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Statement for September 30, 2012 of the TRAVELERS CASUALTY AND SURETY COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS .ottt ennennens | feesennees 8,886,261,868 | ......cvvevrerirririiriinenes (V1 I 8,886,261,868 | .......... 8,896,745,928
2. Stocks:
2.1 PrEfEITEd SIOCKS. .......veeereeiiecicie ettt sttt stentnen | eressessnnennes 35,542,391 | oo (01 I 35,542,391 | oo 34,908,586
2.2 COMMON SIOCKS. ....rvrvrrererresressesesresessessssssessessssssessesssssssssessessssssessesssssssssesssssnssnssessessanss | sessesens 3,356,998,208 | ....cocvvvrrirrrirririinenes (V1 I 3,356,998,208 | .......... 2,927,265,204
3. Mortgage loans on real estate:
3 FIESEIENS ettt | eteesessennenntenes 16,637 | oo (01 16,637 | oo 28,252
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 ($.....1,331,548), cash equivalents (§.......... 0)
and short-term investments ($.....92,300,252)...........ccuururererrreeereeereeeeeeseee e sseesseesssesssesseenssenes | erveerierines 93,631,800 | ..ovovvecrerrereiereiae (0] I 93,631,800 | .....coc..... 176,918,094
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. Other INVESIEA @SSELS.......vvvureeeerireeiicrieerie ittt esssnes | eesessesenns 868,179,190 | ..ovvvvrnne 40,450,464 | ............. 827,728,725 | .....ccoonv 846,007,277
9. ReCeivables fOr SECUMEIES. ..ot | erisesiesienes 1,034,470 | oo, (U A 1,034,470 | ..o 25,000,000
10.  Securities lending reinvested collateral @SSELS...........cviuieiiiniiieesree e sesssenes | ssnsesesnnead 66,710,455 | ooveieeeeeers (01 I 66,710,455 | ............... 23,098,406
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 11)......cc.rercrrrrnnrierincrienneseeesniseesnenes | ceeneens 13,308,375,018 | ....cvvvrenn: 40,450,464 | ........ 13,267,924,554 | ........ 12,929,971,748
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.............cccuuririmiiriiriinnne e esienes | cveessaneees 103,936,990 | ...cocooververierininnne (U S 103,936,990 | ............. 109,045,114
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccccvveevies | vovvernns 491,316,699 | ..covvennee. 32,946,831 | coovvueee. 458,369,868 | ............. 389,431,029
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....21,522,552 earned but unbilled premiums)...........cooccevrns | vevvrevrneens 858,901,859 | ...cvvvvreviinnes 7,027,750 | coovevvennc 851,874,108 | ...cccooouve 773,827,233
15.3  Accrued retroSpective PrEMIUMS.........cceurueierreieisireieississreesesssessesssssssessesessssessesssssssens | seessesessnees 25,438,627 | oovererririnns 542,419 | .o, 24,896,208 | ............... 37,905,920
16. Reinsurance:
16.1  Amounts recoverable from FeINSUIENS............cc.cuuririiriininiininseessssisssssissiens | e 21,333,159 | oooiiirni 0 ] e 21,333,159 | .covr 48,718,578
16.2 Funds held by or deposited with reinsured COmMPaNIEs............coveveveereeiricriiereeieieene 3,461,535 | .ooevvicivcieieenn0 | 3,461,535 | 4,062,476
16.3 Other amounts receivable under reinSUranCe CONrACS............cocviriniiniininiiriies | e 0 [ om0 0 | .0
17.  Amounts receivable relating to UNINSUIEd PIANS............ccceveveiiieieiieceeeee e | ereresesesesse e 0 [ oo [0 TR 0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon............ccccococvevieveis | vvevcivincvnns 4,666,060 | ...cocovererieriiieiinns (0 I 4,666,060 | ............... 63,843,873
18.2 Net deferred taX @SSEL.........c..rrmrerrrireicrirer st eses st enstans | seessseeesnns 388,441,346 | ..o 95,357,143 | ..o 293,084,203 | ............. 319,776,544
19.  Guaranty funds receivable Or 0N AEPOSIL...........cc.evrveieieieisieie et ssssnees | sevseseessssssenans 828,325 | v [0 I 828,325 | .o 767,989
20. Electronic data processing equipment and SOfWAIE. ...........corvurerinvnrinsiniesnsessssssssissseses | cereesessesssssessessnnsseesn (0 [0 R {1 U 0
21.  Furniture and equipment, including health care delivery assets ($.......... (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 95,939,112 | oo, (0] I 95,939,112 | oo 0
24. Health care (§......... 0) and other amounts rECEIVADIE..............cuurverererrerrieeirereeeseiseeeesseresinees | cereessesesessesessessnsaseean (0 (0 (0 I 0
25. Aggregate write-ins for other than invested assets............coceevcveieievesieeseee s | cvereniinnas 109,895,287 | ........c...... 77557970 | ... 32,337,317 | o 107,358,151
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............veeerirreeeriirieriieseseesseessesessssseessssesssssssessons | seeeenes 15,412,534,019 | ............. 253,882,578 | ........ 15,158,651,440 | ........ 14,784,708,655
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........ccovvvvvees | coeveivieieveisieieins (0 T (0 (0 R 0
28. Total (LINES 26 AN 27)........ccuurrirrrirreieeiineresesiessises s sisesesessssessesssesssssssssssssesssensen | seeeenes 15,412,534,019 | ............. 253,882,578 | ........ 15,158,651,440 | ........ 14,784,708,655
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 @DOVE).......ccveviiceirerieriieicsecieeiese e | ceversresieresisesesssesenad 0 | o0 | e 0].... .0
2501. Equities and deposits in pools and assoCIations..............ccccvueverreererieeesiee e 16,617,895 | ..oovovveevieiciieieennn0 | e 16,617,895 | ....... ....31,994,419
2502. State sUrcharges reCeIVADIE...........ccceviivcveicesi e sensnens | svessesesnaens 10,319,742 | oo, (0] I 10,319,742 | ..o 9,760,383
2503. Amounts receivable under high deductible POIICIES............cccvvviveveieirceieee e | e 11,100,635 | ...coccvvvneee 1,933,300 | .oovcvernnne 9,167,335 | oo 9,977,382
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccoeeeeviveevecesiieesiinns | cvveveieninnns 71,857,015 | e 75,624,670 | ..o (3,767,655)| .oecverenes 55,625,967
2599. Totals (Lines 2501 thru 2503 plus 2598) (Lin€ 25 @DOVE)........ccuuiureriiiiriicreseresenesenesenesenesenenes | cresenescnens 109,895,287 | ...coovvnnee. 77,557,970 | oo 32,337,317 | o 107,358,151

Q02




Statement for September 30, 2012 of the TRAVELERS CASUALTY AND SURETY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident year $.....1,024,561,002)..........cccovrererrererernreeseiesssessssssssesssessss s ssesssssesssssssssssssssesssssssssesssssssnsans | sssssssssonsssssessnses 6,033,916,256 | .......ccovvrrernne. 6,058,955,030
2. Reinsurance payable on paid losses and (0SS adjuStMENt EXPENSES.........c.ruiririiiriirieireireeiee e sessesessees | seseseesesssseseenssesne 211,293,002 | oo 239,651,353
3. LOSS QQUSIMENT EXPENSES........cecvieiviieiiietsieie ettt sttt b ettt s et s s st st st s s se s b s st snse s sensetennns | sresnsesesnsetensnrens 1,353,494,911 | oo 1,359,625,794
4. Commissions payable, contingent commissions and other Similar Charges..............ccvvevevcvriveieiceeie e | creveesessesesessenaeseens 101,700,326 | ..ocooveverreieierne 110,332,814
5. Other expenses (excluding taxes, ICEBNSES ANA FEES)..........c.cviuieeieeiieieiesee ettt st ssaeseses | eveesssessssessssssaesans 118,118,321 | v 97,115,894
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccvvuiveuireiieiiiieieieeeee et sssesssenes | evreseessssssesesessesaenas 63,306,024 | .....ooooveririiereinns 74,007,898
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES)).......vrererrermrrnrerrermernrerrirnes | revreeereesseseesseeseeesssssssesessessesens (0 U 0
7.2 NEt defErred taX HADIIEY..........eveererreseeeeeeeeees ettt ettt ettt essnssents | estneessessens st seeses s st e e st st e 0 [ e 0
8. Borrowed money $.....243,880 and iNterest therON $.....37,772..........ovurrveeeeeeeereeeeesesseeeeees s ssssssssssssssssssssesssnsssnssns | osssisssosssinssssssnssessnses 281,653 | oo, 305,646
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....185,319,941 and including
warranty reserves of §......... 0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErvice Act...........cccoeiuvieeieniseseeseesees | eveereiseieseeeines 1,822,089,673 | ..ovvvvereririinnns 1,735,663,932
10, AQVANCE PIEMIUML.....cociiiiteiitiie ettt ettt bbb b s bbbt et et s bbb bbb s bbb e st s st et s e s bbb et essnsesasntes | ebessssesesssetesassesesasntebensebes s ene 0 | o 0
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...t | eestsenes st L0 RN 0
11,2 POLICYNOIAETS. ..ot | iesssenss s seeeae 10,893,639 | ..o 9,413,981
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)...........ccrveiveeriirieereiieese et sesses e sesseseesnns | evessesisssssessssssessenes 94,394,461 | ooveevereeees 75,745,023
13.  Funds held by company Under reiNSUrANCE trEALES............cccvveveiiucreiiceeete ettt bbb sea s esaebsnaes | sbessssssessssssesessssesss s b b ensese s s eee 0 | o 0
14.  Amounts withheld or retained by company for aCCoUNt Of OtETS...........c.eviuieeieiceee e sseesesns | eveseesssssseese s seseenes 35,409,508 | ..ccoovveveirieriieinns 32,680,156
15.  Remittances and itemMS NOt AlIOCALET............c.ceuiviveiciieie ettt st st s st es s snsenaens | sevsessssssssssessssnntessesas (1,989,746) | ...vvvvvererereeereien 2,411,330
16, PrOVISION fOF TBINSUIANCE. .....veuveuresresresresetsesseetsess et sesssesssess bbbttt | Hbsesbses b s bbb 0 | s 0
17. Net adjustments in assets and liabilities due to foreign EXChANGE FALES.........ccvrvrierirririrre ettt srensnes | srerssssessessessss e ssessens e ssessensnes 0 [ e 0
18, Drafts OULSTANMING. ....vvuvevrcercerrie sttt s st en s ensantans | sEesssssnssessantsnssessent st ssensensnes 0 [ e 0
19.  Payable to parent, subsidiaries and affiliates
20, DIIVALIVES. ...t
21, PAYADIE fOr SECUMHES. ........cvvecvicvieeictcee ettt ettt s sa e b et s st s s ssesansnntens | evsessnssstesaesassensesanes 11,890,336 | cooovevvreecieees 63,838,198
22, Payable for SECUMLIES IBNAING..........cvuiviiiieieicteeeice ettt ettt s bbb ss bt s e sanaes | sevtesssssssessesassssesanss 66,710,455 | .ocovvevierieieias 23,098,406
23.  Liability for amounts held Under UNINSUIEA PIANS..........c.vuererirrieerireirincineiseis e isseseesssesee s ssssssesssssessssssessessessssssessessansses | sesesssssssssessssssssessesssssessassassns 0 | o 0
24. Capital notes §........ 0 and interest thereon §.......... [0SO DSOS (0 I TR 0
25.  Aggregate Write-inS fOr ADIIIES. ........c..rvererererrier ettt sttt ns st nssens | sssssssssessasssssssssassans (23,172,627) | .vvvverrereirninninnins (21,387,402)
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25).............ocruinnrecnereeeeseeseessisseseeseieesssssssseens | eeseeessesesesenseeees 9,898,336,190 | ..ovvovvererrieennes 9,887,488,781
27, ProteCted CEll HADIIIES. ........cvuerveeiveieciii ittt | ethbstsbsese sttt bbbt 0 [ e 0
28.  Total liabilities (LINES 26 @NG 27)........ccuuereriermeeeerererseessseeiesseessseesssessesssse st ess s seess st ess s ssessessssensensss | ssssssssssssssssesesns 9,898,336,190 | ...ovvvrencrercrennns 9,887,488,781
29.  Aggregate write-ing for SPECIal SUMPIUS FUNDS........c..evuiururririireiie ettt sttt ss bt estenes | sebasssessessastsssnsseseans 23,382,285 | .o 124,197,851
30, COMMON CAPIEAI STOCK. ........cuiecveieie ittt bbbttt bbb sttt n e nbenas | sbebsesissensessessesensenes 25,000,000 | oo 25,000,000
31, PrEfErTed CAPItAl STOCK. .......cvureureuriuieeecie ettt sttt f s f bbb n bbb s s tes | enEent et RE ettt et 0 [ e 0
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........c.cciueiieiciiiis ettt sbenas | stesessstessesssbesse s s ssse s snsenee 0 [ e 0
33, SUIMPIUS NOLES.......cuveiviieietctite ettt bbbt s bbbt s bbb s s s st s s bbb s bsbnns | buessesestessesstenses e sn s ssessesnnsene 0 [ e 0
34.  Gross paid in and contributed surplus
35, UN@SSIGNEd fUNAS (SUIMPIUS).......cvuvruieiieiieiiie ettt sttt bbbt bbb bbb st s s bbb ans
36. Less treasury stock, at cost:
36.1 . 0.000 shares common (value included in Line 30 §.......... 0) vttt | srebes bbb 0 [ 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt | ebet e sttt bt enans {0 ORI 0
37.  Surplus as regards policyholders (LINES 29 t0 35, 1SS 36).........cueueiiiriieieiieiesisie st ses st sssssssessessesens | stessessssssassassesns 5,260,315,250 | .ooverericiiniennen. 4,897,219,874
38, TORAIS....eeeeceeeaeis et | eentenes et 15,158,651,440 | .....ccocovrvvrrrns 14,784,708,655
DETAILS OF WRITE-INS
2501, SPECIAI FESEIVE FUNM........ouieeiricieicie ettt s bbbttt s b s st st entens | sbessessssnsessessnssntenses et 500,000 | covverrreieirreeeieine 500,000
2502. Retroactive reinSUranCe reSEIVE @SSUMEM........c.cuvueueiireuriireteiiseseisesste st s bttt ss s sssssessssesessssese s ssesesessssesessesesensnsesnns | sesessssesessssesesssnsesessnsees 461,132 | oo 463,116
2503, ESCREAL HADIIY.......cvvvevereceerisceiiesi st | eent et 37,214 | e, 51,372
2598. Summary of remaining write-ins for Line 25 from OVEMlOW PAGE.........cururirieriririeeire ettt ssssesssssssesssessens | sessesseesessesssssssssesens (24,170,973) | vvovveerereeeirerereins (22,401,891)
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 BDOVE)..........creerrusrrieuirearirsseresssenssesessssnesseesssenssssnsssesessesnssesssssssssesssssnses | eosenssessssnssnsssssses (23,172,627) | oooovvvrrerireriinciinns (21,387,402)
2901. Special surplus from retroactive TEINSUIANCE. ............ccvuiveiviiiieieiete ettt st es s b s ssssssnes | suessessssessessssnssssesans 23,382,285 | ..oovvveeeeieieia 21,381,167
2902. Special SUPIUS fOr AEFEITEA tAXES.......c.evuiiriiireicisiiee ettt s s b s s ssesns | stessesantessesnsensessesesansessesnsante {1 102,816,684
2903, oottt 8 R R £ Rttt | st ettt (0 RN 0
2998. Summary of remaining write-ins for Ling 29 from OVEMIOW PAGE........ccuiueiiiieiricteeeee sttt sae e | sesssesessssessssssesessseses s b sansenas 0 | o 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 DOVE).........urueurursireeserssrnsssersssessssssssesessesssssnsssessssssssensssssssssnsssssssssnsss | sesessssssssssssssssssssssns 23,382,285 | ..o 124,197,851
3201.
3202.
3203.
3298.
3299.

