oo, (1,337,020) ....(2,314,209)
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statementfor June 30, 2011 ofhe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

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...........ovv it ssssessssensesssasesens | revesseessons 539,643,327 | ....cccoeoun. 611,694,406 |.......... 1,477,627,256
2. NEtiNVESIMENTINCOME......coiviiieticcteeees ettt bttt sttt s s st s st e s s setessssebesanssanssnsstasanans | sesseresnsenas 93,133,275 | ... 95,506,995 | ............. 191,826,860
3. MiISCEIANEOUS INCOME.......ovuvicveieiieicisee ettt sttt b s s b sae s st sse s bns s sassessessnssnssnsessesntens | aresisssssssssanes (930,214) [ oo, 677171 | oo 123,281
4. Total (Lines 1 through 3).. 631,846,388 707,878,572 |..........1,669,577,398
5. Benefitand [0SS related PAYMENLS..........cc.cvcviuieciccce ettt st senae s snns | evesissinans 83,645,457 | ............. 146,893,724 | ............. 304,063,358
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............cvuerereurrirenrenrrnieeneseieeseeseieessseseseeessens | eeeeeennennes 288,656,295 | ............. 300,509,831 |....cceenn. 536,617,880
8.  Dividends paid t0 POIICYNOIAETS.........coeuiuiieieicirieie ettt ss ettt ensessnnes | ebsssessessesned 4,183,404 | ....cocovvnee 3,880,673 | .ccvvrernnans 6,631,125
9.  Federal and foreign income taxes paid (recovered) net of $.....(1,508,147) tax on capital gains (I0SSES)..........evveerrerrres | covrerrrennneas 36,795,186 | ...coooev.e. 45045182 | ............. 144,740,678
10 Total (LINES 5 tIOUGN 9)...vvvuuevermmerisiciessesisicsisse s ssssee s sss sttt sesss st ssnnnes | enesesseees 413,280,342 | ..o 496,329,411 | oo 992,053,041
11.  Net cash from operations (Lin€ 4 mMiNUS LINE 10).......ccuevirriiiriiriereieicieee ettt s ssssessesanss | creseesnans 218,566,046 | ............. 211,549,161 | ....co....... 677,524,357
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1
12.2
12,3 MOIGAGE 0ANS........cvcvieeiecieesie ettt sttt sttt s s s st e s sttt es e bensessesansssassesanss | sressessssssssssesnssnsesnead (01 0
12,4 REAIESIALE ...ttt | eesene e (U [ (01 RO 0
12,5 Other INVESIEA @SSELS........cvvurrerriircrireiierirerie sttt ennsn | sesiseesessenssns 6,821,912 | oo (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. .......covvveeiictreeieteiese ettt s et es st sae st s et b st s s sas s st sses e sestesesassenanns | snsessssssnes 24,698,653 | ..o, (L I 167,510
12.8 Total investment proceeds (LINES 12.1 10 12.7) ..ottt sss s ssesnnas | esvessesinens 353,670,023 | ............. 222,914,819 | ............. 524,238,671
13.  Cost of investments acquired (long-term only):
131 BONGS..evtueeeesseietseeeesse s ess sk R R R ek e nbnnstnens | rieneieeees 53,371,375 | oo 605,524,368 | ............. 675,645,772
13,2 SHOCKS. e rvereeerreerseesseeeseees et sseesse e sttt enssnnnsnnens | reesssnnsstanssnnestensteed (1 O [V IO 0
13,3 MOIJAGE I0ANS.....ou ittt bbbt s sttt bt nn
13.4 Realestate
13.5  Other INVESIEA @SSES........cvvuurvercrerscrirerieris ittt
13.6  MiSCEIANEOUS APPIICALIONS........curvrveerirerrireireiesieesseessi sttt nen
13.7 Total investments acquired (LINES 13.110 13.6).....c.cviiuriieieieiseeeesceee ettt
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 (111,649,482)] ............ (392,462,109)| ............ (152,959,801)
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 (| I 403,300,000
16.6  Other cash provided (applied) .(33,032,454) ... .105,329,055 |............(172,129,154)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ ccccoevuevees (33,032,454)].............. 105,329,055 |............ (575,429,154)
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).......ccccovnevmevecne | covrinieneenns 73,884,109 |..ccoovvenve. (75,583,894) [ .......c....n. (50,864,598)
19. Cash, cash equivalents and short-term investments:
19.1 BEOINNING Of YEAI....cvvreirieereeeiseeeeieesssseesesseesss et s sss bbbt sns s | frsensssseens 40,788,176 | ......ccocooen. 91,652,774 | ..o 91,652,774
19.2  End of period (LINe 18 PIUS LINE 19.1)........vverrverereereerereeeeeisreeseecrseecseeec s seeesseeessseesseessesesssssessesssssssssnssssnsees | consessseees 114,672,285 | ............... 16,068,880 | ............... 40,788,176
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20,0001 | N [ 0]
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Statement for June 30, 2011 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

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 Company has no prescribed or permitted accounting practices.

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 material 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, asset-backed securities and pass-through certificates prepayment assumptions are adjusted
periodically based upon actual historical and/or projected future cash flows, which are obtained from a nationally recognized securities data

provider.

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 and structured securities.

For the six months ending June 30, 2011, the Company had no new 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 from January 1, 2011 through June 30, 2011:

Other-than
temporary
Amortized cost basis impairment
before other-than- recognized
temporary impairment in loss Fair value
Aggregate
Intent &
Ability to Retain $393,161 $14,890 $334,477

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
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
76110WPG5 171,147 159,167 11,980 159,167 122,155 Q1-2011
66987XCD5 222,014 219,014 2,910 219,104 212,322 Q2-2011
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Statement for June 30, 2011 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

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 June 30, 2011 Fair Value Losses Fair Value Losses Fair Value Losses
Loan-backed securities $ 7,667 $ 278 $ 21,990 $ 1,092 $ 29,657 $ 1,370
Structured securities - - 5,040,600 800,539 5,040,600 800,539

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

In February 2011, the Company sold $201.1 million in securities to The Travelers Indemnity Company. See Schedule D - Part 4 for additional detail.
In support of the acquisition noted below, the Company contributed capital of $411.9 million to its subsidiary Travelers Brazil Holdings LLC.
On June 17, 2011, the Company'’s indirect subsidiary acquired 43% of the common stock of J. Malucelli Participacdes em Seguros e Resseguros
S.A, a Brazilian company (“JMalucelli”). JMalucelli is currently the market leader in surety in Brazil based on market share.

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 June 30, 2011 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

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 — Fair Value Measurements

The estimates of fair value for financial assets are based on the framework established in the fair value accounting guidance. The framework is
based on the inputs used in valuation, gives the highest priority to quoted prices in active markets, and requires that observable inputs be used in
the valuations when available. The disclosure of fair value estimates in the fair value accounting guidance hierarchy is based on whether the
significant inputs into the valuation are observable. In determining the level of the hierarchy in which the estimate is disclosed, the highest priority
is given to unadjusted quoted prices in active markets and the lowest priority to unobservable inputs that reflect the Company’s significant market

assumptions. The three levels of the hierarchy are as follows:

» Level 1 - Unadjusted quoted market prices for identical assets or liabilities in active markets that the Company has the ability to access.

* Level 2 - Quoted prices for similar assets or liabilities in active markets; quoted prices for identical or similar assets or liabilities in inactive
markets; or valuations based on models where the significant inputs are observable (e.g., interest rates, yield curves, prepayment speeds,

default rates, loss severities, etc.) or can be corroborated by observable market data.

» Level 3 - Valuations based on models where significant inputs are not observable. The unobservable inputs reflect the Company’s own

assumptions about the inputs that market participants would use.

(1) Assets measured at fair value as of June 30, 2011:

Level 3 Total

3 $ 9,189,523

Description Level 1 Level 2
Bonds
Industrial and Miscellaneous $ - 9,189,520
Total Assets at Fair Value $ - 9,189,520

3 $ 9,189,523

There were no significant transfers between level 1 and level 2.

(2) Assets measured at fair value using significant unobservable inputs (level 3):

Total gains Total gains Purchases,
Transfers and (losses) and (losses) issuance,
Balance at Transfers in out level included in net included in sales and Balance at
1/01/2011 level 3 3 income surplus settlements 6/30/2011
Bonds $ 6,102 - - - 18,300 (24,400) $ 2
Total $ 6,102 - - - 18,300 (24,400) % 2

(3) Not applicable.

(4) Bonds were carried at fair value under the lower of cost or market requirement. These bonds were generally priced by the SVO or by a third

party organization.

(5) Not applicable.

Note 21 — Other Items

No significant change.

Note 22 — Events Subsequent

No significant change.

Note 23 - Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.
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Statement for June 30, 2011 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

Note 25 — Changes in Incurred Losses and Loss Adjustment Expenses

During the period from January 1, 2011 to June 30, 2011, the prior year-end total loss and loss adjustment expense reserves developed favorably
by $43,861,000, resulting primarily from better than expected loss and defense and cost containment reserve development for accident years 2008
and prior for the fidelity & surety line, for accident years 2007-2008 for the special property line, and for accident years 2008 and prior for the other
liability — claims made line. This was patrtially offset by deterioration in adjusting and other expense reserves resulting from the allocation of these
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 these prior year effects.

Note 26 — Intercompany Pooling Arrangements

No significant change.

Note 27 — Structured Settlements

No significant change.

Note 28 — Health Care Receivables

No significant change.

Note 29 — Participating Policies

No significant change.

Note 30 — Premium Deficiency Reserves

No significant change.

Note 31 — High Deductibles

No significant change.

Note 32 — Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

No significant change.

Note 33 — Asbestos/Environmental Reserves

No significant change.

Note 34 — Subscriber Savings Accounts

No significant change.

Note 35 — Multiple Peril Crop Insurance

No significant change.

Note 36 - Financial Guaranty Insurance

A. Not applicable.

B. Not applicable.
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statementfor June 30, 2011 ofhe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL

1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as

required by the Model Act? Yes[ ] No [X]
1.2 If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ | No [ X]
2.2 Ifyes,dateofchange:
3. Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ | No [ X]

If yes, complete the Schedule Y-Part 1 - Organizational chart.
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
4.2 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

5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,

or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[ ] NA[X]

If yes, attach an explanation.
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2009........c.covevernee
6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should

be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2009........covereinne
6.3 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). 31412010 o
6.4 By what department or departments?