Qo3




Statement for September 30, 2012 of the TRAVELERS CASUALTY AND SURETY COMPANY
STATEMENT OF INCOME

32.

33.

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

29.
30.
31,

Change in surplus notes...............
Surplus (contributed to) withdrawn from protected cells..

Cumulative effect of changes in acCoUNting PrINCIDIES.........ccvievriiieieecei s

Capital changes:
32.1 Paid in
32.2 Transferred from surplus (Stock Dividend)
32.3 Transferred t0 SUPIUS.........cceveviveve e
Surplus adjustments:

33.1 Paid iN...oeieciieieeesesesens
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital
Net remittances from or (to) Home Office..........cocerirvieieiieriecsicieenns
Dividends to stockholders
Change in treasury StOCK..........cceeivereeieeieeese e
Aggregate write-ins for gains and 10SSeS in SUMPIUS..........evvererrerrirrinrenenns
Change in surplus as regards policyholders (Lines 22 through 37)............
Surplus as regards policyholders, as of statement date (Lines 21 plus 38)

...(723,000,000) | .

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(WELEN $.....248,272,402).......cc0uevverieriesiesisssississ s sssssssan | sesssssssnes 233,976,534 |....ccooeeee. 209,369,192 | ...ccconrnnee 281,206,627
(WIitten $.....3,041,884,318).......crieriirriiesiessississs sttt | ansssnnens 2,958,576,526 | .......... 2,886,173,107 | ........... 3,873,768,129
. (written §.....252,227,468).... ..239,734,330 | .. ....216,535,289 ..290,398,445
(Written $.....3,037,729,252).......cuvuurrrirrrirnsisesisssssssssssesssssssssssss s ssss st st ssssnnss | ansssssens 2,952,818,730 2,879,007,010 | ........... 3,864,576,312
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,694,616,320):
2.1 DIMBCL. vttt ittt sttt s s s e ssssRsR sttt | artnsinsins 126,966,809 | .............. 299,237,127 | .o 249,206,036
2.2 Assumed 1,586,681,895 |.. .1,968,552,054 ...2,512,029,960
2.3 CUBH. ...ttt ARttt en et nnennn | srrenteeenes 121,383,856 | ..ccocovnnnee. 302,648,899 |....ccoconenes 253,768,065
2 NEL ... | shinebnees 1,592,264,848 | .......... 1,965,140,282 | ........... 2,507,467,930
3. Loss adjustment expenses incurred..... ..345,227,550 | .. ....352,510,939 ..463,068,649
4. Other underwriting expenses incurred............. 961,791,184 | .. ...1,254,425,322
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)....vvoveuiiririeieieieisieseie e ssesnens ....53,535,149 |........... (389,822,484) ....(360,385,589)
INVESTMENT INCOME
9. Netinvestment INCOME BAMEA...........c.cuuiiiiriririirire ettt nesns | consineninesa 338,708,008 337,673,631 |.... 954,477,203
10. Net realized capital gains (losses) less capital gains tax of $.....2,091,789. ..(31,488,112) | ... (13,581,115)|. ....(6,537,134)
11. Netinvestment gain (I0SS) (LINES 9+ 10)........cviviiiereiieiceeeesce ettt st saes s sen s s sssaenes | cbessessesanes 307,219,896 324,092,516 | .... 947,940,069
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....(7,022,957) amount charged off $.....264,850)...........cceevereerercrrinreesersieseesssssssssssssssessssssens | eessessenssnsenns (7,287,806) | ...cvvvverenees (8,874,687) (11,928,031)
13. Finance and service charges not included in PrEMIUMS...........cceuiueieieienieeeese ettt ssenas | sbesensessennes 13,885,685 |.....cccoece.. 13,963,495 | ... 18,560,166
14. Aggregate write-ing for MiSCEIlANEOUS INCOME...........cvurvririirrieie ettt sse e 3,151,065 |..coviinnn (1,581,446) ....(2,008,954)
15. Total other income (LINES 12 thrOUG 14)..........cuiuiiieiciiieieieieie et ssesnnns | ansesssssssessneas 9,748,944 | ..., 3,507,362 .....4,623,181
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINES 8 + 11+ 15) ...t sb st snsnes | essessesnsen 370,503,989 |............... (62,222,606) ] .... 592,177,661
17. Dividends t0 POICYNOIIETS. .......vuveereririiecireieee sttt as st ss st essentnsnssens | srestanssssssssand 6,209,852 | ..oooveirinienns 4,581,876 |.... 7,095,251
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)........cuoieiiveeiieeiceeces ettt s snssssenanns | orsesssssssnes 364,294,137 (66,804,483)] .... 585,082,409
19. Federal and foreign income taxes incurred...... 54,119,589 |.. (75,849,515)|. ..(35,179,283)
20. Netincome (Line 18 Minus LiNg 19) (10 LINE 22)........ccvuevevireieeieieisie ettt ses s saessesens | sesessesseses 310,174,547 | oo 9,045,033 | .... 620,261,692
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PHOE YEAI..........cveiveiieieirieieieisisessessesstese st sssssssessessnss | ersssssees 4,897,219,874 | ..........5,439,762,147 | ........... 5,439,762,147
22. Netincome (from Line 20) 620,261,692
23. Net transfers (to) from Protected Cell ACCOUNES...........cceiieiieiciins st ssnsenes | sesessessessssessesssssssessesnd 0 | o0 | e 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....1,683,286.... ..470,820,593 (120,236,498)
25. Change in net unrealized foreign exchange capital Gain (I0SS).......cocueieieiiirieiiiiiriesissesise st ssssens | sreessssssessessssenns (65,672) (2,560,358)
26. Change in Net defErred INCOME TAX........c.rurirererrereeireceeeere ettt se sttt ettt et entnnes | estsesnesnens (40,769,540) 6,280,477
27. Change in nonadmitted assets ....18,780,685
28. Change in provision for reinsurance.

................................ 0 | (3,397,440) | ... 22,931,730
.............. 363,095,376 |.............(362,826,612) ....(542,542,273)
........... 5,260,315,250 | ...........5,076,935,535 |...........4,897,219,874

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)..........

0

1401.
1402.
1403.
1498.
1499.

Retroactive reinsurance gain/loss............
Fines and penalties of regulatory authorities
Profit and 0SS, MISCEIANEOUS...........covvuieirrerririesieeeise e
Summary of remaining write-ins for Line 14 from overflow page................
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

.(993,424)
..(174,450)

3701.
3702.
3703.
3798.
3799.

Change in special surplus from deferred taxes.............cccocvvevervisieiriinnnns
Prior period adjustment
Summary of remaining write-ins for Line 37 from overflow page
Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)

................. (3,397,440) ...
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Statement for September 30, 2012 of the TRAVELERS CASUALTY AND SURETY COMPANY

CASH FLOW
Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FRINSUTANCE..........covvumrveriireiecesrerieres et eess st esesssesssnenens | eesssnes 2,923,508,192 | .......... 2,904,501,968 | .......... 3,901,381,482
2. NEEINVESIMENT INCOME. ....turietireetseeees st ess ekt snsnt s | nenesannes 370,972,890 | ....ooveeens 376,076,857 | ..o 992,953,396
3. MiSCEllaNEOUS INCOME........ouuveeueirierisrese sttt nen st nssns | ossrsnssrsesees 9,748,944 | ................ 3,507,362 | ..o 4,623,181
4. Total (Lines 1 through 3).. ...3,304,230,027 | ..........3,284,086,188 | ..........4,898,958,060
5. Benefitand [0sS related PAYMENLS..........cccviviuieciciccec ettt sa st sensesssnes | seereneans 1,617,675,614 | .......... 1,774,354,210 | .......... 2,412,712,445
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 dedUCtONS............cccviveveicieieeieeseeeeeee s | ceeviins 1,311,410,422 | .......... 1,329,640,379 | .......... 1,719,672,934
8.  Dividends paid t0 POIICYNOIAETS.........coeuiuiieieicirieie ettt ss ettt ensessnnes | ebsssessessesned 4,730,195 | oo 3,568,457 | .o 5,291,798
9.  Federal and foreign income taxes paid (recovered) net of $.....(3,840,313) tax on capital gains (I0SSES)..........covvvevrverre | covvrerrrenneees (2,966,436){ ............... 18,680,261 | ............... 24,849,415
10 Total (LINES 5 MOUGN 9)...cvvvuuecveermerisiecsiseresieessssesessseessse s ssss st bbbt ssensnenes | oseseeen 2,930,849,795 | .......... 3,126,243,308 |.......... 4,162,526,593
11.  Net cash from operations (Lin€ 4 mMiNUS LINE 10).......c.cueuimiriieiiriereieicieee et ses st s ssssessesanes | creseesnaes 373,380,231 | .cceveeee 157,842,880 | ............. 736,431,467
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS. ..ottt ess bbbttt | eresete 986,552,483
12.2 8,202,897
12,3 MOIGAGE [0ANS.......ucvecvieieeices ettt sttt bbb sttt s st s st s s ses s s sse s e sassesntansenanns | seessssnssessesansas 518,097
12,4 REAIESIALE ...ttt | eesene e (U [ (01 RO 0
12,5 Other iNVESIE @SSELS........cvvuuvereirieriierieriie sttt sas st ennins | coneseseesnns 60,740,192 | ....ccvvvvvneee 73,759,345 | ......cccocone. 79,500,493
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS..............covrerneininininnnnnesins | e (U (XY ] [ (378)
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 23,965,530 | .ovvverrnnn. 7,632,485 | ..o 48,706,501
12.8 Total investment proceeds (LINES 12.1 10 12.7) ..ottt ssssesnnas | evensenes 1,079,979,199 | .......... 1,121,151,448 | .......... 1,632,573,693
13.  Cost of investments acquired (long-term only):
131 BONGS..oeeueeeessaeceeseeees e cesseeess et Rttt | crtrienes 1,004,728,349 | ............. 939,929,944 | .......... 1,559,027,054
13,2 SHOCKS. . vvvuueereeeseeeseeesee sttt nnnnn | seeseentnnnenas 1,972,529 | oo, 2,664,551 | ..ooveerrennn. 2,664,560
13,3 MOIJAGE I0BNS......oucveiiieieciiicie ettt bbbt s bbb s s s s s ensenanns | sbessessessnsensessnsantennna (01 T (1 U 0
13.4 Realestate
13.5  Other iNVESIE @SSELS........cvuuuveruriierierriesise sttt sss st | coeesenesssnas 38,156,945 | ............... 61,110,912 | ..coeveeneee 83,333,608
13.6  MisCEllaN@OUS APPHICAHIONS. ..........cveviverecicteie ettt bbb sses s bensenes | snsessssnsnes 95,559,912 | oo, 0. e, 25,000,000
13.7 Total investments acquired (LINES 13.110 13.6).......ceviuririieireiieiie ettt ssssssseses | ensesianes 1,140,417,735 | ......... 1,003,705,407 | .......... 1,670,025,223
14.  Netincrease (decrease) in contract 10ans and PreMiUM NOLES.........c.vuwerurerreenrirrenirneeneieessssseeesessesssessessesssssssssesssssns | sesessessssessssesssssssssessn (U1 (01 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 @Nd LINE 14)......c.ccuoeuiiciriieieieeeeseeeerese e veses s sesssessneens | cveesesensenns (60,438,536)] ............. 117,446,041 |............. (37,451,530)
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 BOMOWET fUNGS.......eoucerrrerreieseeieeese et seess sttt esst s st nsssnssssnss | nesssnsesssnsssnes (V202 ] (V22X ) | I (30,170)
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...........uurveecrerieiceiieriesis sttt sess st sssssensnees | ceneessaseens 405,000,000 | ....ccovne 723,000,000 | .......... 1,088,000,000
16.6  Other cash provided (applied) 8,796,033 | ... 141,263,287 | ... 163,196,827
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ cc...c...... (396,227,991)]............. (581,759,146)|............. (924,833,343)
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)......cccccoeeveneuene [ corireireinnee (83,286,295)[............. (306,470,225) | ............ (225,853,406)
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YEAI.....cvvrervetreeriseseiteeesse et sss et es bbbt ssstnnnns | sesiesstanns 176,918,094 | ............. 402,771,500 | .coooounens 402,771,500
19.2  End of period (LiNe 18 PIUS LINE 19.1)........vveerverereereeereer e seeeesseesssenssseesesessseesssssssessssessssnneees | conseeeseeenns 93,631,800 | .............. 96,301,275 |............. 176,918,094
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  DisSOIUtION Of SUDSIAIAMIES.........vurreeeerrirrerncriresieressesiseessesss st sss s sess st nssssstssssns | ossssessssnenes 3,972,424 | ..o (01 R 0
20.0002  Distribution from PaMNEISNIP.........c.cviviieeiciee et sss st sa s ss st en s tnsnnes | eebenaesnsenens 1,972,529 | ....coovvene 2,664,551 | cooeveerernn 2,664,551
20.0003  Bonds converted 0 SIOCK. ..o | s (O {01 PR 9
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Statement for September 30, 2012 of the TRAVEL ERS CASUALTY AND SURETY COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices:
Travelers Casualty and Surety Company (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 not applied for and does not believe that it employs any statutory accounting practices that would be considered a permitted
practice in its financial statements.

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

A. 1.The Company adopted SSAP No. 101, Income Taxes, A Replacement of SSAP No. 10R and SSAP No. 10 (SSAP No. 101) effective January
1, 2012. SSAP No. 101 revises the guidance for current and deferred federal and foreign income taxes. The new guidance limits the
admissibility of deferred tax assets (DTAS) based on an insurer's RBC and the ratio of its adjusted DTAs to adjusted capital and surplus. The
guidance also rejects the GAAP guidance from Financial Interpretation No. 48: Accounting for Uncertainty in Income Taxes, an interpretation of
FASB Statement No. 109 (ASC 740 in codification) and instead modifies SSAP No. 5R, Liabilities, Contingencies and Impairments of Assets —
Revised, requiring that a “more likely than not” rather than a “probable” standard to be applied in determining federal and foreign income tax
loss contingencies.

At adoption, the Company recorded a cumulative effect adjustment that resulted in an increase in its liability for current tax liabilities of
$5,537,402, and a corresponding decrease in unassigned funds (surplus) in accordance with SSAP No. 3, Accounting Changes and
Corrections of Errors.

2. During the first quarter 2012, an error in the reporting for “Uncollected premiums and agents’ balances in course of collection” and “Payable to
parent, subsidiaries and affiliates” was detected. The error impacted the balance sheet only, resulting in an understated amount reported in
agents’ balances, offset by an overstated due from affiliates. In accordance with SSAP No. 3, Accounting Changes and Corrections of Errors,
the Company corrected this error in the March 31, 2012 statutory financial statement.

The error correction resulted in an additional $10,575,991 reported in agents’ balances in course of collection and payable to parent,
subsidiaries and affiliates and did not impact net income or statutory surplus.

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 (OTTI) has been recognized, the prospective method is utilized.

For collateralized mortgage obligations, asset-backed securities and pass-through certificates prepayment assumptions are adjusted
periodically.

When unit prices published by the SVO were not available, the Company uses Interactive Data, as well as broker quotes in determining the fair
value of its loan-backed securities.

The Company determines an other-than-temporary impairment by utilizing discounted cash flow modeling to determine the present value of the
security and comparing the present value with the amortized cost of the security. If the amortized cost is greater than the present value of the
expected cash flows, the difference is considered a credit loss and recognized in net realized investment gains (losses). The Company
estimates the present value of the security by projecting future cash flows of the assets underlying the securitization, allocating the flows to the
various tranches based on the structure of the securitization, and determining the present value of the cash flows using the effective yield of the
security at the date of acquisition (or the most recent implied rate used to accrete the security if the implied rate has changed as a result of a
previous impairment or changes in expected cash flows). The Company incorporates levels of delinquencies, defaults and severities as well as
credit attributes of the remaining assets in the securitization, along with other economic data, to arrive at its best estimate of the parameters
applied to the assets underlying the securitization.
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Statement for September 30, 2012 of the TRAVEL ERS CASUALTY AND SURETY COMPANY

NOTES TO FINANCIAL STATEMENTS

For the nine months ending September 30, 2012, the Company changed from the retrospective to prospective method for valuing the following

security:
CusiP
939336PC1
The following table provides aggregated information on structured securities classified on the basis for the recognized other-than-temporary
impairments:
Other-than
temporary
Amortized cost basis impairment
before other-than- recognized
temporary impairment in loss Fair value

(OTTI recognized in the quarter ending March 31, 2012)

Present value of

Cash flows is less than

Amortized cost $18,643,038 $808,352 $15,304,607
(OTTI recognized in the quarter ending June 30, 2012)

Present value of

Cash flows is less than

Amortized cost $15,169,325 $603,099 $10,201,958
(OTTI recognized in the quarter ending September 30, 2012)

Present value of

Cash flows is less than

Amortized cost $7,998,844 $754,973 $7,510,481

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
55275RAD4 $13,265,552 $ 8,172,656 $ 5,092,896 $ 8,172,656 $ 5,142,033 Q3 -2009
36242DKV4 4,012,012 3,627,657 384,555 3,627,657 2,903,581 Q3 -2009
576455AC3 13,881,639 10,286,719 3,594,920 10,286,719 5,247,888 Q3 -2009
57643LRK4 14,218,359 8,906,250 5,312,109 8,906,250 7,224,803 Q3 -2009
76110WUP9 639,406 602,541 36,866 602,541 255,240 Q3 -2009
92977YBR1 6,396,631 6,344,953 51,678 6,344,953 5,432,772 Q4 - 2009
36242DKV4 3,382,872 3,063,197 319,675 3,063,197 2,750,007 Q4 — 2009
567455AC3 10,400,100 10,218,750 181,350 10,218,750 5,533,089 Q4 — 2009
57643LRK4 8,512,704 8,231,841 280,863 8,231,841 7,465,111 Q4 — 2009
46630GBC8 4,726,240 4,660,518 65,722 4,660,518 4,596,507 Q4 - 2009
76110WUP9 592,628 572,634 19,995 572,634 204,326 Q4 - 2009
55275RAD4 8,413,500 7,988,475 425,025 7,988,475 6,037,545 Q1 -2010
576455AC3 10,329,600 9,333,375 996,225 9,333,375 6,523,815 Q1-2010
57643LRK4 7,812,350 7,699,281 113,070 7,699,281 7,242,443 Q1 -2010
76110WUP9 548,372 436,317 112,055 436,317 200,765 Q1 -2010
05949QAW5 17,987,728 17,981,329 6,398 17,981,329 16,611,618 Q3 -2010
576455AC3 9,637,395 9,438,000 99,395 9,438,000 6,604,395 Q3-2010
55275RAD4 8,224,290 7,775,700 448,590 7,775,700 5,477,070 Q3 -2010
57643LRK4 6,599,004 6,504,187 94,818 6,504,187 6,245,589 Q3 -2010
55275RAD4 7,889,095 6,993,000 896,095 6,993,000 6,003,840 Q4 - 2010
05949QAWS5 16,373,110 16,372,806 303 16,372,806 15,632,705 Q4 - 2010
576455AC3 9,540,731 8,470,800 1,069,931 8,470,800 6,753,750 Q4 -2010
57643LRK4 6,355,945 6,144,456 211,489 6,144,456 6,331,259 Q4 - 2010
92977YBR1 5,080,156 4,986,837 93,319 4,986,837 4,950,464 Q1 -2011
576455AC3 8,550,207 8,402,550 147,657 8,402,550 6,091,620 Q1-2011
57643LRK4 6,009,672 5,533,223 476,449 5,533,223 5,805,474 Q1-2011
81377NAA2 4,183,873 3,887,070 296,802 3,887,070 4,145,553 Q1-2011
79549AXJ3 8,358,700 8,018,886 339,814 8,018,886 7,127,786 Q1-2011
05949QAW5 12,201,895 12,188,259 13,636 12,188,259 12,081,240 Q2-2011
92977YBR1 4,952,944 4,735,914 217,031 4,735,914 4,962,526 Q2-2011
57643LRK4 5,356,686 5,220,520 136,166 5,220,520 4,616,928 Q2-2011
81377NAA2 3,794,622 3,368,849 425,773 3,368,849 3,050,154 Q2-2011
05948XBV2 1,236,219 1,202,668 33,552 1,202,668 1,194,041 Q2 -2011
05948XEB3 556,757 549,957 6,800 549,957 533,961 Q2-2011
576455AC3 8,582,675 8,440,500 142,175 8,440,500 5,216,910 Q3-2011
57643LRK4 4,977,283 4,753,065 224,218 4,753,065 3,605,516 Q3-2011
81377NAA2 3,178,762 3,042,534 136,228 3,042,534 2,383,485 Q3 -2011
05948XBV2 1,192,824 1,192,112 712 1,192,112 1,133,561 Q3 -2011
05949QAWS5 8,838,193 8,817,133 21,060 8,817,133 8,604,674 Q4 -2011
92977YBR1 4,363,539 4,337,798 25,741 4,337,798 4,079,945 Q4 -2011
81377NAA2 2,844,924 2,706,875 138,049 2,706,875 2,439,286 Q4 -2011
55275RAD4 6,981,292 6,776,716 204,576 6,776,716 4,690,118 Q1 -2012
92977YBR1 4,295,912 4,224,178 71,734 4,224,178 4,427,982 Q1 -2012
57643LRK4 4,510,481 4,282,883 227,598 4,282,883 3,460,614 Q1 -2012
81377NAA2 2,650,183 2,356,899 293,284 2,235,899 2,516,908 Q1-2012
939336PC1 205,171 194,011 11,160 194,011 208,984 Q1-2012
55275RAD4 6,630,810 6,337,885 252,925 6,337,885 5,551,740 Q2-2012
576455AC3 8,538,515 8,188,341 350,174 8,188,341 4,650,218 Q2 -2012
576455AC3 7,998,844 7,243,871 754,973 7,243,871 7,510,481 Q3 -2012
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Statement for September 30, 2012 of the TRAVEL ERS CASUALTY AND SURETY COMPANY

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 September 30, 2012  Fair Value Losses Fair Value Losses Fair Value Losses
Loan-backed and
Structured securities $ 258,482 $5,678 $ 17,561,277 $ 660,037 $17,819,759 $ 665,715

E. Repurchase Agreements:
No significant change.
F. Real Estate:
No significant change.
G. Investments in Low-Income Housing Tax Credits (LIHTC):

No significant change.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

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

No significant change.