Connecticut

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement

filed with Departments? Yes[ ] No[ ] NA[X]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAT[ ]
7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

by any governmental entity during the reporting period? Yes[ | No[X]
7.2 Ifyes, give full information:
8.1 Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ | No[X]
8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ | No[X]
8.4 Ifthe 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

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

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes [ X] No[ ]

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

professional relationships;

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

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

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

()  Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ ] No [X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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statementfor June 30, 2011 ofhe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

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[X] No[ ]
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, Ill. 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[ ]

17.2 If no, list exceptions:

Q07.1




swementiorune 20,2011 oive. TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
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]




swementiorune 20,2011 oive. TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
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 Domiciliary Jurisdiction (YES or NO)

NONE

Qo9




swementiorune 20,2011 oive. TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
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 ... [N IO 8,602,151 | coovevvrrrirerinne 7,544,528 1,217,929 8,373,388 17,777,014
2. Alaska.... AK ... L ...3,037,259 3,069,202 | .... 11,023,372 ...(428,573) ....4,049,158
3. ANZONA.. e AZ|.... L 11,623,214 12,512,381 | oo (314,302) 3,275,258 20,003,277
4. Arkansas........oninenen. AR]...... [N IO 7,805,800 | coovvverierrenns 5,984,280 | ..ovrverrrnrrinnns 464,884 | ..o 960,557 | ceovvvrrrreene 13,091,187 | oo 7,037,613
5. California.......ccooceveeereeererneiins CAl...... [T ISR 82,044,984 | ......ccecenne. 71,948,936 | ..cococvveeenee 19,090,032 | .coovvvvrennee 20,534,040 | ......cc.o.ce. 148,877,173 [ oo 155,555,981
6. Colorado.......ccoeurmrermiirnrirniinnes CO|....... [T IO 18,010,544 | ..cvovvvnnee. 20,700,793 | coovrerriene 3,637,836 | oo 1,224,267 | ...coovvvrnnn. 22,930,796 | .cooovvverennee 20,480,318
7. Connecticut..........oouvnrvrirennen. CT|.e [T IR 15,175,487 | covvvvvr. 14,531,644 | .ooooriine 1,409,423 | .oooovvvins 1,373,788 | ..o 24,402,539 | oo 24,085,477
8. Delaware.......cccccoomermerniirneinnees DE[...... [OOSR 3,192,018 | v 2,814,300 | oo 90,205 | .oververrireinnes 287976 | v 3,212,849 | .o, 3,407,381
9. District of Columbia................. DC|..... [OOSR 16,684,287 | ..oovvvrinenn 9,088,144 | ...ccoovvrrvriene 937,499 | oo 2,418,184 | ..o 17,639,905 | ..oovvvvvrnnes 18,379,924
10, Florida.......oocovevrernerirciircineiene FL]...... [T ISR 39,400,538 | .....cccven. 46,022,677 | .coovvverne 10,797,065 | .coovvevrenne 12,089,802 | ...cocovvvvnne 80,777,237
11, GEOrGia....cvveeeeereereerreineiees GA|...... [OOSR 20,980,207 | .cooovverrennee 19,986,471 | .ovvvverernnee 2,602,700 | covverrririinnes 2,792,921 | oo 34,138,511
12, HaWali...oooeeeeeeeeeeeeins HI....... [OOSR 8,434,962 | ..covvvrvrinnnns 5,027,767 | covvrrrrrrrrennene 137,683 [ oo 973,208 | .ovvereririnnes 8,661,749
13, 1daho.....ccccovevvcrncrncnncrncnnen D [ e L ...2,543,665 ....2,215,167 1,171,049 ...3,677,400 ...3,939,312
14, [lNOIS.......ovveeerrerreieeenersennenndl L [ L 34,067,615 32,294,434 5,308,385 6,296,161 49,997,454
15, Indiana......ccocovvvmernennenneennndN [ i [T IR 12,070,535 | coovvverrnnen 10,715,220 861,701 | oo 898,677 | .eovvererreene 13,764,410
16, 1OWa...oiececcncnee A L ..6,378,256 | . ...5,530,470 515135 | ... ...1,200,251 ....1,260,759
17, Kansas.......ovenennennene KS [ i, L 5,219,991 | v 4,565,336 378,392 | v 628,072 7,615,074
18, Kentucky.....oooveeveeneeneernecnne KY [ i Lo | e 9,556,729 | c.ovvvecrinnnn 9,059,940 | ..vvvrvrirrinene 657,217 | v 1,213,908 | ..ccovvvvnne 14,231,443
19.  Louisiana..........cccooererrrmreen LA [ oo, [NV ISP 15,178,015 | coovvverrrnee. 19,241,346 | c.oovvrrnnes 3,799,548 | coovveriinn 2,754,838 | ..ooovvrennn. 23,856,961
20. Maine.....cccouermeinernernrinnenn ME | i [ESUPUOON IO 3,601,053 | cooeverrirines 3,539,160 | c.ovvrrvricrinene 724701 | v 1,641,009 | ..o 3,760,879 | .ovvoreierin 6,134,890
21. Maryland........c.ccooooevrverrienee. MD | .o [NV ISP 17,977,054 | coovvvrrnnee. 17,335,334 | oo 1,739,009 | ..oooovrverennes 1,862,244 | ................ 27,904,921 | ccoovvvirenn 28,998,378
22. Massachusetts.........ccccoee. MA | ... [T ISP 25,177,855 | oooeveenn 19,646,037 | .oovverreranes 5987414 | oo 3,636,675 | ..oovvrrrinens 36,620,866 | ........cc...... 36,392,137
23, Michigan........ccccoovmvvmrvereenee ML [NV ISP 11,826,072 | c.covvvrrene. 10,658,562 | ...covvvvrnianes 3,730,741 | e 3,466,557 | ..coovvrrnnen. 16,626,376 | ..ccovvvvnee. 19,672,343
24, Minnesota.........cccccvevverrenen. MN | i [N ISP 15,634,642 | c.ovvvvrnne. 10,466,339 | ..oooverrernnes 170,757 | oo 3,876,732 | coovvvvrrnen. 15,597,971 | oo 14,490,517
25, MisSISSIPPi....vrvrrrrrrererrerinencMS | e [OOSR 7,924470 | coovvvverrerenns 7,566,586 | ..oovorrrnienne 1,721,855 | oo 889,495 | ..coovvrvnne. 13,652,818 | ..ccvvvevrrnees 13,428,668
26.  MiSSOUT.....cccovrverrrrrerrenennn MO | [T ISP 14,591,565 | ..cvvvvrrne. 13,945,836 | ..ooovvvrvrinnes 1,872,876 | ..o, 34,671,674 | .ccovvvne 22,375,133 | oo 36,287,650
27. Montana........cccccoeeverrnrrnneenc MT | Leovvees | e 7,294,751 | oo 7,070,806 | ..ovvverrriennene 195,350 [ covvovveerrierirnns 349,894 | oo 6,979,113 | oo 6,235,481
28. Nebraska.........ccccoerrmrvereeen NE | Loevroees | e, 3,680,446 | ..coovvrrienn 2,989,459 | ..oovvrrrrrinn. 186,264 [ ..ovoereerereinne 34 | . 5,176,169 | .coevvrrrerenn 5,818,695
29. Nevada......ccoomrevmrcrmrcrnrernen NV | [T ISP 5,762,255 | c.vvvrrrirrenns 5,295,099 | .oovrovrirrinnne 1,048,540 | ...oovvorirnne 384,770 11,573,699
30. New Hampshire............c......NH| ....... L ..4,497,893 ....3,204,013 306,894 | ... .575,460 ....3,974,845
31, New Jersey.....coevmevmrrennene. NJ | oo [N ISP 20,641,346 18,486,679 4,597,014 | oo 4944024 | ................ 25,314,670
32, New Mexico........ccoconrvnrrennee NM| ... Lo | e 3,065,154 | coooverienn 3,256,981 | coveerene 390,085 | .o 78,326 | oo 4,634,245 | ..o 4,728,840
33, New YOrK.....ooooeoerrerieneenn NY [ [N ISP 48,787,199 | coovvvvrvenne 50,896,785 | ....ccccovvrenne. 7,278,402 | .ovveenee. 12,427,802 | ccoovverrennes 87,850,748 | .............. 105,194,517
34.  North Carolina..........ccc.coe.......NC | ....... [N ISP 19,261,263 | ..ovvoevvvnee. 21,726,055 | ..oovvvennn 4,028,328 | ..oovrne 2,620,759 | ..oovvrrinnn 31,456,723 | oo 32,207,662
35.  North Dakota.........ccccoevereeeee . ND | oo Leovoee | e 2,848,330 | .cooovrirrinnn 2245904 | oo 59,733 | oo (L) | I— 2,117,288 | oo 1,690,142
36. ONi0...coosvererrerereisrineen . OH [T ISP 21,877,805 | oo 19,054,460 | ...ooorrvvnnnes 8,179,877 | oo 4,761,950 | .cooovrrrnnee. 25,408,513 | oo 30,429,030
37.  Oklahoma.........ccccoovrmrirnrrnn. OK | oo [T ISP 7,104,183 | oo 6,448,279 | ..ooverieren. 709,079 | v 450,427 | oo 8,208,338 | .oevvrrrerinn 7,636,237
38, Oregon......ccoceemeeensrnnrnnnennn. OR [ i [N IO 8,891,732 | oo 10,519,659 | .ovviveririnnes 805,060 | ..ooovrerriinnes 356,189 | ..o 12,674,282 | oo 12,759,650
39. Pennsylvania...........cccooeenn . PA | ..o [N ISP 31,329,839 | ..o 30,745,451 | oo 5,851,302 | .ooverrinnn 4,817,858 | oo 42,199,702 | coovvrinnns 42,283,449
40. Rhode Island.........cccccoseennee. Rl e [N IO 3,224,537 | oo 2,265,445 | oo 297,328 | oo 105,029 | oo 3,954,887 | ..oovvririinn 4,740,750
41. South Carolina...........ccc.cee.....SC| ... [N IS 10,130,301 | covrrriennd 9,799,215 | v 1,342,159 | oo 824,214 | oo 16,415,241 | oo 16,217,580
42.  South Dakota.........cccccoevreeeeee.SD | e [N IO 1,862,126 | .coovvvvrenne. 2,969,402 | .ooorrirrieins 30,970 | v 68,730 [ .ooovrerrenne 2,858,849 | ..o 2,121,172
43. Tennessee........covmeveeenmene IN | i [T IS 13,059,996 13,887,235 | oo 1,125,731 | o 1,735284 | .......c...c... 19,752,231 18,793,978
VYIS -V T- TN . § ISV L. 45,684,469 | . ..39,923,003 9,920,699 | ... ...7,932,271 .78,563,344 | . ...82,451,302
45, Utah..coooonneenlUT [T IO 8,652,806 | ..ocvvrrreienne 7,804,932 | oo 540,018 | ooverreriinne 449214 | o 9,689,771 | vvvvrirei 9,325,162
46.  Vermont.........cooovevnrvnrrnecennn VT | i [ISSOTOON EOOPT 868,065 | ..o 546,593 | oo (QIE10[0)) [ 111,885 [ oo 667,258 | ..ooovereeieiins 692,312
47. \Virginia.. VAL L .25,000,650 ..23,997,633 | .... (2,409,496)| ... ..1,612,218 ..30,760,766 ...33,957,858
48.  Washington.........c.cccccovirniennce. WA[...... L 28,491,298 24,305,670 | .cooovvvrrennne 3,904,431 2,322,995 | ..o 43,816,320 42,713,394
49.  West Virginia........ccccoevervreeen. WV ....... [T ISP 6,489,910 | oo 6,484,177 | covvvrereernene 515,324 | oo 580,268 | ..cverreene 10,422,993 | c.ovvvrienn. 7,496,964
50.  WIiSCONSIN......orvvrvrrririeriennne WI....... [N ISP 9,520,725 | coovvrerrrrienne 7,939,711 | e 889,446 | ..oooovverenne 2,469,652 | ...oocvvrenne. 14,370,322 | c.oovvvrirnne. 14,738,050
51, Wyoming......cocovevenevenerenerennens WY |...... [OOSR 2,885,673 | .ovevvireinnen 2,835,298 | ..oovrrinerinene 286,700 | oo 23,694 | .o 4,809,625 | ..ovovvrrriinn 4,702,033
52.  American Samoa..........c....... AS ... ISP DO (01 RN (U (U1 (U1 PO (01 T 0
53, GUAM..coieiens GU]....... [T IO 87,856 [ ..o, (U (U1 R (U1 O (01 T 0
54.  Puerto RiCO.......cccourrrvrreriinens PRI...... [ESSURTOON EOPT 147,378 [ oo 1,085,184 | ..oovvviis 120,000 | ..coovvcrenene (1,538,618) [ ovvovrrercircnnne 85,837 [ oo 2,501,352
55.  US Virgin Islands..........cccccouuunnee VI|....... Lo [ e (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 1,502,679 [ oo 32,183 | oo 122912 [ .o, (1,071,223)| ...coovvvvnnee. 12,480,323 | ..o, 12,778,207
59.  TotalS....couwrirriiniisiiseiseisrinnens (@)....54 [, 759,389,630 | ....coccennee 711,826,203 | .......cco.ne. 121,053,734 [ ..o 167,939,579 | ........... 1,168,981,878 | ........... 1,240,930,919
RITE-INS
5801. XXX......
5802. XXX......
5803. XXX......
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 [ 1,502,679 [ .o 32,183 | i 122912 | .o, (1,071,223)| ...cooocvenveee. 12,480,323 | ..o 12,778,207
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.