Note 11 - Debt

No significant change.

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

No significant change.

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

Through September 30, 2012, the Company paid dividends totaling $405 million to its parent company, Travelers Insurance Group Holdings Inc. as

follows:

(in thousands) Ordinary Extraordinary Total
March 20 $ - $ - $ -
June 20 - 150,000 150,000
September 20 105,000 150,000 255,000

Note 14 - Contingencies

No significant change.

Note 15 - L eases

No significant change.

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

No significant change.
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Statement for September 30, 2012 of the TRAVEL ERS CASUALTY AND SURETY COMPANY

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.

A. (1) Assets measured and reported at fair value as of September 30, 2012:

Description Level 1 Level 2 Level 3 Total
Bonds
Industrial and miscellaneous $ 100,000 13,425,123 - $ 13,525,123
Preferred stock
Redeemable preferred stock 31,718,750 - - 31,718,750
Non-redeemable preferred stock 1,979,146 - - 1,979,146
Total preferred stock 33,697,896 - - 33,697,896
Total assets at fair value $ 33,797,896 13,425,123 - $ 47,223,019

There were no significant transfers between level 1 and level 2.
(2) Not applicable.
(3) Not applicable.

(4) Bonds and preferred stocks were carried at fair value under the lower of cost or market requirement. These securities were generally priced
by the SVO or by a third party organization.

(5) Not applicable.
B. Not applicable.

C. The following tables provide the aggregate fair value and reported aggregate admitted asset value by type of financial instrument; and the
hierarchy level in which the fair values fall.

(At September 30, 2012) Aggregate Admitted Level 1 Level 2 Level 3
Description fair value assets
Short term bonds $ 92,300,252 92,300,252 38,291,838 54,008,414 $ -
Long term bonds 9,688,265,630 8,886,261,868 417,045,584 9,262,627,054 8,592,992
Preferred stock 36,512,057 35,542,391 36,512,057 - -
(At December 31, 2011) Aggregate Admitted Level 1 Level 2 Level 3
Description fair value assets
Short term bonds $ 178,326,195 178,326,195 127,745,573 42,786,860 $ 7,793,762
Long term bonds 9,551,522,802 8,896,745,928 469,637,116 9,070,876,787 11,008,899
Preferred stock 35,891,777 34,908,586 35,891,777 - -

D. Not Practicable to Estimate Fair Value

(At September 30, 2012) Carrying Effective Interest Maturity
Description Value Rate Date
Mortgage Loans
Brooklyn, NY $ 16,637 9.5% 11/30/13

It is not practicable for the Company to estimate the fair value of this mortgage loan. The Company feels that obtaining a fair value would not be
cost effective due to the nature of the loan and in order to obtain a fair value, the Company would have to re-underwrite the loan.
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Statement for September 30, 2012 of the TRAVEL ERS CASUALTY AND SURETY COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 21 — Other Items

No significant change.

Note 22 — Events Subsequent

Type Il — Non-recognized Subsequent Events

Subsequent Events have been considered through November 12 for the Quarterly Statement issued on November 13, 2012.

The Company has incurred losses as a result of Storm Sandy which on October 29 and 30 caused considerable damage along the U.S. East Coast,
primarily impacting the Mid-Atlantic and Northeast states. Due to the fact that Storm Sandy is very recent, the extended period of restoration, and

inaccessibility of many areas affected by the storm, the Company does not yet have a reliable estimate of storm losses but expects that the losses
may be material to the Company’s 2012 net income, but not the Company’s surplus as regards policyholders.

Note 23 - Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

During the period from January 1, 2012 to September 30, 2012, the prior year-end total loss and loss adjustment expense reserves developed
favorably by $115,342,000, resulting from better than expected loss and DCC development primarily in the special property, other liability —
occurrence, workers’ compensation, homeowners, automobile physical damage, and other liability — claims made lines, and from lower estimates
for adjusting and other expenses, partially offset by loss and DCC deterioration primarily in the products liability — occurrence, commercial
automobile liability, and personal automobile liability lines.

The improvement in the special property line was concentrated in accident year 2011, driven by better than expected development for catastrophe
and non-catastrophe weather-related claims, in accident years 2008 — 2010, reflecting higher than expected salvage and subrogation recoveries,
and in accident year 2005, resulting from favorable claim resolutions. The improvement in the other liability — occurrence line was concentrated in
the excess coverages for accident years 2002 - 2010 and reflected more favorable legal and judicial environments than the Company expected.
Also contributing to the improvement was a reclassification of IBNR to products liability — occurrence. This improvement was partially offset by
unfavorable development in asbestos and environmental reserves for “Prior” accident years. The improvement in the workers’ compensation line
was concentrated in accident years 2008 and prior, and reflected better than expected frequency and severity of lifetime medical claims, higher than
expected managed care savings, and better than expected development. The improvement in the homeowners line was concentrated in accident
year 2011, driven by better than expected development for catastrophe and non-catastrophe weather-related claims, and in accident years 2008 —
2010, reflecting higher than expected salvage and subrogation recoveries. The improvement in the automobile physical damage line was
concentrated in accident years 2007 — 2011, driven by better than expected development for weather-related claims in accident year 2011, and by
better than expected salvage and subrogation recoveries for accident years 2007 — 2010. The improvement in the other liability — claims made line
was concentrated in accident years 2009 and prior, reflecting more favorable legal and judicial environments than the Company expected, partially
offset by unfavorable development for accident year 2010. Lastly, the improvement in adjusting and other expense reserves was driven by
improvement in the underlying loss and DCC reserves and by the allocation of adjusting and other expense reserves by year as disclosed in the
Schedule P Interrogatories of the Company.

The deterioration in the products liability — occurrence line was primarily caused by unfavorable development in asbestos reserves and by a
reclassification of IBNR from the other liability — occurrence line. The deterioration in the commercial automobile liability line was driven by worse
than expected frequency for the 2011 accident year as well as higher than expected bodily injury severity for accident years 2010 and 2011. The
private passenger automobile liability line also developed unfavorably for accident year 2011, driven by higher than expected bodily injury severity.
The combined deterioration in automobile liability accounted for almost all of the overall unfavorable loss and DCC development for accident year
2011, which was partially offset by favorable adjusting and other expense reserve development.

The remaining changes are generally the result of ongoing analyses of recent loss data and trends. A portion of the change from prior year effects
relates to retrospectively rated policies, and these policies are subject to premium adjustments.

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.
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NOTES TO FINANCIAL STATEMENTS

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. No significant change.

B. Not applicable.
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2.1

2.2

41

42

6.1

6.2

6.3

6.4

6.5

6.6

71

7.2

8.1

8.2

8.3

8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

required by the Model Act? Yes[X] No[ ]
If yes, has the report been filed with the domiciliary state? Yes [X] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ] No[X]

Ifyes, dateof change: s

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

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No [ X]

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

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

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

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

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.........coevneee.

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). 3141201 o

By what department or departments?
Connecticut

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

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ ] No [X]

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

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

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

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

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(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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9.31

10.1

10.2

111

1.2

141

14.2

15.1

15.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

PART 1 - FINANCIAL

17.2 I no, list exceptions:

Q07.1

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes [ X] No[ 1]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 0
PART 1 - INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ | No [ X]
If yes, give full and complete information relating thereto:
. Amount of real estate and mortgages held in other invested assets in Schedule BA: G 0
. Amount of real estate and mortgages held in short-term investments: G 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes [ X] No[ ]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 $ e 0 $
14.22 S 0 $
14.23 $ ....2,930,839,753 $
14.24 S 0 $ .
14.25 Mortgage Loans on Real Estate $ .. .0 LS
14.26 All Other. $ ....17,679,986 $ .. .18,672,638
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26).............. $ ... 2,948,519,739 $ .3,375,670,846
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @boVe..........c.ccovvvevveevrvecrerereeernns G 0 LSRN 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
If no, attach a description with this statement.
. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[ | No[X]
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)
UBS 1North Wacker 31st Fl, Chicago, IL 60606 Futures Account Agreements
16.3  Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No[X]
16.4  |If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
N/A
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ 1]
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3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

GENERAL INTERROGATORIES (continued)

PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change?

If yes, attach an explanation.

PART 2

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

Yes[ ] No[X] NAT[ ]

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 tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of "tabular reserves,") discounted at a rate of interest greater
than zero? Yes[X] No[ ]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid

Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
Other liability-occurrence | ............ 0.0 | 5.000 % ....25,848,659 | ...25,848,659 | ..o | 0 [ 148,721 | ......... 148,721
Total. o oesreeieisesssiienenes | e XXXooo e XXX oooeeae ....25,848,659 | ...25,848,659 | ..o | o0 [ 148,721 | ......... 148,721
Operating Percentages:
5.1 A&H loss percent 0.0%
5.2 A&H cost containment percent 0.0 %
5.3 A&H expense percent excluding cost containment expenses 0.0%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
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Statement for September 30, 2012 of the

TRAVELERS CASUALTY AND SURETY COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5
NAIC Federal Is Insurer
Company ID Domiciliary Authorized?

Code Number Name of Reinsurer Jurisdiction (YES or NO)

NONE

Qo9




Statement for September 30, 2012 of the TRAVELERS CASUALTY AND SURETY COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year PriorSYear Curre:t Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........ccccovvnminririniinnens AL ... L 2,520,965 1,969,584 | ....cocovvvvnnen 2,239,606 | ...oocorvrennes 51,502,289
2. Alaska.... AK ... L ...249,123 174,430 08,159 | 909,378
3. ANZONA.. e AZ|.... L 2,388,918 1,032,380 607,216 14,149,235
4. Arkansas........oninenen. AR]...... L 1,135,139 | oo 941,209 | .o 635,759 | oo 13,381,533 | o 14,511,443
5. California.......ccooceveeereeererneiins CAl...... [N IO 3,970,456 | ...vvvoeiennee 10,061,760 | ..covvvrennee. 28,485,946 | .......coeoene. 32,640,279 | ..ccovvvnneee 171,365,429 | ..o 195,756,581
6. Colorado.......ccoeurmrermiirnrirniinnes CO|....... Lo | s 844,808 | ..cocoovvreerinne 1,405,520 | .oovvvvveniinnn 715192 | oo 538,174 | v 10,269,541 | coovvvverrnne 11,455,838
7. Connecticut..........oouvnrvrirennen. CT|.e [T IR 10,259,166 | ...cceovvvnee. 10,383,347 | v 28,681,111 [ oo 18,094,875 | ............. 252,911,103 | ..ovveennee 269,232,158
8. Delaware.......cccccoomermerniirneinnees DE[...... [N PP 61,260 [ oo 99,647 [ oo 637,485 | oo 595,406 | ...cooucvrnnene 32,716,267 | .coovveerennee 39,350,563
9. District of Columbia................. DC|..... Lo | e 1,775,255 | oo 2,304,899 | ..ooorrrierinene 661,136 | ..cereereirennnes 415451 | oo 21,172,535 | oo 21,552,376
10, Florida.......oocovevrernerirciircineiene FL]...... [T ISR 12,312,304 | ..covvvvrnnee. 14,074,144 | oo 8,743,839 | oo 9,469,450 | ..o 129,749,840 | .............. 132,344,491
11, GEOrGia....cvveeeeereereerreineiees GA|...... Lo | e 5,507,387 | covvreririrennnnd 6,319,525 | .o 3,006,035 | ..vveririnne 4,340,818 | ..ccoovvrrnne 42,268,724 | ..o 43,719,678
12, HaWali...oooeeeeeeeeeeeeins HI....... L 1,314,251 | oo 285,512 | e 200,077 | v 328,187 | oo 1,678,756
13, 1daho.....ccccovevvcrncrncnncrncnnen D [ e [N IO 897,763 551,203 | ... .471,600 ....6,607,958
14, [lNOIS.......ovveeerrerreieeenersennenndl L [ L 7,805,362 3517192 | v 3,089,575 45,974,659
15, Indiana......ccocovvvmernennenneennndN [ i L 2,747,511 2,481,299 1,276,220 17,290,587
16, 1OWa...oiececcncnee A L ..2,912,913 2,120,279 2,886,445 ...1,698,769 12,642,527
17, Kansas.......ovenennennene KS [ i, L 6,182,761 4,097,728 2,464,574 1,991,389 21,761,445
18, Kentucky.....oooveeveeneeneernecnne KY [ i Lo | e 1,473,638 | oo 1,612,120 | oo 1,546,522 | ...oovvvririnns 973,334 | oo 26,143,350
19.  Louisiana..........cccooererrrmreen LA [ oo, Loeveees | e 4,481,307 | oo 3,869,653 | ..oovvrriiinnn 2,136,834 | oo 3,183,298 | ..ovvrerinnns 80,320,025
20. Maine.....cccouermeinernernrinnenn ME | i [ISSURTOON ISP 452,151 | oo 588,964 | ...covvvviirinnnes 721,435 | i 629,658 | ..cvvrcviene 19,559,215
21. Maryland........c.ccooooevrverrienee. MD | .o Loevooes | e 711494 | 5,212,666 | ..cocoovrrrrnanes 3,593,577 | covevveverin 7,765,045 | ..o 73,767,148 | ................ 62,660,422
22. Massachusetts.........ccccoee. MA | ... [N ISP 17,442,469 | ....oooevvenee. 16,476,892 | oo 8,303,756 | ..oovvvrrnens 10,117,125 | oo, 145,003,057 | ....oevvnee. 150,385,751
23, Michigan........ccccoovmvvmrvereenee ML (NSO ISP 2,263,641 | oovvevrerne, 1,180,607 | .ovovvverrrees 5,507,182 | cvevvverierinnn 3,344,546 | .............. 280,028,311 | ..o 353,442,968
24, Minnesota.........cccccvevverrenen. MN | i Loeeroees | e 4,538,290 | .covoovvrrinne 2,636,298 | ..oovvvrrrinnes 2,934,401 | oo 2,837,551 | coovvvrrnns 35,235,131 [ covververinnne 35,162,562
25, MisSISSIPPi....vrvrrrrrrererrerinencMS | e Lo | e 2,872,418 | oo 2,020,262 | c.ovvrrrrrinnns 1,011,911 | oo 965,960 | ..oovvevennen. 11,995,105 | coovvvvrrnnes 12,420,083
26.  MiSSOUT.....cccovrverrrrrerrenennn MO | Loeeroees | e, 2,691,829 | oo 3,066,962 | ..ccovrrrnnne 3,309,291 | cveveririnne 2,802,646 | ...coovvrenen. 33,639,808 | ....ccoovenee 35,578,674
27. Montana........cccccoeeverrnrrnneenc MT | [ISSURTOON IO 364,117 | oo 395,608 | .ooveririninnne 157,421 [ oo 100,715 [ oo 2,717,393 | oo 2,924,166
28. Nebraska.........ccccoerrmrvereeen NE | Loeeroees | e, 2,056,904 | ...covvverrnne 1,360,319 | oo 1,379,224 | ..o 1,138,082 | .....cevveee. 12,970,204 | ..covvvvrnnee. 13,092,202
29. Nevada......ccoomrevmrcrmrcrnrernen NV | [N ISP 1,639,016 [ ..oovverrrirne. 732,216 | oo 769,573 | ovvveveerieri 307,256 | .coovverierinne 2,498,938 | .covvvrirerinn 2,304,000
30. New Hampshire............c......NH| ....... L 773,645 ...493,704 536,848 | ... 433,932 | 17,261,135 ...28,828,739
31, New Jersey.....coevmevmrrennene. NJ | oo L 388,123 2,321,445 5,129,807 | ..oovverirrennn 4,895,609 | .............. 203,504,111 240,356,336
32, New Mexico........ccoconrvnrrennee NM| ... Lo | e 916,001 | oo 402,702 | oo 428,789 | oo 272,601 | oo 4,935,875 | oo 5,219,942
33, New YOrK.....ooooeoerrerieneenn NY [ [N ISP 21,490,477 | oo 19,930,843 | coovvervnne. 19,129,035 | .oovvvrrernns 42,586,221 | ............. 357,189,681 | ..ccvvvvnne 367,052,099
34.  North Carolina..........ccc.coe.......NC | ....... [N ISP 4,330,880 | .ooovririnnns 515471 | v 2,993,796 | .coovverrinne 2,660,122 | .oovverinnns 40,602,714 | coovvvne 41,773,158
35.  North Dakota.........ccccoevereeeee . ND | oo Lo | e 30,132 [ e 33,879 | oo (X)) I (1,034) [ oo 118,312 [ o 156,183
36. ONi0...coosvererrerereisrineen . OH [ESSTOON EOTT TT844T | v 716,271 | o 2,235,925 | cooverinnn 4,419,130 [ .o 225,390,981 | ..coovenece 236,303,519
37.  Oklahoma.........ccccoovrmrirnrrnn. OK | oo [T ISP 1,066,094 [ ..oovvorvrnnen. 848,856 | ..oovvvririnne 225,671 | v 327,798 | oo 10,642,618 | ..covvvvrrnne. 11,361,381
38, Oregon......ccoceemeeensrnnrnnnennn. OR [ i [N IO 1,659,599 | .ooovvviinne. 1,227,161 | oo 621,793 | oo 190,997 | .o 11,503,299 | oo 11,980,989
39. Pennsylvania...........cccooeenn . PA | ..o Lo | e 12,833,937 | v 6,158,112 | oo 12,266,758 | ...ovovvrenne. 15,292,527 | c.ovvvunnne. 239,545,075 | .............. 267,611,270
40. Rhode Island.........cccccoseennee. Rl e [ISSOTOON IO 631,194 | oo 638,209 | ..ooovovriinnne 1,106,947 | ..o 1,478,008 | ..ccovvvvnveen. 36,095,954 | ....ccooovvenne 40,087,442
41. South Carolina...........ccc.cee.....SC| ... [T ISP 1,895,809 | .coovvvvrenne. 1,984,937 | oo 887,138 | v 694,009 | .oovovrrenn. 16,510,078 | coovvverrrnee. 17,567,967
42.  South Dakota.........cccccoevreeeeee.SD | e [ ISR IO 190,883 | .ooooveeeeiirnns 236,279 | oo 131,103 [ oo 284,055 | oo 1,227,854 | oo 1,426,185
43. Tennessee........covmeveeenmene IN | i L 10,443,118 | v 8,825,517 | oo 5,005,464 | ...c.cooveennc 6,118,246 | ......ccoene. 60,565,704 | .....coovvenne 62,619,792
VYIS -V T- TN . § ISV L .39,833,290 | . ..27,968,569 | .... 5,676,872 | ... ..2,891,439 ...135,848,299 | . .129,839,255
45, Utah..coooonneenlUT Lo | s 902,500 | .vvereerieenenad 633,649 | oo 486,205 | ..oooverririnns 596,519 | oo 6,456,571 | .ovvvrirninn 3,727,004
46.  Vermont.........cooovevnrvnrrnecennn VT | i [N ISP 1,287,857 [ oo 818,653 | .ovvvrerieinnnd 674,766 | ..o 492,875 | oo 5,946,952 | ..o 7,335,940
47. \Virginia.. VAL L 24,152,793 | . 24,472,510 10,927,244 13,493,655 | ...... ..55,797,840 ...66,776,591
48.  Washington.........c.cccccovirniennce. WA[...... [N IO 655,369 | .ooveerrieinns 861,949 13,059,403
49.  West Virginia........ccccoevervreeen. WV ....... [T ISP 1,929,513 [ oo 483,492 | oo 995,582 | 694,571 | 20,557,300 | e 21,854,994
50.  WIiSCONSIN......orvvrvrrririeriennne WI....... [T ISP 3,825,291 | v 3,661,277 | .cvvvvvvene. 4,186,666 | .................5,837,091 | ............... 44,107,065 | ................ 45,248,170
51, Wyoming......cocovevenevenerenerennens WY |...... Lo | e 20,940 [ oo 29,270 [ covvvvnrrrireeenn 16,725 | e 17,049 [ 294172 | e 329,700
52.  American Samoa..........c....... AS ... ISP DO (01 RN 0 [0 |0 [0 | 0
53, GUAM..coieiens GU]....... [T IO 20,047 [ oo 412,940 | ..oovvvenrnnnninnrieeend0 |0 [0 | 0
54.  Puerto RiCO.......cccourrrvrreriinens PRI...... [OOSR 3,533,666 | ..oovvrrirenn 4937484 | oo 5,251 | i 1,044.317 | e 688,775 [ 1,640,669
55.  US Virgin Islands..........cccccouuunnee VI|....... [ESSURTOON EOTT 138,606 | ..oovvverevrerrnens 136,853 [ ..oveverrernernernerneennd0 |0 [0 | 0
56. Northern Mariana Islands......MP {....... Nucrers [ (U1 OO 0 [ om0 [0 0 | 0
57. Canada......commmrnneinneennens CNJ...... Nuiriee [ (01 O 0 [0 |0 [0 | 0
58. Aggregate Other Alien............. (O 0.0, S [P 1,217,512 [ o, 110,901 [ .o 10,000 [0 i | i, 10,001
59.  TotalS....couwrirriiniisiiseiseisrinnens (@)....54 [ 248,272,402 | .............. 217,294,499 | .............194,209,961 | .............221,755,748 | ...........3,075,995,549 | .......... 3,318,438,329
DETAILS OF W
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 [ 1,217,512 [ i, 110,901 | oo, 10,000 | .o 0 [ (1 P 10,001
(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.
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Statement for September 30, 2012 of the TRAVEL ERS CASUALTY AND SURETY COMPANY

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

The Travelers Companies, Inc.
. St. Paul Fire and Marine Insurance Company (24767) *
...... St. Paul Mercury Insurance Company (24791) *
...... St. Paul Guardian Insurance Company (24775) *
...... St. Paul Fire and Casualty Insurance Company (40967) *
...... St. Paul Surplus Lines Insurance Company (30481) *
...... Athena Assurance Company (41769) *
...... St. Paul Medical Liability Insurance Company (41750) *
...... Northbrook Holdings, Inc.
......... Discover Property & Casualty Insurance Company (36463) *
......... St. Paul Protective Insurance Company (19224) *
...... Discover Specialty Insurance Company (10213) *
...... United States Fidelity and Guaranty Company (25887) *
......... Fidelity and Guaranty Insurance Underwriters, Inc. (25879) *
......... Fidelity and Guaranty Insurance Company (35386) *
......... Laurel Village Fidelity Realty, Inc.
. Laurel Village Joint VVenture Partnership (50%)
. Laurel Village | Limited Partnership (99%)
... Laurel Village Il Limited Partnership (99%)
... Laure Village 1l Limited Partnership (99%)
... Laure Village IV Limited Partnership (99%)
... Laurel Village Tower A Limited Partnership (99%)
... Laurel Village Tower B Limited Partnership (99%)
. Laurel Village Tower C Limited Partnership (99%)
e e Laurel Village Swinford Limited Partnership (99%)
......... USF&G Retail Associates GP, Inc.
USF& G/Fidelity Retail Associates Limited Partnership (1%)
......... USF&G/FideIity Retail Associates Limited Partnership (83.95%)
......... BMR Sports Properties, Inc.
et wee «. ... Black Mountain Ranch Limited Partnership (1%)
...... Black Mountain Ranch Limited Partnership (85%)
...... MMI Capital Trust |
...... Promenade Partners, LLC
...... USF& G Capital |
...... USF& G Capital 11
...... 350 Market Street, LLC
...... UA Combined Investment Company Limited (67%)
......... Jago Dedicated Limited (88.9%)
Jago Capital Limited
...... Jago Dedl cated Limited (11.1%)
...... MFCM Limited
...... Travelers Special Services Limited
...... Y onkers Financing Corp.
...... Castle Pines Fidelity Redlty, Inc.
......... Castle Pines Fidelity Associates Limited Partnership (1%)
vee eee ... ... Fidelity Castle Pines Limited Partnership (50%)
...... Castle Pines Fidelity Associates Limited Partnership (99%)

Notes:
* Denotes affiliated insurer

Unless otherwise stated, subsidiaries listed above are 100% owned by respective parent

Minnesota
Connecticut
Connecticut
Connecticut
Wisconsin
Delaware
Connecticut
Connecticut
Delaware
Illinois

Illinois

Illinois
Connecticut
Wisconsin

lowa

Maryland
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Maryland
Maryland
Maryland
Maryland
Maryland
Maryland
Delaware
Delaware
Delaware
Delaware
Delaware

United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Delaware
Maryland
Maryland
Maryland
Maryland

41-0518860
41-0406690
41-0881659
41-0963301
41-1419276
41-1230819
41-1435765
41-1435766
51-0375653
36-2999370
36-2542404
52-1925132
52-0515280
52-0616768
42-1091525
52-1551225
41-1616702
41-1542260
41-1542261
41-1542263
41-1542264
41-1542266
41-1593312
41-1542267
41-1542255
52-1704255
52-1704256
52-1704256
52-1852190
52-1573778
52-1573778
52-2073764
41-0406690
52-1953822
52-2044075
41-0406690

20-3033027
52-1735211
52-1735213
52-1631820
52-1735213

...... English Turn Fidelity Realty, Inc.