Q10
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statement for June 30, 2011 ofthe T RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

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

NONE



swementiorune 20,2011 oive. TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

1 2 3
Direct Premiums Direct Losses Direct
Earned Incurred Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

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

. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

N
SO UTA WN

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

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

Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability......

o

..390,379,590
17,094,036
.0

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

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

. Earthquake..........cccocuveererciisiccnns
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

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

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

. Allied lines....

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty.
. Ocean marine
. Inland marine........
. Financial guaranty..........ccccooerersininennnns

Medical professional liability - occurrence....
Medical professional liability - claims made..

Other liability-0CCUITENCE. .......ecvieieeiceiieeceese e
Other liability-claims made
Excess workers' compensation

...61,941,824
.382,058,166

Cooooocooococooooo

145,076)

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

coooo




statement for June 30, 2011 ofthe T RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

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

€10

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 2011 2011 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Year-End Loss and LAE Loss and LAE Total 2011 LAE Reserves on Reserves on Claims Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses 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 (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. 2008 + Prior........ | coocceereerenneen 147,552 | o .554,142 | oo 701,694 | oo 12,325 | oo 2,356 ....(3,670) . (48,518) | oo (52,188)
2. 2009......cciiees [ eererinrieneenenn 97,983 | i 169,979 | 267,562 | oo 33,587 | i, 2,187 | v 35,774 | oo 77,284 | oo, 0 [ i 156,569 | o0 233,853 | o JRILL N (11,223) | coovveerrrriersrisninns 2,065
3. Subtotals
2009 + Prior....cco. | voveereieernnnnn 245135 | i 724120 | el 969,255
4. 2010, | erieiiiiiernenn63,165 | ii00000.365,296 | e 428,461 | .o 45403 | oo 7,202 | oo 52,605 | oo 68,599 | i 0] i 313518 | 382,117 | e 50,837 | oo (44,575) | oo, 6,262

5. Subtotals

2010 + Prior........

.................... (104,317)

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

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 19.6 %

2. s (9.6)%

3 (3.1)%

Col. 13, Line 7

Line 8

Ao (24)%




swementiorune 20,2011 oive. TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
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

4. Will the Director and Officer Supplement be filed with the state of domicile and the NAIC with this statement?

YES

Explanation:
1.

2.

3.

4

Bar Code:
* 311 94 2 0114 900000 2 =
* 311 94 2 01145510000 2 =

* 311 9420113650000 2 *

Q14



sementiorune 30,2011 otie. TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Other assets NONAAMILEEA.............ccvvveveerciireee e sessssssseseessssesesnsensenes | cerennnenseenn 2253 12,767 | v, 22,312,761
2505. State surcharges receivable .
2506. Other assets - Reliance aCqUISIION............overererierrerrieineirsieeseessesseessesssstessesssssssesessesssssnes | ssessssessssessnnes (V2 R ) | 0
2597. Summary of remaining WIite-iNS fOr LINE 25..........covvcuiiereieesieieiesseseeissiesessessesessssssssssesnsss | sessesssssnens 21,984,129 | ... 22,312,761

Q15



swementiorune 20,2011 oive. TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
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, DECEMBEr 31 Of PHIOE VAN ...........covuieiiirieeieieteee ettt sssssssss | eevessessesssessessessssssenans 1,529,290 | oo 0
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION............c.eviviieieiceic ettt b bbbt essebas | stessebsbessesssb s s sse s s an s st e s st senas
2.2 Additional investment made after @CUISIION............cc.cvueveiiiieieiecees ettt ss st esseseses | stessesssessssessssssssesen
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).........cuuevriiireiieieiiteie ettt bbb s s bbb b s s saesnans | sressnsassesssssnsessessstensenas 8,927,346
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 (LiNg 11 MINUS LINE 12)......cuiieiiiiieiieiiisisieisissieseisssssiessssssisssessesssssssesssssssessessns | sressesssssssassesssssssasses
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 3,817,487,280 | ...oovovrvrerenns 3,673,398,661
2. Cost of bonds and SLOCKS ACQUIMEA...........ccviuiveiiieieiies ettt e ae bbbttt b s s s nans | sbesessssesesssesesssesesees 53,371,375 | oo 675,645,772
3. ACCIUAI OF QISCOUN........cvoeeicieciice ettt ettt sttt s s ssssnna | sbessesasssssssesasssssessesnsnes 918,302 | oo 3,192,908
4. Unrealized valuation iNCrEASE (AECIBASE)..........cuiuevriireriiiriiei ittt sss bbb bbbt s bbb sae b st s s snnebanas | sbebsssesesssssesssasbessseaesnaes (65,723) | covvvereeereeeiieeis 1,314,333
5. Total gain (I0SS) ON GISPOSAIS...........evueviviieiiiieieiite ittt ettt bbbt et s e st en s s ssnsns | siebsnssssessssensessessntensesas 7,034,516 | oo 10,846,503
6. Deduct consideration for bonds and StoCks dISPOSEA OF.........c.cicuiiiiiiiiicece e saess | sessesesssesessssesessaeees 322,149,458 | oo 524,071,161
7. Deduct amortization Of PrEMIUML.........c.cciiueieicieieicteeee ettt bbbt bt s st s b nsessnanes | siebsnsassessssensessessnsessesas 9,989,191 | .o 22,572,278
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 FECOGNIZE. ...........coiivreriiriieieieese et ssesees | ssesssssssessssssessessssensessasanes 14,889 | oo 267,457
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........c.ccoovrrirrrerierierrieiesesieiseesessessesns | crevesssisssssesissnnens 3,546,592,212 | ..o 3,817,487,280
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)......coieiiuiiuiiiieiiisieiciecteses st essssssessssssessensns | sressssssssnssssessnssneas 3,546,592,212 | ..o 3,817,487,280




Sttementfor e 30,2011 e TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

20IsO

NAIC 1§

NAIC 2§............ 0;

NAIC4S.......... 0; NAIC5S.... 0; NAIC6S......... 0.

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
e CIBSS T ()rurrerraeresuseessseerisseeesss s ess st | st nensst s 3,588,883,604 | ....oorrrrririnns 1,088,610,356 | ....vvvrvureeennee 1,387 847,457 | ..o 3,523,033 | coovererrireenns 3,588,883,604 | ...ooorvrrrirenns 3,293,369,537 | cvvvvrerrermnnrrirneeriinneriinenen | e 3,479,750,581
2. ClASS 2 () rvrrueereerrerrireresieeeri sttt | sesssi s 297,861,536 | ....covvermrrirrncenenns 20,362,813 | ..oocvveeeerirriiinnee 6,195,836 | ..ovoovurcrircriiiiennns 2,144,044 | ...oovvornns 297,861,536 | ....cverrrrrirrnenes 314,172,558 | ..ooovvevrrrircrcnnneriinseennnnd0 [ s 311,579,154
BT 0= I - OO PUSPPPRTY SRR 62,542,200 | ..coovoeveieirieieeeeseeenes (0 R 191,016 | .o (9,868,777) | cevovererrrrrernrennenn 62,542,200 | ..covvirerriririinnenes 52,482,407 | ..o s 62,041,488
A, CIASS 4 (B).rrurverrmeeerseeeesseeeesseesessssess st eess sttt ettt | seseeesst s reneeen 17,940,767 | oo 1 249,931 | oo 32,091 [ oo 17,940,767 | oo 17,723,927 | oooveeeeersreennereeisnneeinnee0 | e 22,951,249
B, ClASS 5 () eersuereruueresssreresiseessseesessseesss sttt | eenis sttt 996,190 | ..ouervvrrererieeeernenesseeeranes 1 O (U (T 71) | E— 996,190 | .eouvvermeererrererneens IMT,770 | eveernnerrineeeinnneniinen0 [ i 976,690
B, ClASS B (8)-rvrrurrerereeerssmerisiseesiseesssteess st ss sttt | et e 3 | e [\ RO O R 0 | oo 3 | s 3 | | 402,383
7. TOtI BONGS........cooviiicriieiciceetsciesesse et nieseneiseneesnnissensniesenenseninnen | conenerinsenenessnndy 908,229,301 | vovreviviininnnn.1,108,973,170 | ... 1,394,284,239 | ... (4,248,029) | ....................3,968,225,301 | ....................3,678,666,203 | .....coocvovrerrrerrvrririrreennd0 | e, 3,877,701,545
PREFERRED STOCK

8. ClASS Tmuveeeceeire ittt | eeses s LU RN (1 RN LU RN (1 RN LU RO 0 | v | e 0
0. ClASS 2.ttt ntns | ssebsess sttt ettt sred (0 RN (0 RN (0 N (0 RN (0 U L0 SRR B SO 0
10, CIASS B..oruveeueeeesseeeesseeessseeeessseess s sss st st s RS e kst | eeeees st st s st (U OO (O (U T | OO 0 | oo (SO ROTRORTIUROTN B BSOSO 0
11, CIASS 4.eoveeeeieeees et est sttt Rk | s Rttt (U TR (1 O (U R (1 OO LU OO (OO OTORRRTOUROTN § B PPN 0
12. Class 5

13, CASS Bu.ovvvveeercerissrieieeses ittt | e 0 | oo 0 | oo 0 | oo 0 | oo 0 | oo 0 | oo | 0
14, Total Prefermred SIOCK. ...t ssssssne | serssenssenesenssenssenssenssenssenssenees {0 SN [0 RN {0 O [0 O 0 | o 0 o | 0
15.  Total Bonds and Preferred SOCK..........rrvuurrermrrrerreeeenneeessnseeesesesesssseesssneeessns | sosseessssesessnees 3,968,225,301 | ..coveorrrreriens 1,108,973,170 | ..oovvverrrrrer 1,394,284,239 | .....cooovvverrrrrirnns (CIZ K pie) | — 3,968,225,301 | ..ovveorrrernnens 3,678,666,203 | .....couereererrrernrererrrneriiennen | e 3,877,701,545

(@)  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:




statementfor June 30, 2011 ofhe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

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 132,073,992 |....cccveeee. XXX ovoeveireinveeneenne | cvveneeeneinseenenees 132,073,992 | oo 5,029 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOF YT ........c.viiiieireiciiieieie sttt essessenss | sestessessssssessesssnssesses 60,214,266 | ...oovveveriirieiiinens 114,452,701
2. Cost of short-term iNVESIMENS ACGUITET.........c.civueieiceeieicie ettt st sae b ssbessesans | sbessesssssssssessssnean 2,105,592,984 | ...coeververriernan 6,227,756,585
3. ACCTUAL OF BISCOUNL. ...t | eebnes s LU NN 0
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.cvuiviuiveierieiiieie ettt bbb b sanes | sbessessssessessesnsanean 2,033,733,258 | ...ccveverrreereiiaad 6,281,995,019
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 132,073,992 | oo 60,214,266
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 132,073,992 | oo 60,214,266

QSI103




statementfor June 30, 2011 ofhe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

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 June 30, 2011 ofthe T RAVELERS 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 11 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUsIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
Travelers Brazil Holdings, LLC I Wilmington | DE...... | Travelers Brazil Holdings, LLC 10/01/2010.... 0 0 411,948,130 0 0
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated 0 411,948,130 0 0
4099999. Subtotal - Affiliated 0 411,948,130 0 0
4199999. Totals. 0 411,948,130 0 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CusIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ | Impairment Interest BJ/A.CV 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.J/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income

NONE
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statement for June 30, 2011 ofthe T RAVELERS 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 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