......... English Turn Limited Partnership (99%)

......... Fidelity English Turn Club General Partnership (99%)
...... English Turn Limited Partnership (1%)

...... English Turn Realty Management, Inc.

. Fiddlity English Turn Club General Partnership (1%)

... Camperdown Corporation
... SPC Insurance Agency, Inc.
... Aprilgrange Limited
... F&GU.K. Underwriters Limited
... Travelers Underwriting Agency Limited
... Travelers Syndicate Management Limited
...... Travelers Asia Pte. Ltd.
... St. Paul Surety Europe Limited
.. Travelers Corporate Trustee Ltd.
... Travelers London Limited
...... Solicitors Professional Indemnity Limited (49%)
... St. Paul London Properties, Inc.
... TCI Global Services, Inc.
... Travelers Management Limited
... Travelers Insurance Company Limited *
...... Travelers Professional Risks Limited
... Travelers Property Casualty Corp.
...... Constitution Plaza, Inc.
...... Travelers Insurance Group Holdings Inc.
......... The Standard Fire Insurance Company (19070) *

. Standard Fire Properties, LLC
... ... Bayhill Restaurant Il Associates (50%)
... Standard Fire UK Investments, LLC

. The Automobile Insurance Company of Hartford, Connecticut (19062) *
... ... Auto Hartford Investments, LLC
... Travelers Personal Security Insurance Company (36145) *
... Travelers Property Casualty Insurance Company (36161) *
... Travelers Personal Insurance Company (38130) *
... Travelers TexasMGA, Inc.

. Oregon Evergreen Investor |, LLC

. Lone Rock Timber Investments |, LLC (75%)

......... Travelers (Bermuda) Limited *

......... Travelers LIoyds Management Company
......... TPC Investments Inc.

......... Travelers Casualty and Surety Company (19038) *

. Farmington Casualty Company (41483) *
. Travelers Insurance Company of Canada *
. Coronation Insurance Company, Ltd. *
. Travelers Casualty and Surety Company of America (31194) *
. Travelers Brazil Holding, LLC
. TravelersBrazil Acquisition LLC

Maryland
Maryland
Maryland
Maryland
Maryland
Maryland
Delaware
Minnesota
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Singapore
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Minnesota
Delaware
United Kingdom
United Kingdom
United Kingdom
Connecticut
Connecticut
Delaware
Connecticut
Delaware
Cdlifornia
Delaware
Connecticut
Delaware
Connecticut
Connecticut
Connecticut
Texas

Delaware
Delaware
Bermuda

Texas
Connecticut
Connecticut
Connecticut
Canada

Canada
Connecticut
Delaware
Delaware

52-1466734
59-2635727
59-2709441
59-2635727
52-1715225
59-2709441
41-1762781
41-1888760

41-1880024
52-1965525

AA-1121375

06-1008174
06-0566030
06-1445591
06-6033509
06-6033509
94-3097171
06-6033509
06-0848755
06-0848755
06-1286264
06-1286274
36-3703200
27-4469564
06-6033509
61-1639956
98-0190863
20-4312440
06-1534005
06-6033504
06-1067463

06-0907370
06-0907370
06-0907370
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. ... J. Maucdli Participagdes em Seguros e Resseguros S.A. (“Holdco”) (43.4%) Brazil et eue v ... TravCo Insurance Company (28188) * Connecticut 35-1838077

. J. Malucelli Resseguradora S.A. * Brazil vet vee «e. ... TINDY Foreign, Inc Delaware 20-4403403

vee we ... J Malucelli Controle de Riscos Ltda. (0.01%) Brazil vee vee weo ... Travelers Commercia Casualty Company (40282) * Connecticut 95-3634110

. ... J.Maluceli Seguradora S.A. * Brazil et eur v ... Travelers Digtribution Alliance, Inc. Delaware 62-1657094

.o wo. ... J.Maucdli Controle de Riscos Ltda. (99.99%) Brazil vev eee v ... TravelersTLD, LLC Delaware 06-0566050

vie e wee v o J- Malucelli Seguros SA. * Brazil et vee «e. ... TheTravelers Home and Marine Insurance Company (27998) * Connecticut 35-1838079

... Travelers Casualty Insurance Company of America (19046) * Connecticut 06-0876835 et eue wee ... TheTravelers Lloyds Insurance Company (41262) * Texas 76-0002592

... Travelers Casuaty Company of Connecticut (36170) * Connecticut 06-1286266 vee wee veo ... TravelersMarine, LLC Delaware 06-0566050
... Travelers Casuaty UK Investments LLC Delaware 06-6033504
... Travelers Commercial Insurance Company (36137) * Connecticut 06-1286268
... Travelers Excess and Surplus Lines Company (29696) * Connecticut 06-1203698
. ... ... TravelersLloyds of Texas Insurance Company (41564) * Texas 75-1732040
cev eee eee ... Travelers MGA, Inc. Texas 75-2676034
......... The Travelers Indemnity Company (25658) * Connecticut 06-0566050
oo e weo ... Arch Street North LLC Delaware 06-0566050
... The Charter Oak Fire Insurance Company (25615) * Connecticut 06-0291290
... Countersignature Agency, Inc. Florida 06-1345091
... First Horidian Auto and Home Insurance Company (10647) * Florida 59-3372141
... First Trenton Indemnity Company (29930) * Connecticut 22-3129711
... Gulf Underwriters Insurance Company (42811) * Connecticut 56-1371361
... Select Insurance Company (22233) * Texas 75-6013697

... Gulf Underwriting Limited * United Kingdom
... Travelers Casualty and Surety Company of Europe, Limited * United Kingdom

... Commercia Guaranty Insurance Company (38385) * Delaware 75-1679830
... Crystal Brook, LLC Delaware 06-0566050
... ... Durham Holding, LLC Delaware 06-0566050
... Sutton Holdco, LLC Delaware 06-0566050
... ... Cadet Limited, LLC Delaware 06-0566050
... Arrowhead Company, LLC Delaware 06-0566050
... ... Eastern Asset, LLC Delaware 06-0566050
... Jupiter Holdings, Inc. Minnesota 41-1769846
. ... American Equity Insurance Company (43117) * Arizona 86-0703220
... ... American Equity Specialty Insurance Company (10819) * Connecticut 86-0868106
. Northland Insurance Company (24015) * Connecticut 41-6009967
. ... Northfield Insurance Company (27987) * lowa 41-0983992
.. ... Northland Casualty Company (24031) * Connecticut 94-6051964
... ... Northland Risk Management Services, Inc. Minnesota 41-1720288
... Travelers Indemnity U.K. Investments LLC Connecticut 06-0566050
... TPC UK. InvestmentsLLC Delaware 06-0566050
... The Phoenix Insurance Company (25623) * Connecticut 06-0303275
... ... TheTravelers Indemnity Company of America (25666) * Connecticut 58-6020487
... ... TheTravelers Indemnity Company of Connecticut (25682) * Connecticut 06-0336212
... ... Travelers Property Casualty Company of America (25674) * Connecticut 36-2719165
... ... Congtitution State Services, LLC Delaware 06-1501229
«.. ... Phoenix UK InvestmentsLLC Delaware 06-0303275
. The Premier Insurance Company of Massachusetts (12850) * Massachusetts 04-3175569

Notes:
* Denotes affiliated insurer
Unless otherwise stated, subsidiaries listed above are 100% owned by respective parent
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1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
3548...... The Travelers Companies, Inc......... 00000...... 41-0518860 | ........covvvee 0000086312|NYSE................. The Travelers Companies, INC.........coovvivrvrereinnens MN............ [0 PR U TR 0.000 [ v erererens | e
3548...... The Travelers Companies, Inc......... 24767...... 41-0406690 | ....ovovveeerenrs | e [ e St. Paul Fire and Marine Insurance Company......... CToe. A The Travelers Companies, INC........cccovevrereenenes O/BIM.......coouvune. ...100.000 | The Travelers Companies, INC.........cocvvrevrrines | orvrrrennns
3548...... The Travelers Companies, Inc......... 24791...... 410881659 | ..o | rererierieienes | e St. Paul Mercury Insurance Company..................... (6 IO (A St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccocuevvrererens | crevrerenene
3548...... The Travelers Companies, Inc......... 24775...... 410963301 | ..o | e | e St. Paul Guardian Insurance Company................... CTuei. A St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccocuvevrererens | rvvrerenene
3548...... The Travelers Companies, Inc......... 40967...... 411419276 | oo | e [ e St. Paul Fire and Casualty Insurance Company...... Wl A St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC.........cccoerevrenes | revrerrenns
3548...... The Travelers Companies, Inc......... 30481...... 411230819 [ v | e | e St. Paul Surplus Lines Insurance Company............ DE......... A St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC..........cccccvveerirens | cerrirrinnnns
3548...... The Travelers Companies, Inc......... 41769...... 11435765 [ ..o | e | e Athena Assurance Company............ccoevereeeininns CToii A St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Compani€s, INC..........ccccvuerriries | cerrrrrinnns
3548...... The Travelers Companies, Inc......... 41750...... 411435766 | ..o | e [ e St. Paul Medical Liability Insurance Company........ (0 IS A St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC..........c.ccveveverei | corrrrrennns
3548...... The Travelers Companies, Inc......... 00000...... 51-0375653 | ...ecvvererrrrenn | verrererereirins [crrerresseneseenienns Northbrook Holdings, INC.......cccccevirieieriierieienne DE............ NIA...ccone. St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC.........cccoerevrriei | corvrrrennns
3548...... The Travelers Companies, Inc... 36-2999370 | ... . | Discover Property & Casualty Insurance Company. . | Northbrook Holdings, Inc. ...100.000 | The Travelers Companies, Inc...

3548...... The Travelers Companies, Inc. 36-2542404 St. Paul Protective Insurance Company.................. Northbrook Holdings, Inc ...100.000 | The Travelers Companies, INC...........cocevervveinnee