Bonds - U.S. Political Subdivisions of States, Territories and Possessions

366155 XQ 7 | GARLAND ISD GO S2011 (PS 5.000 2027 02.......ccuuummrrvvveeeesmssmmmmssssesessssssssssssssssssssssssssssssssssssssssssssassssssses | sossssseees ....06/22/12011 | SOUTHWEST SECURITIES 1,638,285 1,500,000 0 | 1FE

366155 XR 5| GARLAND ISD GO S2011 (PS 5.000 2028 02 ....06/22/2011 | SOUTHWEST SECURITIES 3,755,242 3,460,000 0 | 1FE

366155 XT 1| GARLAND ISD GO S2011 (PS 5.000 2030 02 06/22/2011 | SOUTHWEST SECURITIES 4,097,026 3,820,000 0 | 1FE

366155 XU 8| GARLAND ISD GO S2011 (PS 5.000 2031 02 ....06/22/12011 | SOUTHWEST SECURITIES 2,131,600 2,000,000 0 | 1FE

,,,,,,,,,,, 0 0 0

2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 11,622,153 10,780,000 0 [ YO
Bonds - Industrial and Miscell

00206R AM 4 [AT&T INC 5600 2018 05......oooeverreeeerrreessnesessseessessessssssse st sttt sessssnen | sesieneenes ....06/17/2011 | BNY MELLON CAPITAL MARKETS INC 1,129,350 1,000,000 5,756 |1FE

00206R AX O[AT&TINC 4450 2021 05....cooonvereireiiisseiisi s s | esnsseenes ....06/29/2011 | HSBC 1,019,290 1,000,000 0 | 1FE

075887 AW 9 |BECTON DICKINSON 3.250 2020 11..ovvovverriormcrreeseseessessssse sttt essesseensssseenenss | eessesines ....06/27/2011 | GOLDMAN SACHS & CO 970,800 1,000,000 4,333 | 1FE

149123 BV 2|CATERPILLARINC 3.900 2021 05. ....05/24/2011 | BARCLAYS CAPITAL INC 995,330 1,000,000 0 | 1FE

12542R C@ 7|CHSINC 4520 2021 06 05/26/2011 | U S BANCORP 4,000,000 4,000,000 0|2z

17252M AK 6| CINTAS CORP NO 2 4.300 2021 06 ....06/15/2011 | KEYBANC CAPITAL MARK 1,007,380 1,000,000 3,225 | 2FE

235851 AM 4 | DANAHER CORP 3900 2027 0B.....veuurerereemrreseeeesseressensssessssessssessssessssessssesss s sstesesssssssssessssssiee | sereseesees ....06/20/2011 | BAS-MERRILL LYNCH. 999,750 1,000,000 0 | 1FE

26138E AH 2 |DR PEPPER SNAPPLE 8.820 2018 05.......couuurveermrereesssnressssessesssesesssse s ssss s sssesssss s ssssees | eseesseies ....06/07/2011 | CREDIT SUISSE FIRST BOSTON 1,202,240 1,000,000 7,388 | 2FE

337738 AK 4|FISERVINC 3125 2016 06.....vvvvvvrvevririesisseesee s ssess st | osnessenes ....06/06/2011 | J P MORGAN CHASE SECURITIES INC 999,400 1,000,000 0 | 2FE

38259P AB 8| GOOGLE INC 3625 2021 05.....oooumrvvieriesiesseseesiessssssesssssse s | sessesines ....05/16/2011 | GOLDMAN SACHS & CO 1,981,940 2,000,000 0 | 1FE

438516 BA 3 [HONEYWELL INTERNATIONAL 4.250 2021 03........commrrreemmrreesmmersessesesesssssessssssessssssseesessssessssssnessssssneens | coseesssses ....06/28/2011 | GOLDMAN SACHS & CO 1,047,540 1,000,000 0 | 1FE

478160 AF 1 [JOHNSON & JOHNSON 6.730 2023 11..oooovverrverseeresisensesses s s | serssennes ....05/20/2011 | CORTVIEW CAPITAL SECURITIES 255,570 200,000 374 | 1FE

478160 AY 0 [JOHNSON & JOHNSON 2.150 2016 05 ....05/17/2011 | J P MORGAN CHASE SECURITIES INC 996,950 1,000,000 0 | 1FE

48203R AE 4 [JUNIPER NETWORKS 3.100 2016 03. 06/01/2011 | DEUTSCHE BANC 1,022,870 1,000,000 8,008 |2FE

501044 CG 4|KROGERCO 6.400 2017 08 ....06/22/12011 | STIFEL NICOLAUS & CO INC 122,063 103,000 2417 |2FE

58013M EL 4 |MCDONALDS CORP 31625 2027 05.....ooovurrerrrressieseesssesssssse s | sesineenes ....05/17/2011 | BAS-MERRILL LYNCH 994,110 1,000,000 0 | 1FE

000000 00 O|OTTER TAIL POWER COMPANY 4.630 2021 12.......vvvermmmrrermnereissnseresssasesssssssssssssssssssssssssssssssssssssssnsssesss. | serssseees ....06/16/2011 | BAS-MERRILL LYNCH 10,000,000 10,000,000 0|2z

694308 GV 3| PACIFIC GAS & ELECTRIC  4.250 2021 05..........evrveeummrmreesmmrrsessmsessissmessssssssssssssesssssssessessssessssssnessssssnne. | sessneeees ...05/10/2011 | J P MORGAN CHASE SECURITIES INC 999,190 1,000,000 0 | 2FE

718172 AJ 8| PHILIP MORRIS INTERNATIO 2.500 2016 05.........cvccrmmurrermmmrressimeressssesesssssessessssssssssasesssssssessssssssssssssssens | serseseses ...05/10/2011 | DEUTSCHE BANC 993,160 1,000,000 0 | 1FE

718172 AK 5| PHILIP MORRIS INTERNATIO 4.125 2021 05.........coocmrmrvermmrreesinrresisssessssessessssessssssesssssssessssssssssssssnnns | wessesneees ....05/10/2011 | CREDIT SUISSE FIRST BOSTON 1,988,660 2,000,000 0 | 1FE

911312 AM 8| UNITED PARCEL SERVICE  3.125 2021 01.......evrveuumrreemmereeiseeressssessssssseessssssessssssssssssssessssssssssssenses | sosseeeees ...05/19/2011 | RBC CAPITAL MARKETS 952,960 1,000,000 16,667 | 1FE

913017 AS 8| UNITED TECHNOLOGIES CORP 8.750 2021 03 ....06/15/2011 | JEFFERIES & CO INC 706,229 506,000 13,405 | 1FE

92343V AX 2 |VERIZON COMMUNICATIONS | 4.600 2021 04 06/16/2011 | GOLDMAN SACHS & CO 1,038,900 1,000,000 10,606 | 1FE

931422 AE 9| WALGREEN CO 5.250 2019 01 ....05/23/2011 | BNY MELLON CAPITAL MARKETS INC 561,405 500,000 9,552 [1FE

25468P CL 8| WALT DISNEY COMPANY  3.750 2021 0B........oooourmmmreermmmrreesmnsnessssssssssssessessssnessssssssssssssssssssssnsesssssannes | sessneeses ....05/18/2011 | CITIGROUP GLOBAL MARKETS 999,330 1,000,000 0 | 1FE

878742 AV T7|TECK RESOURCES 4.750 2022 01 A ....06/30/2011 | CITIGROUP GLOBAL MARKETS 1,009,670 1,000,000 0 | 2FE

767201 AN 6|RIO TINTO FINANCE 4,125 2021 05. |- ...05/17/2011 | J P MORGAN CHASE SECURITIES INC 1,998,700 2,000,000 0 | 1FE

80105N AG 0 [SANOFI-AVENTIS 4,000 2021 03 |-~ ....06/14/2011 | BARCLAYS CAPITAL INC 1,001,640 1,000,000 8,667 |1FE

822582 AM 4| SHELL INTERNATIONAL FIN 4.375 2020 03. |-~ ....06/13/2011 | BNY MELLON CAPITAL MARKETS INC 742,854 700,000 6,891 [1FE

,,,,,,,,,,, 0 0 0

3899999. Total - Bonds - Industrial & Miscellaneous. 41,737,282 41,009,000 97,289 | .......... XXX
8399997. Total - Bonds - Part 3 53,359,435 51,789,000 97,289 | ..o XXX e
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SCHEDULE D - PART 3