3548...... The Travelers Companies, Inc 52-1925132 Discover Specialty Insurance Company.................. St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc 52-0515280 United States Fidelity and Guaranty Company....... St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc......... 25879...... 52-0616768 | ...oveveeeeerens | erererrieirieies [ Fidelity and Guaranty Insurance Underwriters, Inc.. |WiI............. A United States Fidelity and Guaranty Company... ...100.000 | The Travelers Compani€s, INC..........cccccevvrrirens | cerrerrinnnns
3548...... The Travelers Companies, Inc......... 35386...... 42-1091525 | ..o | e | cereereresseeeenas Fidelity and Guaranty Insurance Company............. A A United States Fidelity and Guaranty Company... ...100.000 | The Travelers Compani€s, INC..........ccccevvvvriries | cerrerernnnns
3548...... The Travelers Companies, Inc......... 00000...... 52-1551225 | oo [ oo [ Laurel Village Fidelity Realty, INC..........cccovvrrrirnns MD............ NIA. .o United States Fidelity and Guaranty Company... ...100.000 | The Travelers Companies, INC..........c.ccvevevrriei | corrrrrennns
3548...... The Travelers Companies, Inc......... 00000...... 11616702 [ .o | eovereirieieieenes | eevveerennssesneieens Laurel Village Joint Venture Partnership................. MN....ccco.... NIA..cooe Laurel Village Fidelity Realty, InC.........cccccoeeveeeee | O/ | e 50.000 |The Travelers Companies, INC.........ccocerevrrnnnns 0100.....
3548...... The Travelers Companies, Inc......... 00000...... 41-1542260 | oo | e [ Laurel Village I Limited Partnership...........c.ccvevne.. MN...cooveee. NIA...oon. Laurel Village Joint Venture Partnership............. |O/M....ccccovvvvvcns | v 99.000 |The Travelers Compani€s, INC.......cocovveereenirans [ verviriinnnns
3548...... The Travelers Companies, Inc......... 00000...... A1-1542261 | oo | e | e Laurel Village Il Limited Partnership............c.cc....... MN....ovvnee. NIA .o Laurel Village Joint Venture Partnership............. [O/M....ccccoovevns | weene 99.000 |The Travelers Companies, INC..........ccocueveneerirens | rvrrerenene
3548...... The Travelers Companies, Inc......... 00000...... A1-1542263 | ..o | e | e Laurel Village Il Limited Partnership..............c....... MN....ovvnvee NIA .o Laurel Village Joint Venture Partnership............. [O/M....cccocovevns | oo 99.000 |The Travelers Compani€s, INC..........ccocueveneererns | rerrerenene
3548...... The Travelers Companies, Inc......... 00000...... 491542264 | oo | e [ Laurel Village IV Limited Partnership LY\ T NIA .. Laurel Village Joint Venture Partnership............. |O/M....cccovvvvvns | wene 99.000 |The Travelers Compani€s, INC.........cocveeuneenerens [ corririenenne
3548...... The Travelers Companies, Inc......... 00000...... 41-1542266 | ..o [ e [ Laurel Village Tower A Limited Partnership............ MN..ccoiene. NIA .. Laurel Village Joint Venture Partnership............. |O/M....ccccovvvvns | wone 99.000 |The Travelers Compani€s, INC.........cocvererreenirens [ corririrnnnns
3548...... The Travelers Companies, Inc......... 00000...... 411593312 [ o | e | e Laurel Village Tower B Limited Partnership............ MN............ NIA...coone Laurel Village Joint Venture Partnership............. |O/M....ccccoovvveeer | voa 99.000 | The Travelers Companies, INC..........cccovvevrreens | corvreernnn.
3548...... The Travelers Companies, Inc......... 00000...... 11542267 | oo | v | eveeree e Laurel Village Tower C Limited Partnership............ MN............ NIA. .o Laurel Village Joint Venture Partnership............. |O/M.....cccoovvviis | v 99.000 | The Travelers Companies, INC.........ccoovvevvvnns | corereerinns
3548...... The Travelers Companies, Inc......... 00000...... 41-1542255 Laurel Village Swinford Limited Partnership............ MN......c..... NIA. .o Laurel Village Joint Venture Partnership............. |O/M.....ccccoovvviir | v 99.000 |The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc 52-1704255 USF&G Retail Associates GP, Inc United States Fidelity and Guaranty Company... ...100.000 | The Travelers Companies, Inc.

USF&G/Fidelity Retail Associates Limited
3548...... The Travelers Companies, Inc......... 00000...... 521704256 | ... e | e Partnership MD............ NIA.....cc...... USF&G Retail Associates GP, Inc...................... OM..ooieiieiaes | e 1.000 | The Travelers Companies, INC.........cocoverrevrennn. 0101.....
USF&G/Fidelity Retail Associates Limited

3548...... The Travelers Companies, Inc......... 00000...... 52-1704256 | ..o | e [ Partnership MD............ NIA. .. United States Fidelity and Guaranty Company... |O.....ccccvvvvvrens | wenr 83.950 |The Travelers Companies, INC........c.cocvvereerenne 0101.....
3548...... The Travelers Companies, Inc......... 00000...... 521852190 | ..vovevcvcerens | e e BMR Sports Properties, INC.........cocovreereerreerenns MD............ NIA. .. United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Companies, INC.........c.coerreerenes | rvererrenns
3548...... The Travelers Companies, Inc......... 00000...... 52-1573TT8 | ..o | e [ Black Mountain Ranch Limited Partnership............ MD............ NIA BMR Sports Properties, INC..........coeverirrernenne OM.cooivninnn | v 1.000 | The Travelers Companies, INC.........c.cocvrreveenn. 0102.....

3548...... The Travelers Companies, Inc......... 00000...... 52-1573TT8 | oo | e [ Black Mountain Ranch Limited Partnership............ MD............ NIA. .o St. Paul Fire and Marine Insurance Company..... | O.....ccoecvvvivvncs | woe 85.000 | The Travelers Companies, INC.........cccovvuerrirenne 0102.....
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1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
3548...... The Travelers Companies, Inc......... 00000...... 52-2073764 | ....ovoeeecrs | e [ MMI Capital TrUSt L. ..o DE St. Paul Fire and Marine Insurance Company..... |O/M................... ...100.000 | The Travelers Companies, INC.........c.correurenes | reerernenns
3548...... The Travelers Companies, Inc......... 00000...... 410406690 | ....ovovviverriee | covereirieereieinns | cereerereseseeneieeas Promenade Partners, LLC............cccoveevirieiircinnns DE St. Paul Fire and Marine Insurance Company..... |O/M................... ...100.000 | The Travelers Compani€s, INC..........cccevrerriries | cerrrrrinnns
3548...... The Travelers Companies, Inc......... 00000...... 52-1953822 | ..o | oo [ USF&G Capital l......ccovrierieeieeceseens DE St. Paul Fire and Marine Insurance Company..... |O/M................... ...100.000 | The Travelers Compani€s, INC..........cccecvvvrrrins | cervrrernnns
3548...... The Travelers Companies, Inc......... 00000...... 52-2044075 | ..vvvvervrreieiens | e [ USF&G Capital lll.......ccorverriirerieiceeseenn DE St. Paul Fire and Marine Insurance Company..... |O/M................... ...100.000 | The Travelers Compani€s, INC.........ccccevrevriries | cerrerernnns
3548...... The Travelers Companies, Inc......... 00000...... 41-04068690 | ....ovovvevereres | e [ e 350 Market Street, LLC........ccooveveviereieicieienaes DE St. Paul Fire and Marine Insurance Company..... |O/M.................. ...100.000 | The Travelers Companies, INC.........cc.ccveverrrei | corvrrrennns

3548...... The Travelers Companies, Inc UA Combined Investment Company Limited ......... GB St. Paul Fire and Marine Insurance Company..... The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc Jago Dedicated Limited GB UA Combined Investment Company Limited....... The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc... . | Jago Capital Limited. .|GB.... Jago Dedicated Limited The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc Jago Dedicated Limited GB St. Paul Fire and Marine Insurance Company..... The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc MFCM Limited GB St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc......... . ... | Travelers Special Services Limited.. ... |GB.... St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, Inc...

3548...... The Travelers Companies, Inc 20-3033027 Yonkers Financing Corp ... |DE St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, Inc

3548...... The Travelers Companies, Inc 52-1735211 Castle Pines Fidelity Realty, InC.........ccccocovvirienns MD St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Compani€s, INC.........ccccovveeririns | cerrrrernnnns
Castle Pines Fidelity Associates Limited

3548...... The Travelers Companies, Inc......... 00000...... 52-1735213 | oo | e [ Partnership MD............ NIA...ccoene. Castle Pines Fidelity Realty, InC..........cccocvvvnneee OM..ooieiniians | e 1.000 | The Travelers Companies, INC.........cocovvrrevrenn. 0105.....

Castle Pines Fidelity Associates Limited

3548...... The Travelers Companies, Inc......... 00000...... 52-1631820 | ..eovvvevvrrrns | verreirereieireens [ Fidelity Castle Pines Limited Partnership ............... MD............ NIA...oon. Partnership (0117 S I 50.000 |The Travelers Companies, INC........cccoevvreverrennns 0106.....
Castle Pines Fidelity Associates Limited

3548...... The Travelers Companies, Inc......... 00000...... 52-1735213 | .o | e [ Partnership MD............ NIA. ... St. Paul Fire and Marine Insurance Company..... [ O....ccocovvvererrcnes | e 99.000 |The Travelers Companies, INC.........cocvvereenenne 0105.....

3548...... The Travelers Companies, Inc......... 00000...... 52-1466734 | ..o | e [ English Turn Fidelity Realty, InC..........ccooevvirriennnne MD............ NIA .o St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC.........c.ccoueerevrenes | revrernenns

3548...... The Travelers Companies, Inc......... 00000...... 59-2635727 | ..eveevevverens | e [ English Turn Limited Partnership ...........c.ccccooeenee. MD............ NIA .. English Turn Fidelity Realty, INC..........ccovvivneene (O], SR I 99.000 |The Travelers Companies, INC........c.cccveeveenenne 0107.....

3548...... The Travelers Companies, Inc......... 00000...... 59-2709441 | ..o [ oo [ Fidelity English Turn Club General Partnership ..... MD............ NIA..coooe English Tumn Fidelity Realty, InC.........c.ccccovunnee. OM.oiiiniinns | v 99.000 | The Travelers Companies, INC.........cccorverriernnne 0108.....

3548...... The Travelers Companies, Inc......... 00000...... 59-2635727 | ..o | erreeiriniriens [ English Tum Limited Partnership............c.ccooevveene MD............ NIA. .o St. Paul Fire and Marine Insurance Company..... [ O....c.cccoevverenes | vovenee 1.000 |The Travelers Companies, INC..........cccovevriiinnne 0107.....

3548...... The Travelers Companies, Inc......... 00000...... 52-1715225 | ..ooveevevevreis | cerveeieiesins [ English Turn Realty Management, Inc.................... MD............ NIA...cconn. St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC.........ccccoveevrrni | corrrrrernns

3548...... The Travelers Companies, Inc......... 00000...... 59-2709441 | ..o | e [ Fidelity English Turn Club General Partnership...... MD............ NIA...oon. English Turn Realty Management, Inc................ OBM...ovvvvriar | e 1.000 | The Travelers Companies, INC.........coceverrevrenn. 0108.....

3548...... The Travelers Companies, Inc......... 00000...... 11762781 | oo e [ e Camperdown Corporation..............c.ceeveerernreenenns The Travelers Companies, INC........cccovvvrereenenes (0] S ...100.000 | The Travelers Companies, INC.........cocvvrevrvnes | orvrrrnnnns

3548...... The Travelers Companies, Inc......... 00000...... A1-1888760 | ..o | rererirrireienes | e SPC Insurance Agency, INC........cccccverevereniuerennen. The Travelers Companies, Inc. ...100.000 | The Travelers Compani€s, INC..........cocuevvrerirens | revrereeene

3548...... The Travelers Companies, Inc......... 00000...... [ cvoerererrerrerinns e [ [ Aprilgrange Limited.........ccccouverernernerernnneirerienen. The Travelers Companies, Inc. ...100.000 | The Travelers Compani€s, INC..........ccocuvvrrererrns | crevrerenene

F&G U.K. Underwriters Limited...........ccccccvvverrnenne
. | Travelers Underwriting Agency Limited... .
Travelers Syndicate Management Limited .............
Travelers Asia Pte. Ltd.........cocooevivcninciininns
. | St. Paul Surety Europe Limited....
Travelers Corporate Trustee Ltd

Travelers London Limited...........ccccovevvniviirrinnnns
Solicitors Professional Indemnity Limited................

3548...... The Travelers Companies, Inc
3548...... The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc
3548...... The Travelers Companies, Inc
3548...... The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc
3548...... The Travelers Companies, Inc
3548...... The Travelers Companies, Inc.

The Travelers Companies, Inc
The Travelers Companies, Inc.
The Travelers Companies, Inc.....
Travelers Syndicate Management Limited..........
The Travelers Companies, Inc.
The Travelers Companies, Inc.
The Travelers Companies, Inc.
Travelers London Limited

...100.000 | The Travelers Companies, Inc
...100.000 | The Travelers Companies, Inc...
...100.000 | The Travelers Companies, Inc
....... 0.000 | The Travelers Companies, Inc.
...100.000 | The Travelers Companies, Inc...
...100.000 | The Travelers Companies, Inc.
...100.000 | The Travelers Companies, INC.........cccevrrerrnes | orerrrnnnns
....... 0.000 |The Travelers Companies, INC..........ccovevnenee | coerenrinns
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1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
3548...... The Travelers Companies, Inc 411880024 | ... | e | e St. Paul London Properties, INC.......cccccocevvieeeirinnns The Travelers Companies, INC...........cccovveveiinns Board......cocovees | cone. 0.000 | The Travelers Companies, INC........cccoceveevireerens [ covvririrenns

3548...... The Travelers Companies, Inc 52-1965525 | .o.evveeerevees Lo | e TCI Global Services, INC......ccocvvveeeeiiceecieiins The Travelers Companies, Inc ...100.000 | The Travelers Compani€s, INC..........cccevrerriries | cerrrrrinnns

3548...... The Travelers Companies, Inc......... [00000...... [ coooorrrerins | eerieririeens | e [ creeerieeeeeeenns Travelers Management Limited..............cccoevrennes The Travelers Companies, Inc. ...100.000 | The Travelers Compani€s, INC..........cccecvvvrrrins | cervrrernnns
3548...... The Travelers Companies, Inc AA-T121375 | o | e | e Travelers Insurance Company Limited ................... The Travelers Companies, Inc. ...100.000 | The Travelers Compani€s, INC.........ccccevrevriries | cerrerernnns
3548...... The Travelers Companies, Inc......... [00000...... | ccccovererreens | cevrreieireienies [ eveireenieiieens | e Travelers Professional Risks Limited Travelers Insurance Company Limited ............... ...100.000 | The Travelers Companies, INC.........cc.ccveverrrei | corvrrrennns
3548...... The Travelers Companies, Inc 06-1008174 | ..o [ ervreirrrieins [ Travelers Property Casualty Corp..........cocovvvrreennne The Travelers Companies, INC........cccocererereenn ...100.000 | The Travelers Companies, INC.........cccovreerrinis | covvrrrennns

06-0566030
06-1445591 | ..
06-6033509
06-6033509
94-3097171 | ...
06-6033509

Constitution Plaza, INC.........cccccceveveeeeieeeeea
. | Travelers Insurance Group Holdings Inc..
The Standard Fire Insurance Company..................
Standard Fire Properties, LLC..........cccocovvvirrriennnns
. | Bayhill Restaurant Il Associates...
Standard Fire UK Investments, LLC.......................