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

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)
8399999. Total - Bonds 53,359,435 51,789,000 97,289 | .......... PO
9999999. Total - Bonds, Preferred and Common Stocks. 53,359,435 XXX 97,289 | ......... XXX e
(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
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock 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) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
36202C CF  8|GNMAIIPASS #1870  8.500.........cocreverrererinnnns | vever 06/20/2011| PAID ON PRINCIPAL.......cocvvee | covrrerrnerierieeenee | veerivineiinns 176 | s 1176 | o 1,229 | v 1,249 | v (U IO ((4) ] — 0 (73) 0 1,176 .0 0 (V1 IO 49 [09/20/20241...........
36202C DG  5|GNMAIIPASS #1903  8.500.......cccccrivvvrrervrniires [ s 06/20/2011| PAID ON PRINCIPAL. (3) 0 45 .0 0 11/20/2024(1...........
36202C EL  3|GNMA Il PASS #1939 e 06/20/2011| PAID ON PRINCIPAL. (31) 0 497 .0 0 01/20/2025|1...
36202C G5 6|GNMAIIPASS #2020  8.500.........ccocreermrererinnnns | vever 06/20/2011| PAID ON PRINCIPAL. (20) 0 339 .0 0 06/20/2025| 1
36202C HP  1|GNMA Il PASS #2038 e 06/20/2011| PAID ON PRINCIPAL. (1) 0 12 .0 0 07/20/2025(1...
36202C J4  6|GNMA Il PASS #2083  8.500........ccrereremrercrinnnns | vever 06/20/2011| PAID ON PRINCIPAL. (1) 0 18 .0 0 09/20/2025| 1...........
36202C LX 9 |GNMA I PASS #2142 8.500.......ccccorvvvvrrirvrniires [ s 06/20/2011| PAID ON PRINCIPAL. (2) 0 42 .0 0 12/20/2025|1...........
36202D QY  O|GNMAIIPASS #3171 = 5.500......c.ccevemeverireririnnnes | vever 06/20/2011| PAID ON PRINCIPAL 164 0 4,751 .0 0 12/20/2031|1...........
36202D 6D  8|GNMA Il PASS #3568 e 06/20/2011| PAID ON PRINCIPAL.......ccocovves | corerneremmerrmernerinnne | cornernneen: 54,690 | 54,690 | 152,511 | 1iii0053,226 | 0 | 1,464 | 0 | 1,464 0 54,690 .0 0 06/20/2034/1...
36202E UR 8| GNMA Il PASS #4192 e 06/20/2011| PAID ON PRINCIPAL. ...90,884 6,533 0 90,884 .0 0 07/20/2038|1...
36202E XT 1|GNMAIIPASS #4290  5.500........cccurvrmrercrericernens | o 06/20/2011| PAID ON PRINCIPAL........cconives | ovrernerrenienerneeins | cvvverienns 191,031 | oo 191,031 | 190,314 | 190,351 | 0 | 879 | 0 [ 679 | oo 0 | s 191,031 .0 0 11/20/2038/ 1...........
36216X AK 7| GNMAPASS TH#177410  9.000.........cccvemevrrvrirnens | 06/15/2011| PAID ON PRINCIPAL.......ccooocvrs | covrrrrirneiiniineiiens 325 (15) 0 325 .0 0 (V1 I 12 |01/15/2020{1...........
36217X MB 3| GNMA PASS TH #206554  9.000..........ccccovevervvenins | v 06/15/2011) PAID ON PRINCIPAL.......ccocvvvvs | vorerrrirnrinnrirenirens | cevierieeeienens 467 (23) 0 467 .0 0 0 | v 18 |09/15/20201...........
36220H BL 3| GNMA PASS TH #278243 e 06/15/2011| PAID ON PRINCIPAL. 70 (4) 0 70 .0 0 0 3 |02/15/20201...
36220R QG 6| GNMA PASS TH #285855 9.000..........ccccevvvvricmnnes | venes 06/15/2011| PAID ON PRINCIPAL. ..167 (12) 0 167 .0 0 0 6 |06/15/2020] 1
362208 4X 1| GNMA PASS TH #287138 . 06/15/2011| PAID ON PRINCIPAL. . 28 (1) 0 28 .0 0 0 1(02/15/2020|1...
362200 5V 9| GNMA PASS TH#288960 9.000..........ccomvereremaens | verer 06/15/2011| PAID ON PRINCIPAL.......ccooovvers | cevrrreererineeneriens 220 (12) 0 220 .0 0 0 8 103/15/20201...........
36220V FQ 7| GNMA PASS TH#289175 9.000.........cccovvevevrenins | v 06/15/2011| PAID ON PRINCIPAL.......cccoevrs | vorerrirriinrineriens 539 (21) 0 539 .0 0 (U IO 20 |05/15/20201...........
36220X K7 9| GNMA PASS TH#291118  9.000.......c.oevereerreenens | v 06/15/2011| PAID ON PRINCIPAL.......ccoovvves | verereererinerineriens | veveerineesenens 107 | v 107 | v 115 | o 114 | (1 IO ()] - 0 (6) 0 107 .0 0 0 4 107/15/2020{1...........
36223B M4 9| GNMA PASS TH #302879 e 06/15/2011| PAID ON PRINCIPAL. (3) 0 57 .0 0 0 2 |04/15/2021|1...
362230 VN 3| GNMA PASS TH#304921  9.000..........ccovvereremrnns | vever 06/15/2011| PAID ON PRINCIPAL. 9) 0 189 .0 0 0 7 103/15/2021{1...
36223N  VQ 4| GNMA PASS TH #313023 e 06/15/2011| PAID ON PRINCIPAL. (7) 0 149 .0 0 0 6 109/15/2021|1...
36223R CZ 6|GNMAPASS TH#315188 9.000..........ccovveererermrres | verer 06/15/2011| PAID ON PRINCIPAL (11) 0 235 .0 0 0 9 |06/15/2022|1...........
362237 VY  4|GNMAPASS TH #317531 9.000.......cccmvrermrrrerirns | cenee 06/15/2011| PAID ON PRINCIPAL (4) 0 119 .0 0 0 4101/15/2022|1...........
36203X GY  6|GNMAPASS TH#362115 9.000.........ccccoovuvvmrinnns [ v 06/15/2011| PAID ON PRINCIPAL. (11) 0 161 .0 0 0 6 [11/152023(1...........
36205G 4M 0| GNMA PASS TH #390628 e 06/15/2011| PAID ON PRINCIPAL. (1) 0 96 .0 0 0 4 107/15/2024|1...
362060 F8 2|GNMA PASS TH #412491 e 06/15/2011| PAID ON PRINCIPAL. (0) 0 12 .0 0 0 0 |08/15/2026| 1...
36290S WE 7| GNMA PASS TH #616345 4.500........ccccovvvrrvvrens | vorne 06/15/2011| PAID ON PRINCIPAL.......ccovvvree [ orermrmnrrnnsererinns | crrnreenn 171,519 | i 171,519 | e 171813 | b ATETT | 0 | iieeed(89) | o0 [ s (1) I (V1N IO 171,519 .0 0 0 04/15/20191...........
36291F 3W 6| GNMAPASS TH #627313  4.500.......c.ccevvrmrvrerrns | cenee 06/15/2011| PAID ON PRINCIPAL.......ccccovves | vorernerrnrrmernerrene | v 180,934 | i, 180,934 | ........... 181,245 | ... 181,004 | o0 | viieeeen(TO) | 0 [ (140)] - 0 | v 180,934 .0 0 0 06/15/2019|1...........
92931# AT 4 |FHALEHMAN 92-1 PROJL 8.360.......ccccovuvvvrmrrens [ s 06/25/2011| PAID ON PRINCIPAL.......ccovvvee [ orerermrirrernnveninns | ervvrrennnn 13,328 | i 13,328 23 0. 13,328 .0 0 0 01/01/2012(1...........
831641 DQ 5| SBIC 2003-P10B 1 5.136.... [T 05/10/2011| PAID ON PRINCIPAL. 192,146 | 192,146 | 192,157 | 0 | e (1) | 0 | s (G0 ] [ 0 | s 192,146 .0 0 0 08/10/2013|1...
831641 DS  1|SBIC 2004-P10A 1 4504 s | 05/10/2011] PAID ON PRINCIPAL. 10,227 (1) 0. 10,227 .0 0 0 02/01/2014/1...
0599999. Total - Bonds - U.S. GOVEIMMENL............cccvuiviiirerieiieiiiriieseieiesiese s snenes 914,581 914,581 | ..........904,481 | ..........906,128 | .............0 | ......8,452 | ..o | oo 8,452 | il (| 914,581 .0 0 01]...19472 |.... XXX... | . XXX....

Bonds - U.S. States, Territories and Pc

o
o

20772G GR 3| CONNECTICUT GENERAL OB 5.000...................... ’ ..... ’04/01/2011‘MATURED ..................................................................... 2,180,000 | ......... 2,180,000 | ......... 2,395,885 | ......... 2,188,458 | ......cccoeevnund (U I (8,458) | ...covvnianns 0] s (8,458)| ............... 0 ‘ ......... 2,180,000 ‘ .0
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock 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) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
1799999. Total - Bonds - U.S. States, Territories & Possessions..... . e | s 2,180,000 | ......... 2,180,000 | ......... 2,395,885 | ......... 2,188,458 | ..o 0 ] s (8,458) | ..o 0 [ e (8,458) | ............... 0 | ......... 2,180,000 ‘ 0 | 0 | 0 ‘ ...... 54,500 | ...... XXX... ’ XXX ‘
Bonds - U.S. Special R and Special A t
013493 CW 9| ALBUQUERQUE BERNALILLO 5.500.......cccccecvemrens [ wonee 05/03/2011] PIPER JAFFRAY.......covvimrimrrnns | covenerieneirseineninne | oveins 3,582,300 | ......... 3,000,000 | ......... 3,547,950 | .......3,473,670 | oo | c00in(16,980) | o0 | s (16,980) | v 0| v 3,456,690 | ..coovrrennc (V) 125,610 |..... 125,610 |..... 139,792 | 07/01/2020| 1FE......
31296R CX 4 |FHLMC GOLD PASSTHRU B 06/15/2011| PAID ON PRINCIPAL. 531,17 | e 531,17 | o 529,458 0. 531,117 0 0 (V] 10,267 |12/15/20331...
31292G GN  0|FHLMC GOLD PASSTHRU  7.000.........cccrmrvrrenes | cenee 06/15/2011| PAID ON PRINCIPAL. 23 0 23 0 0 0 1 101/15/2023|1
31292H SQ  8|FHLMC GOLD PASSTHRU e 06/15/2011| PAID ON PRINCIPAL.......cccovvvee [ erererrmrrreirnrinerinns | evvvrereneeen 37,283 | 037,283 | o 38,144 0 37,283 0 0 (V1 I 908 | 11/15/2032|1...
31292H ZM 9 |FHLMC GOLD PASSTHRU  5.000........cccceeevrmrres | vever 06/15/2011| PAID ON PRINCIPAL........ccovivee | ovrererrrerienerneeinns | cvvverieens 819,925 | ............ 819,925 | ............ 817,363 | ..o 817,832 | oo 0| e 2,093 | v (V1N IO 2,093 | oo 0 | s 819,925 0 0 0 . 16,742 | 10/15/20331...........
31292H 4J O |FHLMC GOLD PASSTHRU  5.500........cccceerrenrens | vener 06/15/2011| PAID ON PRINCIPAL........cooovvven | ovreerirnenierirneinens | cereerienes 281,800 | ..coounen. 281,800 | ............ 273,338 | ..o 275,815 | oo 0| e 5,986 | oo 0 5,986 0 281,800 0 0 (V1 I 6,352 | 12/15/2033|1...........
31293W LD  0|FHLMC GOLD PASSTHRU  7.000.......ccccruvermrennns [ v 06/15/2011| PAID ON PRINCIPAL.......ccocvvvers | vovirnrrirerinnrirenirens | cevierirneeienens 343 | s 343 362 | ... 386 0 | oo (G [ 0 (42) 0 343 0 0 0 | s 10 |09/15/20291...........
31298P VR  8|FHLMC GOLD PASSTHRU N 06/15/2011| PAID ON PRINCIPAL.......ccocovves | covernerrrmrinerneeinnee | eeverneennrnnens 182 | i, 182 192 | ... 217 (35) 0 182 0 0 0 5 |06/15/2031(1...
31298Q SR 0|FHLMC GOLD PASSTHRU e 06/15/2011| PAID ON PRINCIPAL. 25 | ... 25 26 | oo 28 (3) 0 25 0 0 0 1107/15/2031|1...
31288A ML  6|FHLMC GOLD PASSTHRU  7.000........ccccruvervvernens [ v 06/15/2011) PAID ON PRINCIPAL.......ccvorvvers | veverernerinerinenirens | veveeresneesenens 344 | s 344 363 | .o 387 (43) 0 344 0 0 0 | v 10 |10/15/2032(1...........
31288B  3C  5|FHLMC GOLD PASSTHRU = 6.000........ccocrvrvrerere | corne 06/15/2011| PAID ON PRINCIPAL.......ccovvvee [ orerermrrrcirerrerinns | veerernrnen 96,781 | 096,781 | 099,016 | e 99,920 | o0 | eeieeen(3,138) | o0 [ (3,138) 0 96,781 0 0 0 e 2,175 | 11/15/2032| 1...........
31288H H6 0 |FHLMC GOLD PASSTHRU  6.000........ccccccmurvemrres | verer 06/15/2011) PAID ON PRINCIPAL.......ccocvuves | corernrrvmrrnerrerirene | vevrerenerienee T8 | i T8 | 489 | 496 (18) 0 478 0 0 0 | v 12 |03/15/2033(1...........
31335G BZ 7|FHLMC GOLD PASSTHRU B 06/15/2011| PAID ON PRINCIPAL.......ccocvvves | corernerrnerimerneninene | eevrerernerinneenn 34T [ 341 | 0332 | 335 5 0 341 0 0 09/15/20231...
313956 LG 7|FHLMC GOLD PASSTHRU  8.000........ccccrvvrmurenes | veree 06/15/2011| PAID ON PRINCIPAL. ..3,278 8 0 3,286 0 0 05/15/2012| 1
313956 LT 9|FHLMC GOLD PASSTHRU N 06/15/2011| PAID ON PRINCIPAL.......cccvvves | corernrrinnrrverrenirene | eevrererneeineenn324 | i 324 | 324 | i 323 1 0 324 0 0 05/15/2012(1...
313981 BL 5|FHLMC GOLD PASSTHRU = 7.000.......cccomuvvrmvernens [ e 06/15/2011| PAID ON PRINCIPAL.......ccooovvers | cevrrreererineeneriens 98 | ... 98 95 | oo 96 | e (1 IO Y2 I 0 2 0 98 0 0 09/15/2023| 1...........
313982 VA 5|FHLMC GOLD PASSTHRU  7.000.......ccccruverirennes [ venee 06/15/2011) PAID ON PRINCIPAL.......ccocvvves | vorirnriierinnrirenirens | cevierirneeienens 603 [ oo 603 585 | ........ 592 LV I L A [ 0 11 0 603 0 0 0 | s 18 |10/15/2023(1...........
31283H WZ 4 |FHLMC GOLD PASSTHRU  6.000........ccccccrmrvrmrnns | vener 06/15/2011| PAID ON PRINCIPAL.......ccccovvve | covvrmrrnerrrerirneinnee | wvvrernern 307,663 | oovirn.307,663 | oo 314,754 | 315,212 | 0 | e (7,549) | o0 | (7,549) [ ovovvrcnnn 0 | s 307,663 0 0 (V1 I 7,678 |04/15/2033(1...........
3128LX DE  7|FHLMC GOLD PASSTHRU e 06/15/2011| PAID ON PRINCIPAL.......ccovvves [ overvrmrricrveririnns | cvennen 412,925 | .. 412,925 | ... 367,676 | ............383,388 | o0 | 00000 29,638 | o0 | 29,538 | o (1N IO 412,925 0 0 0 e 6,612 |05/15/2034|1...
31281A MV 1|FHLMC GOLD PASSTHRU  6.000.........cccouvermrernins [ venee 06/15/2011| PAID ON PRINCIPAL. 3,910 0 55,613 0 0 0 11/15/2026] 1...
31283Y 4Z  8|FHLMC GOLD PASSTHRU N 06/15/2011| PAID ON PRINCIPAL. 1 0 377 0 0 0 | s 10 | 05/15/2028|1...
31392B  6U  5|FNGT 2002-T4 A2 CMO  7.000.........cooveeremrrrerires [ v 06/25/2011| PAID ON PRINCIPAL.......coorvvv | coreerrinerirenirerines | vevvrerirneiinn 8,696 | ..oooervrune 8,696 | ..covvuerinnn 8,994 | .o 8,841 | oo (U I (L)) [ 0 (145) 0 8,696 0 0 [V R 262 |12/25/2041(1...........
31371K D9 9| FNMA PASS TH #254028  6.500...........ccvvrrevereeernens [ o 06/25/2011| PAID ON PRINCIPAL.......ccovvves | vorernermserneeinenirens | cerneerneennsd 41,430 | oo 41,430 | oo 42,304 | oo 42,207 | o (1 I (TT7) | e 0 (777) 0 41,430 0 0 (V1 I 1,141 {09/25/2031|1...........
31371K  EJ 6| FNMA PASS TH #254037  5.500..........cccovvvrvermrerer | o 06/25/2011| PAID ON PRINCIPAL. 32 0 9,827 0 0 (1 I 215 | 10/25/2016|1...........
31371L EZ  8|FNMA PASS TH #254952 e 06/25/2011| PAID ON PRINCIPAL.......ccocovves | corernrrmmirnerrenrnee | wvvrrenenn 113,208 [ 113,208 | 113,456 | o 113,179 | 0 [ 29 | 0 | 29 | e (V1 I 113,208 0 0 (1 I 2,139 | 11/25/20181...
31374) ZW 4 |FNMA PASS TH #315857 e 06/25/2011| PAID ON PRINCIPAL. 55 | ...... 55 55 (0) 0 55 0 0 0 2 |02/25/20231...
31376K B2 1| FNMA PASS TH #357457  5.500.........cccovvvrvernmrrerns | core 06/25/2011| PAID ON PRINCIPAL.......ccovvvves [ overmrrvernirseirerinnes | cvvvriinenns 265,361 | .oovvrne. 265,361 | ..ovvrnnnn 264,782 689 0 265,361 0 0 0 5,643 |11/25/2033(1...........
31378Q DF  5|FNMA PASS TH #405202  6.000..........ccocoemurrmerers | covee 06/25/2011| PAID ON PRINCIPAL.......ccoovvves | vovererrerinerinerirens | veviererneenenens 937 | o 937 904 21 0 937 0 0 (U IS 23 |03/25/20281...........
31378R S5  9|FNMA PASS TH#406540 6.500..........cccnvvernvreniens | veres 06/25/2011| PAID ON PRINCIPAL.......cocovvre | vovrrreireiiniinniiens 16 | ...... 16 16 | v 16 | oo (U IO (VI IO 0 0 0 16 0 0 12/25/2027|1...........
31379K RZ  8|FNMA PASS TH #421804 e 06/25/2011| PAID ON PRINCIPAL. 222 0 46,500 0 0 04/25/2028|1...
31383L VW 2| FNMA PASS TH #506529  6.000...........cvvereermrrernens [ e 06/25/2011| PAID ON PRINCIPAL. 272 0 4,863 0 0 07/25/2029( 1
31384V L7  5|FNMA PASS TH #535050 e 06/25/2011| PAID ON PRINCIPAL.......ccovvvee [ ovrmmrvrrrennrrerinnes | vervrernrren22,600 | civiirnnnn 22,600 | oo 23,624 | i 24,946 | civiennn0 | (2,346) | o0 [ i (2,346) 0 22,600 0 0 12/25/2029|1...
31385 NQ  7|FNMA PASS TH #545899  5.500.........ccccevmrvvrnreres [ e 06/25/2011| PAID ON PRINCIPAL (363) 0 20,168 0 0 (V1 IO 462 |09/25/2017(1...........
31386T G8  2|FNMA PASS TH #572723  5.500........cccccrvvverernrrenes | veree 06/25/2011| PAID ON PRINCIPAL. 65 0 21,576 0 0 (V1 IO 495 | 03/25/2016|1...........
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31386X B2  1|FNMA PASS TH#576157  5.500........ccccvvvevererennns [ e 06/25/2011| PAID ON PRINCIPAL.......ccorvvve | covvererrnerirerierenes | vevvvrirneiin 8,306 | .covvvrernne 8,306 | ..ocovrirrirn 8,282 | .o 8,282 | oo LV I 25 | 0 25 0 8,306 .0 0 [V I 190 |03/25/2016]1...........
31386Y B2 9| FNMA PASS TH#577057  5.500........ccevvrevereernens [ e 06/25/2011| PAID ON PRINCIPAL 70 0 21,725 .0 0 (V1 I 495 |04/25/2016(1...........
31387A 6L 4| FNMA PASS TH #578775 5.500........cccrmrvrvemrirerns | o 06/25/2011| PAID ON PRINCIPAL. 17 0 5,599 .0 0 0 05/25/2016|1...........
31387D VL O[FNMA PASS TH#581219  5.500.........ccccorvverrrernrres | vever 06/25/2011| PAID ON PRINCIPAL. 7 0 2,292 .0 0 0 05/25/2016|1...
31387H 7K O|FNMA PASS TH #585098 5.500..........ccovverererenns | cener 06/25/2011| PAID ON PRINCIPAL. 13 0 3,848 .0 0 0 06/25/2016| 1
31387Q  4F  4|FNMAPASS TH#591322  5.500.......ccccervvvverrvrirnes | veree 06/25/2011| PAID ON PRINCIPAL. 8 0 2,592 .0 0 0 07/25/2016(1...
31387W 2L O|FNMA PASS TH #596679  6.500...........ccovrererrerens [ o 06/25/2011| PAID ON PRINCIPAL (877) 0 36,859 .0 0 0 09/25/2031(1...........
31387W 2P 1| FNMA PASS TH #596682  6.500...........ccovvveevrereres | o 06/25/2011| PAID ON PRINCIPAL. (963) 0 51,227 .0 0 0 10/25/2031| 1...........
31387Y X2 4|FNMA PASS TH #598397  5.500........c..cvvevererernnns [ v 06/25/2011| PAID ON PRINCIPAL 47 0 14,679 .0 0 0 07/25/2016| 1...........
31388A K6 O|FNMA PASS TH#598917  5.500........cccverererrrernens [ o 06/25/2011| PAID ON PRINCIPAL. 5 0 1,793 .0 0 0 10/25/2016/ 1...
31388D 6W 3 |FNMA PASS TH#602185 5.500........cccovurvvvmrrvveres [ s 06/25/2011| PAID ON PRINCIPAL. 113 0 35,863 .0 0 0 10/25/2016|1...
31388E ND 4 |FNMA PASS TH #602588  5.500...........cvvrevercernees [ o 06/25/2011| PAID ON PRINCIPAL. 42 0 12,769 .0 0 0 08/25/2016|1...........
31388E NH  5|FNMA PASS TH #602592  5.500..........cccovrvrvemrrenns | o 06/25/2011| PAID ON PRINCIPAL. 30 0 8,968 .0 0 0 09/25/2016|1...........
31388E NM 4| FNMA PASS TH #602596  5.500...........ccoovevererennns [ e 06/25/2011| PAID ON PRINCIPAL 24 0 7,166 .0 0 0 09/25/2016| 1...........
31388E TA  4|FNMA PASS TH #602745 5.500........c..cverererreernens [ o 06/25/2011| PAID ON PRINCIPAL. 4 0 1,423 .0 0 0 08/25/2016|1...
31388J JU  O|FNMA PASS TH #606075 5.500........ccccocueemrirerees | vovee 06/25/2011| PAID ON PRINCIPAL. 52 0 16,615 .0 0 0 10/25/2016/ 1
31388P PY  1|FNMA PASS TH#610739  5.500........c..cvvvererevernens [ v 06/25/2011| PAID ON PRINCIPAL. 108 0 34,425 .0 0 0 10/25/2016| 1...
31388P XP  1|FNMA PASS TH#610986 5.500..........ccvermeremreernens [ o 06/25/2011| PAID ON PRINCIPAL 110 0 34,216 .0 0 0 10/25/2016/ 1...........
31390K RG  5|FNMA PASS TH #648587  7.500........c..ccorveverevernnns [ v 06/25/2011| PAID ON PRINCIPAL (64) 0 574 .0 0 0 05/25/2032|1...........
31390N TM 4 |[FNMA PASS TH#651356  5.500..........ccorverereninns | vener 06/25/2011| PAID ON PRINCIPAL.......ccocovves | corernerrnnrrnerireninnee | cernerinneens 76,286 | i 76,286 | oo 76,274 | v 76,231 | oo (U I 55 | o 0 55 0 76,286 .0 0 0 07/25/2017| 1...........
31402C QM 7 [FNMA PASS TH #725060  6.000..........cccocrevvrveeres [ s 06/25/2011| PAID ON PRINCIPAL. 14,395 (355) 0 14,039 .0 0 0 01/25/2034(1...
31402E  S3 3| FNMA PASS TH#726938  4.500........c..ccovvevererernens [ v 06/25/2011| PAID ON PRINCIPAL. 97 0 4,477 .0 0 0 08/25/2033|1...
314020  ZY  6|FNMA PASS TH#730759  4.500........ccccouvvrmrvrmernns | cevee 06/25/2011| PAID ON PRINCIPAL. 113 0 5,079 .0 0 0 08/25/2033(1...
31402Q LF  6|FNMA PASS TH #734826  4.500.........cccocovmrrimerres | covee 06/25/2011| PAID ON PRINCIPAL , ,535 | ovreern81,232 | 62,124 | (U I 1411 | s (0 [ I 1,411 0 63,535 .0 0 0 08/25/2033| 1...........
31403A 2X 2| FNMA PASS TH#743390  4.500........c.covemerererenens [ v 06/25/2011| PAID ON PRINCIPAL.......covvves | corererrmrrnerinerirnns | ceneerneenns 58,612 | covvvrrnens 58,612 | covvrvrnens 58,740 | ..oovvvrnnn. 58,613 | .oververirens (1 IO ()] - 0 (1) 0 58,612 .0 0 0 11/25/20181...........
31403R  CK 2 |FNMA PASS TH#755274 4.500.........cccconvvermvrmnrn | veres 06/25/2011| PAID ON PRINCIPAL.......ccooevers | vovernerrniinnineiinne | e 90,291 | coovvrrnnes 90,291 | covererens 90,489 | ..oovvvrnen. 90,280 | ..ocvverirncns (0 I 11| 0 11 0 90,291 .0 0 0 12/25/20181...........
31406L F9 4 |FNMA PASS TH#812992  5.500........cc.cvvrevererernens [ o 06/25/2011| PAID ON PRINCIPAL.......ccocovvve | corvererrverrerrenernee | wvrereneed 162,757 | i 162,757 | 162,396 | v 162,318 | 0 | 839 [ 0| e 439 | oo, (V1 I 162,757 .0 0 0 02/25/2035
31407G 6H  6|FNMA PASS TH #830772  5.000........cccoseremrrmere | covee 06/25/2011| PAID ON PRINCIPAL. 59 0 36,763 .0 0 0 08/25/2035
3133TL  4S  4|FSPCT-017 A5 7460, [ s 06/25/2011| PAID ON PRINCIPAL. 367 0 79,277 .0 0 0 07/25/2029
30250G AA  6|SSGN 2010-S1 1A 144A ( 741 | e 06/01/2011| PAID ON PRINCIPAL.......ccccovves | vorernerrrnrrmernerrene | wvrerennrnn 237,083 | i 237,083 0 237,083 .0 0 0 02/25/2048(1Z.......
30250G  AA  6|SSGN 2010-S1 1A 144A (1 .760.......corvrvervrrerernnns | e 04/29/2011| PAID ON PRINCIPAL.......ccovvvvee [ overrrmerienvererinns | crrereenni 208,279 | i 208,279 0 208,279 .0 0 0 02/25/2048(1Z~.......
938865 BL 5|WASHINGTON HSG DEV COR 7.250.......cccommveenuns [ vonee 06/01/2011| PAID ON PRINCIPAL. ....24,140 0 .0 0 0 06/01/2020(1...
38373Y UH  5|GNR2003-5B (PROJECT 4.486........cocoverrmremernns | e 06/16/2011| PAID ON PRINCIPAL. ..430,093 0 .0 0 0 10/16/2025| 1
3133TL  AK  4|FHR 2160 ZA CMO 6.000.......ccomrmerrimreieririrns [ s 06/15/2011| PAID ON PRINCIPAL.......ccovvvree [ overmrrverininererinnn | crrererrnn 345,552 | 1o 345,552 0 .0 0 0 06/15/2029|1...
3133TP W  8|FHR 2248 ZA CMO 7.000...cc.ceeriereneereninees [ e 06/15/2011| PAID ON PRINCIPAL........cccovvee | coverrmrrmernerinneennee | ceerennenn20,294 | e 20,294 0 .0 0 0 09/15/2030| 1...........
313398 NM  7|FHR 2334 SO CMO 20.309.....c0reneieiens | e 04/15/2011| PAID ON PRINCIPAL.......ccovvvee [ overermrirernnineninnns | crvrerennnn 38,984 | i 38,984 0 38,984 .0 0 0 07/15/2031[1...........
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313398 NM  7|FHR2334SOCMO  20.363......cccocvmmmmreriririnnns [ e 05/15/2011| PAID ON PRINCIPAL ,925 | i 45925 | ..o 44,949 | ............. 45248 | ..coovvin 0 | e 677 | oo 0 677 0. 45,925 .0 0 0 3,870 |07/15/2031(1...........
313398 NM  7|FHR2334SOCMO  20.391...cciiverimerrcniricennnns [ e 06/15/2011| PAID ON PRINCIPAL ,269 | oo 33,269 | .oovrvrneen. 32,562 | oo 32,779 | oo [V I 490 | .o 0 490 0. 33,269 .0 0 0 3,368 [07/15/2031(1...........
3133TU VD 7|FHR2357OHCMO  6.500......ccccmuumrerrrrerriranns | core 06/15/2011| PAID ON PRINCIPAL. 244,012 .0 0 09/15/2031(1...........
3133TV. 5V 4|FHR2359ZACMO  6.000.....c.cccccmiverrrercrinnrs | verer 06/15/2011| PAID ON PRINCIPAL. 485,435 .0 0 09/15/2031|1...
31359W  KH  3|FNR1999-33ZCMO  6.000........cccmmrerrrerrnennns [ o 06/25/2011| PAID ON PRINCIPAL. ..344.447 .0 0 07/25/2029| 1
313598 BJ 8|FNR2001-6 ZCMO 6.000 e 06/25/2011| PAID ON PRINCIPAL. 586,846 0 586,846 .0 0 03/25/2031|1...
31392B PT  7|FNR2001-81 QG CMO  6.500........cccvuvreverrrrirares | o 06/25/2011| PAID ON PRINCIPAL. 203,373 | ...........203,436 | ........... 202,966 | .ooovvrvrienin0 | i 07 | 0. 203,373 .0 0 01/25/2032|1...........
3837H4 U9  4[GNR2000-34 ZB CMO  7.500........ccouveirverrerernns [ s 06/20/2011| PAID ON PRINCIPAL.......ccovvvee [ orerermrneirenireriens | vvvveerenenen87,095 | o 67,005 | ...c.cc.ee...68,803 | 66,860 | eviiiiieinn0 | 235 | 0. 67,095 .0 0 10/20/2030 1...........
383739 JF 7| GNR2001-4 ZCCMO  6.500......ccccceurvmrvmimirinirane o 06/20/2011] PAID ON PRINCIPAL. 226,420 | ...........215,528 | ..........219,532 | .o 0] . 6,888 | .o 0 ] s 6,888 0 226,420 .0 0 03/20/2031]1...........
3199999. Total - Bonds - U.S. Special Revenue & Assessment.. . 10,538,073 | .......10,866,620 | .......10,904,432 | .....ococornenns 0] e 90,331 | i 0 [ o 90,331 | i 0. 10,994,763 | ...oovvvneenne 0] 125,610 |....125,610 |.....307,994 |...... XXX... | .XXX:
Bonds - Industrial and Miscellaneous
00834# AC 2 |ADVANTAGE CAPITAL HAWA 14.000.........cccccvemerns | vever 05/20/2011| PAID ON PRINCIPAL.......ccovvres | vovererrerrnerinenirens | cerneeineenns 39,036 | .oovrrrnen 39,036 39,036 0 0 0 . 10,833 | 11/30/20231...........
00206R AV 4 |AT&TINC 25001 [ 06/17/2011) BNY MELLON CAPITAL MA....... | cocosereneemeirerieee | oreis 1,019,430 | ......... 1,000,000 | ...........996,940 | ........997,169 | coooovvrveicrac0 | o273 |0 | 273 [0 [ 997,442 | oo 0 . 21,988 | ... 21,988 | ... 22,361 |08/15/2015| 1FE......
055658 AA  2|BNSF 2006-2 TRUST = 5.629.......ccccomvuevmrrmerrerirns [ s 04/01/2011| PAID ON PRINCIPAL........cvcvvver | ovrernrrirerienirneninns | cviverienns 102,869 | ...ccvveeee 102,869 | .o 102,869 | i 102,869 | o0 | i | cviiinen0 [0 |0 | s 102,869 0 0 0 2,895 |04/01/2024
115736 AC  4|BROWN SHOE COMPANY  8.750.... e 06/10/2011| REDEEMED 250,000 | ..cooonene 250,000 249,931 | e (V] IO 69 | oo 69 | ... 13,307 |05/01/2012
29266R F# 0|ENERGIZER HOLDINGS INC 4.380.......c.ccccovrmurens [ s 06/27/2011| PAID ON PRINCIPAL. ..2,000,000 ,000,000 2,000,000 .0 0 (VN I 83,660 |11/09/2011
29334* AA  4|ENHANCED CAPITAL PARTN 8.060... I 06/01/2011) VARIOUS........ocvvmverririicinininnns | vevernrrineernernennene | evnrerennen 337,002 [ oo 337,002 337,002 .0 0 (1N I 8,189 |03/01/2013
361477 AA 0| GATX PASS-THRU CERT 20 9.000........cccsevvrrvernens [ v 05/16/2011| PAID ON PRINCIPAL.......ccoovvers | corererrerinniinenirens | cerneerneenns 26,357 | .coveovrrrne 26,357 26,357 .0 0 (V1 I 1,186 [11/15/2013
437410 AB  9|HOMER CITY FUND 8734 [ 04/01/2011] PAID ON PRINCIPAL.......ccocouvers | vorernrremrrnerirenirene | e 87,500 | ..coovrrrne 87,500 87,500 .0 0 0 3,821 | 10/01/2026| 3FE......
40429C FQ 0|HSBC FINANCE CORP  5.700......cccccrevmirmrurmrie | veree 06/01/2011) MATURED.........c..cvvueveerrnerienins | seveserisssisennsninnee | e 1,000,000 | ........1,000,000 | .........1,002,990 | .........1,000,192 | .coocvviveerc0 | evrireeene(192) | o0 | viieieced(192) | cviiiiienl0 | s 1,000,000 .0 0 0 . 28,500 |06/01/2011| 1FE......
86183@ AA 4|STONEHENGE CAP FUND CO 8.905.. I 04/30/2011| MATURED 9,359 .0 0 0 e 1,110 | 03/01/2013| 1FE......
73755L AB 3| POTASH CORP 7.750... A.. | 05/31/2011| MATURED. 1,000,000 .0 0 0 . 38,750 |05/31/2011
N4281@ AQ  8|KONINKLIJKE VOPAK NV  8.370.... F...[06/19/2011| MATURED 3,000,000 .0 0 0 . 125,550 | 06/19/2011] 2...........
876780 AA 5|TAYARRALTD 3628 F...]05/16/2011| PAID ON PRINCIPAL........ccccovvve [ omrvrerirrirnreinnnns | vevirererenns 34,970 | v 34,970 34,970 .0 0 [V I 634 |02/15/2022(1...........
02660T BM  4|AHM 2004-3 3A 2262 | s 06/27/2011| PAID ON PRINCIPAL.......ccovvves | corernerrerrneninenirene | ceneeineinns 78,124 | oo, 78,124 | e, 71817 | e 71,790 | v 0| e 6,333 | o 0 6,333 0. 78,124 .0 0 (V1 I 753 |10/25/2034(1Z".......
02660T BM  4|AHM 2004-3 3A 2282 | s 04/25/2011] PAID ON PRINCIPAL.......ccovvvers | vovirnerrneinninerirene | corneeiinein 12,971 | v 12,971 | s 11,924 | .o, 11,919 [ 0| e 1,052 | oo (V1N I 1,052 0. 12,971 .0 0 0 | v 99 |10/25/2034|1Z*.......
09774X BU 5|BCM2001-A A 6.805 N 06/15/2011| PAID ON PRINCIPAL.......ccocovves | vorernerirnrrnerrerirnee | wvrrrenen. 169,479 | i 169,479 | ... 166,513 | 166,711 | 0 | 02,768 | 0 | 2,768 | e (V1 I 169,479 .0 0 0 12/15/2030| 2FE......
05948X D3  2|BOAMS 2003-9 3A1 CMO  5.000. i 06/25/2011| PAID ON PRINCIPAL. 0. 88,844 .0 0 0 12/25/2018| 1Z*.......
05949A PN 4|BOAMS 2004-7 6A1 CMO  4.500........ccccovrvrrverrvrrs | vore 06/25/2011| PAID ON PRINCIPAL.......ccoovvvvee [ orrmrmmrrnnsererinnn | crrereenn 500,523 | oo 500,523 | ....ocooue 496,378 | ...cooouvn 497,592 | oo (U I 2,930 | cvvrrrin 0 2,930 0. 500,523 .0 0 0 08/25/2019(1Z*.......
02150 AC  6|CWALT 2007-9T1 1A3  6.000.........erereerrmercrrenns | conee 06/27/2011) PAID ON PRINCIPAL.......ccccovves | corernerinnervernerrnns | wvvernnnnn229,554 | iinncen. 229,554 | .....c...... 158,584 | ...ccoovnce 153,180 | coovvecererines 0] e 76,375 | oo (V1N IO 76,375 0. 229,554 .0 0 0 05/25/2037(1Z.......
393505 A6 9|GT 1998-2 A5 6.240......c.mveieceins | e 06/01/2011| PAID ON PRINCIPAL........covvvee [ orrvrmerienvererinns | crrnree 103,516 | i 103,516 | covvvcerees 85,012 | vvvvrrnen 85,594 | ..o 0] e 17,922 | oo (V[ 17,922 | v (1N I 103,516 .0 0 0 12/01/2028| 3FE......
939336 QA 4| WAMMS 2003-MS12A CMO 5.250 I 06/25/2011| PAID ON PRINCIPAL.......ccocovves | vovernrrirerrmerrerrene | v 248,841 | i, 248,841 .0 0 0 02/25/2018(1Z.......
939336 QP 1| WAMMS 2003-MS2 3A1 CMO 5.000..........covverevnres | venee 06/25/2011| PAID ON PRINCIPAL. ..357,004 .0 0 0 03/25/2018| 1Z*.......
929227 6Y 7|WAMU 2003-S6 2A3 CMO  4.750.... O 06/25/2011| PAID ON PRINCIPAL. e . ...85,534 | .. . . .0 0 0 07/25/2018(1Z*.......
94980W AA 4| WFMBS 2003-15 1A1 CMO  4.750........cocvervvernrrrnnes [ v 06/25/2011| PAID ON PRINCIPAL........cccneeee | oerernrrrenieeirneennns | cvverienns 524,405 | ............ 524,405 | ............ 525,347 | ...t 523,794 | oo 0 | e (5} I [P (V] IR 611 | oo 0 | s 524,405 .0 0 0 12/25/2018|1Z*.......
949788 AE 3| WFMBS 2004-7 2A1 CMO  4.500.........ccomvvenerenies | o 06/25/2011| PAID ON PRINCIPAL.......cocovvven | evremrernenieriseinns | cvreerienes 235,951 | oo 235,951 | coooverenee 233,469 | ...ccooone 234,606 | ...ooovorinnns ((0)] 1,345 | oo, (V1N I 1,345 0. 235,951 .0 0 0 07/25/2019| 1Z*.......
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059470 LW 6 |BACM 2003-2 A2 342 [ 06/11/2011| PAID ON PRINCIPAL........cvcovvver | ovrernrrienienirneeinns | cviverienns 126,484 | ............ 126,484 | ............ 127,123 | v 126,376 | .oovvvvernen (U I 109 | oo (V1 RN 109 | oo (V1 I 126,484 0 0 03/11/2041|1Z*.......
46625M CU 1 [JPMCC 2001-CIB2A3  6.429......ccovvevverrircircnns | veees 06/15/2011) PAID ON PRINCIPAL.......ccocovves | voverereerrnerirenirnne | oveies 1,879,412 | ......... 1,879,412 | ......... 1,956,717 | ......ce. 1,878,676 | ...coovvvrnnennd (0 I 736 | oo (V] IR 736 | o 0| v 1,879,412 0 0 04/15/2035| 1Z*.......
61745M VA 8|MSC 2004-T13A3  4.390......cccoimrvrmrrcrirrcns [ s 06/13/2011| PAID ON PRINCIPAL. 223,294 224,484 40 0 223,294 0 0 09/13/2045(1Z*.......
69348H DF  2[PNCMA2001-C1A2  6.360.....cccccoumrmerrmmrrerires | verer 06/13/2011| PAID ON PRINCIPAL. ..456,380 LAT1,070 | ... 455,844 | 0 | 836 [ 0| 536 | ovrerrrrnn 0 | s 456,380 0 0 03/12/2034| 1Z*.......
161546 GB  6|CFAB2003-42A2  812...cccvrrmrercrnceneriinnnns | cevee 04/25/2011| PAID ON PRINCIPAL. 542 0 4,707 0 0 05/25/2033(1Z*.......
66987X CD  5|NHEL2003-1A1T 945, | e 06/27/2011| PAID ON PRINCIPAL. 58 0 939 0 0 05/25/2033| 1Z*.......
66987X CD  5|NHEL2003-1 A1 954 ... [ e 05/25/2011| PAID ON PRINCIPAL 46 0 752 0 0 05/25/2033(1Z*.......
66987X CD  5|NHEL2003-1A1T 972 | e 04/25/2011| PAID ON PRINCIPAL. 123 0 2,005 0 0 05/25/2033| 1Z*.......
76110W PG  5|RASC 2002-KS4 AlIB (AM  .685...........ceveerreerrrcrins [ 06/27/2011| PAID ON PRINCIPAL 772 0 3,368 0 0 (VN I 13 |07/25/2032[1Z".......
76110W PG  5|RASC 2002-KS4 AlIB (AM  .694........ccovvenrrremrrnerins [ 05/25/2011| PAID ON PRINCIPAL. 396 0 1,728 0 0 0 5 |07/25/2032(1Z".......
76110W PG 5|RASC 2002-KS4 AlIB (AM 712, ...cocvvvrrrrnrverinnnns | o 04/25/2011| PAID ON PRINCIPAL. 320 0 1,396 0 0 0 4 |07/25/2032(1Z*.......
76110W  UX  2|RASC 2003-KS10 AIB  4.540.....ccccccinirinnnnrinnnns [ 06/25/2011] PAID ON PRINCIPAL. , , , \ 123 0 50,508 0 0 0] s 936 [12/25/2033[1Z".......
3899999. Total - Bonds - Industrial & MISCEIIANEOUS. ... ... ruuiriirsiissieeristi e ensns | eniae 14,292,243 | ....... 14,272,813 | ...... 14,382,265 | ....... 14,162,274 | ... 6,562 | ...... 101,349 | o 0| e 107,911 | v 0] . 14,270,185 | .ovvovvenn 0 . 22,057 | ... 22,057 |..... 465,548 | ...... XXX... [.XXX....
Bonds - Hybrid Securities
06738C AE  9|BARCLAYS BANK PLC (144 8.550......c.cccccnuvernennse | Foo | 06/15/2011] REDEEMED........coooviviiriinninininns [ | conenens 9,300,000 3,348,000 0 0 3,348,000 0 |..5,952,000 |..5,952,000 |..... 397,575 | 09/29/2049| 1FE......
4899999. Total - Bonds - Hybrid SECUMtIes.........covviiiiriiieriniiisiscines ..9,300,000 3,348,000 3,348,000 .0 .0 3,348,000 ..5,952,000 |..5,952,000 |..... 397,575 |...... XXX... [.XXX....
8399997. Total - BONAS = Part 4. 37,807,196 | ....... 37,205,466 | ....... 31,897,252 1,509,293 191,673 198,236 1,707,529 ..6,099,667 |..6,099,667 |..1,245,090 |...... XXX... |.XXX....
8399999. TOHBI = BOMAS. 1ttt | brnens 37,807,196 | ....... 37,205,466 | ....... 31,897,252 | ....... 31,509,293 191,673 | oo 0 ] s 198,236 | ..oovecnenad 0] . 31,707,529 | .oovvinrinnn 0 |..6,099,667 |..6,099,667 |..1,245,090 |...... XXX... | .XXX....
9999999. Total - Bonds, Preferred and COMMON SOCKS...........cvuureruiviurieiiiiiiiesitesiiesie st snsesssesssenes | eoeeens 37,807,196 |....ccooeu. XXX evvoer | e 31,897,252 | ....... 31,509,293 191,673 | oo (VN IO 198,236 | ...cvveuvennd 0 . 31,707,529 | .....ccceo.u 0 [..6,099,667 |..6,099,667 |..1,245,090 |...... XXX... | . XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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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
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SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6
NAIC
Designation|
CusIP /Market Fair Book/Adjusted Maturity
Identification Description Indicator Value Carrying Value Dates
U.S. Government - Issuer Obligations
REPO - BARC A TREASURY......outituiiimeimiimesessesesesss et sssss st 1 2,385,569 | 07/01/2011....
REPO = CS A TREASURY ..ottt 1 250,950 | .o 250,950 |07/01/2011....
REPO - DEU A TREASURY.....utiiiititirisssitissess s ettt 1 2,385,569 ....2,385,569 | 07/01/2011....
0199999. U.S. Government - ISSUET ODIIGAtIONS......vuuivuieriiesiiiiiieieristieese st ....5,022,088 ....5,022,088 |.... XXX
0599999, TOtAl = U.S. GOVEITUTIENL. ... veoriesresseisesitseess ettt sttt es | finessssssns st 5,022,088 | ..oooviieiieriiiins 5,022,088 |..... XXX
Totals
7799999,  Total - ISSUET OBGALIONS. .........cvereieeieeiete ettt sttt ss ettt ns st ensensessnsnses ...5,022,088 | ..... XXX.........
8399999, SUDLOLAI = BONAS. ....cvueeesrsereeresees st enssnnnssnnenss | enenssenssnenssnesenness D, 022,088 | s 5,022,088 |..... XXX
9999999, TOAIS.........rvreeeeiereiseeteise ettt esnisnnsnnsessssnsensinnne | onnneeninennnnneesensssD,022,088 | it 5,022,088 |..... XXX...oon.

General Interrogatory:

1. The activity for the year to date:  Fair Value $.....(6,821,912)  Book/Adjusted Carrying Value $.....(6,821,912)

2. Average balance for the year to date:  Fair Value $.....11,226,527  Book/Adjusted Carrying Value $.....11,226,527

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.....5,022,088 NAIC 2: §.......... ONAIC3: §.......... 0 NAIC4: §.......... ONAIC5: §.......... ONAICE: §..........
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Satement for June 30,2011 ofve TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5
NAIC
Designation|
CusIP /Market Fair Book/Adjusted
Identification Description Indicator Value Carrying Value

Maturity
Dates

General Interrogatory:

1. The activity for the year to date: ~ Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year to date: ~ Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Grand Total Schedule DL Part 1 and Part 2 Fair Value $.....5,022,088  Book/Adjusted Carrying Value $.....5,022,088
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statementfor June 30, 2011 ofhe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current

Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Bank of America, N.A Hartford,CT 0 0 | (15,979,034) | ......... (18,011,968) | .........(16,744,131) | XXX..
Bank of America, N.A. = IL......c.cocuneinererierinerierienienens Chicago, L 0 0 7,239 0
HSBC London,UK 0 0 94,599 43,922
JP Morgan Chase Bank, N.A.........ccociininniiniiniiini New York,NY 0 (V) I (1,046,762) | ........... (3,219,972)
0199999. Total Open Depositorie XXX 0 0. 16,923,958) ...(21,188,019)
0399999. Total Cash on Deposit.. 0 0| .....(16,923,958) 21,188,019)
0599999. Total Cash XXX 0 0 ....(16,923,958) ...(21,188,019)
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statement for June 30, 2011 ofthe T RAVELERS 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




supplement for June 30, 2011 of e T RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

* 311 9420115005200 10 2 =«

NAIC Group Code.....

Company Name: TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

DIRECTOR AND OFFICER SUPPLEMENT
Year To Date For the Period Ended June 30, 2011

NAIC Company Code.....31194

If the reporting entity writes any director and officer (D&O) business, please provide the following:
1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
....... 104,304,708 | ..............82,472,925 | ...............35,885,938
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged POlICY? .........ccevevevivieeeieiiseee et ae st naes Yes[ 1] No[X]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANEITIEA OF ESHMALEA? . ...vvveeeeccee et bbb bbb e bR s b b s b b s s e s st bbbt b s s et s s b st ettt bt en s ta s Yes[ 1 No[ ]
2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies:
B2 Y01 To YU o1 TV o1 T=To OO B 0
2.32 Amount estimated using reasonable @SSUMPLONS: ..o ieeese s eseessse st ess e ssesse st st es s s s s es bbb en st B 0
2.4  Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP packaged POlICIES: ........c.cveviiiieeieeiieiees ettt st b st ss st B 0
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