The Automobile Insurance Company of Hartford,

3548...... The Travelers Companies, Inc
3548...... The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc
3548...... The Travelers Companies, Inc
3548...... The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc

Travelers Property Casualty Corp...........ccoeueene.
. | Travelers Property Casualty Corp....
Travelers Insurance Group Holdings Inc.............
The Standard Fire Insurance Company..............
Standard Fire Properties, LLC.........
The Standard Fire Insurance Company..............

...100.000 | The Travelers Companies, Inc.
...100.000 | The Travelers Companies, Inc...
...100.000 | The Travelers Companies, Inc
...100.000 | The Travelers Companies, Inc
e 50.000 | The Travelers Companies, Inc...
...100.000 | The Travelers Companies, Inc

3548...... The Travelers Companies, Inc 06-0848755 Connecticut CToer. A The Standard Fire Insurance Company.............. O/BIM.......coeun.. ...100.000 | The Travelers Companies, Inc.
The Automobile Insurance Company of Hartford,

3548...... The Travelers Companies, Inc... 06-0848755 | ... . | Auto Hartford Investments, LLC .. | Connecticut ...100.000 | The Travelers Companies, Inc...

3548...... The Travelers Companies, Inc 06-1286264 Travelers Personal Security Insurance Company.... The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc. 06-1286274 Travelers Property Casualty Insurance Company .. [CT............ A The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc... 36-3703200 | ... . | Travelers Personal Insurance Company. . | The Standard Fire Insurance Company... ...100.000 | The Travelers Companies, Inc...

3548...... The Travelers Companies, Inc 27-4469564 Travelers Texas MGA, INC.........oorvureereeereeneeinenns The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc
3548...... The Travelers Companies, Inc

06-6033509 | ...ovevivereiens | e [ Oregon Evergreen Investor |, LLC.........ccccoovirunne The Standard Fire Insurance Company.............. ...100.000 | The Travelers Compani€s, INC..........cccccvverriries | cerrrrrinnns
61-1639956 | ....ovovevveveren e | e Lone Rock Timber Investments I, LLC.................... Oregon Evergreen Investor I, LLC............cc.c...... (O ST I 75.000 | The Travelers Companies, INC.........cccovvuevrirenne 0110.....

3548...... The Travelers Companies, Inc 98-0190863 | ....ovevrvererrns | ererrerriririeins [ Travelers (Bermuda) Limited.........ccccovvvirvrnnnnnn Travelers Insurance Group Holdings, Inc............ O/BIM........cc..... ...100.000 | The Travelers Compani€s, INC.........ccccovrevririns | cerrrrernnnns
3548...... The Travelers Companies, Inc 20-4312440 | ..o | e [ Travelers Lloyds Management Company.... Travelers Insurance Group Holdings, Inc............ O/BIM.......cc... ...100.000 | The Travelers Companies, INC.........ccccovvverrrnis | corvrvrennnns
3548...... The Travelers Companies, Inc 06-1534005 | ....coooverrrrern | verrererreierins [ TPC Investments Inc Travelers Insurance Group Holdings, Inc............ O/BM.......coouune. ...100.000 | The Travelers Companies, INC.........ccccorvrerrinis | corvrrrennns
3548...... The Travelers Companies, Inc 06-6033504 | ....cooovrevrrrrs | verrerrireieirens [ Travelers Casualty and Surety Company................ Travelers Insurance Group Holdings, Inc............ O/BIM.......coovune. ...100.000 | The Travelers Companies, INC.........cccevrrvrrines | corerernrnns
3548...... The Travelers Companies, Inc. 06-1067463 | .....ovoevreens [ o e Farmington Casualty Company............ccccccvuuerennc. Travelers Casualty and Surety Company............ OBM......cccuvune. ...100.000 | The Travelers Companies, INC..........ccocovvnrererens | rvvrerenene
3548...... The Travelers Companies, Inc......... [00000...... | coeoverrreereenns | ververreeereinens [ eoreireneeineenes [ e Travelers Insurance Company of Canada............... Travelers Casualty and Surety Company............ O/B/M.......cooevene. ...100.000 | The Travelers Companies, INC.........cocorreurvnens | crverernenns
3548...... The Travelers Companies, Inc......... [00000...... | oeoverererreenes | verreerrreereinens [ eoreireneneineines [ reereererneeeeeseeneens Coronation Insurance Company Limited................. Travelers Insurance Company of Canada........... O/BM......cooeene. ...100.000 | The Travelers Companies, INC.........c.covreurenens | rvererrenns

Travelers Casualty and Surety Company of

3548...... The Travelers Companies, Inc......... 3119%...... 06-0907370 | ..o | erererrinirieies [ America CTuiis DS..oieiien Travelers Casualty and Surety Company............ O/B/M................ ...100.000 | The Travelers Compani€s, INC..........cccccvverriries | cerrrrrinnns
Travelers Casualty and Surety Company of

3548...... The Travelers Companies, Inc......... 00000...... 06-0907370 | ..vovvverrrene | ververerreieireies [ereereisseneseieneenns Travelers Brazil Holding LLC..........ccccvvvieieiriiennes DE............ [D1S S America O/BIM.......coeun.. ...100.000 | The Travelers Companies, INC.........cccevevevrrini | corvrrrennns

3548...... The Travelers Companies, Inc......... 00000...... 06-0907370 | ..vvverrerrrrann | verrerrrreneireins [erreireesreeesseeneenns Travelers Brazil Acquisition LLC.........cccccevvirerrenes DE............ [D1S S Travelers Brazil Holding, LLC........ccccccovvrerennen. O/BIM.......ccoeune. ...100.000 | The Travelers Companies, INC.........cccovrerrrinis | corvrvrennns

J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... [ cerrerrreererrerans | rrrrrrererreennns | verrernsreneeneens | e Resseguros S.A. ("Holdco") [ [D1S S Travelers Brazil Acquisition LLC............ccccevennee. O/B...oovverrvierene | e 43.400 | The Travelers Companies, INC.......cccovvverrevrenn. 0111.....
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if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc... . |J. Malucelli Resseguradora S.A....... Resseguros S.A. O/B... ...100.000 | The Travelers Companies, Inc... .
3548...... The Travelers Companies, Inc J. Malucelli Controle de Riscos Ltda.... J. Malucelli Resseguradora S.A.........ccccovvverveee [OBuieiiiiinni | v 0.010 | The Travelers Companies, INC.......ccccovvvvrireunnnns
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... [ ceereerrerrerrrens [ errerrererseinne | verreresesesseees e J. Malucelli Seguradora S.A.........cccocevererrireiennnns [ [D1S S Resseguros S.A. O/B....coovrvrrrrannns ...100.000 | The Travelers Companies, INC.........ccccecvrevrenn. 0111.....
3548...... The Travelers Companies, Inc......... 00000...... [ ceoreerrerrrrrrens [ rrrerrerersennnes | verversneneennens [ erveereenseneesenenns J. Malucelli Controle de Riscos Ltda................c...... [ DS J. Malucelli Seguradora S.A.........ccovvvvrerrernenns O/B...oovvrvrerranns | e 99.900 |The Travelers Companies, INC........cccoverrevrernnnns 0111.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... [ ceorerrreeeererens [ rrrrrrereereenne | rerrernereneeneens | e J. Malucelli Seguros S.A........ccoovvverrnreireneninns [ DS Resseguros S.A. O/B...covrrririrannns ...100.000 | The Travelers Companies, INC.........cocvvvrrerrenn. 0111.....
3548...... The Travelers Companies, Inc......... 19046...... 06-0876835 | .....covrevrceen | veverrereirereens e Travelers Casualty Insurance Company of America |CT............ DS Travelers Casualty and Surety Company............ O/BM......couuene. ...100.000 | The Travelers Companies, INC.........c.covreurenes | rvererrenns
3548...... The Travelers Companies, Inc......... 36170...... 061286266 | .......vrcveceene | vererrererrireins [ e Travelers Casualty Company of Connecticut.......... CToee DS Travelers Casualty and Surety Company............ O/B/M......ccouuenn. ...100.000 | The Travelers Companies, INC.........cocoeeerevrenes | revrernenns
3548...... The Travelers Companies, Inc......... 00000...... 06-6033504 | ... | e [ Travelers Casualty UK Investments LLC................ DE............ DS..oiein Travelers Casualty and Surety Company............ OM..oooiiriiinns ...100.000 | The Travelers Compani€s, INC..........ccccceveerirens | cerrvrrinnnns
3548...... The Travelers Companies, Inc......... 36137...... 06-1286268 | .....coovvveveerns | errrereiririeins [ Travelers Commercial Insurance Company............ CToii [DIS TR Travelers Casualty and Surety Company............ O/BIM........c..... ...100.000 | The Travelers Compani€s, INC..........cccovrrevririns | errrrernnns
3548...... The Travelers Companies, Inc......... 2969...... 06-1203698 | ....coocvoevrreree | e [ Travelers Excess and Surplus Lines Company ...... CToene. [D1S S Travelers Casualty and Surety Company............ O/BM........c.... ...100.000 | The Travelers Companies, INC.........cc.ccvevevrreis | corrrrrennns
3548...... The Travelers Companies, Inc......... 41564...... 75-1732040 | ..ooovverererens | e [ Travelers Lloyds of Texas Insurance Company...... [ S [D1S S Travelers Casualty and Surety Company............ OMIA.......one. ...100.000 | The Travelers Companies, INC.........ccceverevrrni | corrrrrennnns
3548...... The Travelers Companies, Inc......... 00000...... 75-2676034 | ...oovovcvevrers | e [ Travelers MGA, INC....covvureieriirieirrrieissseieiees [ S [D1S S Travelers Casualty and Surety Company............ O/BIM.......coouvune. ...100.000 | The Travelers Companies, INC.........cocovreerrnes | corerrrennnns
3548...... The Travelers Companies, Inc......... 25658...... 06-0566050 | .....oovvrrvrrerns [ eererierinrirernes e The Travelers Indemnity Company ............ccccevenee. CTrine (A, Travelers Insurance Group Holdings Inc............. O/BM.....ccoovven. ...100.000 | The Travelers Compani€s, INC..........cocuevvrerirens | revrerennene
3548...... The Travelers Companies, Inc......... 00000...... 06-0566050 | .....ooverrvrerns [ eorereerinrirernes e Arch Street North LLC ... DE...covn. NIA oo The Travelers Indemnity Company ...100.000 | The Travelers Compani€s, INC..........ccocvvevrererens | revrerenene
3548...... The Travelers Companies, Inc......... 25615...... 06-0291290 | ... | e [ The Charter Oak Fire Insurance Company............. CToes A The Travelers Indemnity Company ...100.000 | The Travelers Companies, INC.........cocvvreurvines | rverernenns
3548...... The Travelers Companies, Inc......... 00000...... 06-1345091 | ..o | e [ Countersignature Agency, INC.........cccveverevrcrinennes FLoiinne NIA .o The Travelers Indemnity Company ...100.000 | The Travelers Companies, INC...........coerevrenes | revrerrenns
3548...... The Travelers Companies, Inc......... 10647...... 59-3372141 | oo | e [ First Floridian Auto and Home Insurance Company |FL............. A The Travelers Indemnity Company ...100.000 | The Travelers Companies, INC..........cccoererriris | cerrrrrrenns
3548...... The Travelers Companies, Inc......... 29930...... 22-3129711 | o [ e [ First Trenton Indemnity Company............c.ccccveunnn. CToii A The Travelers Indemnity Company ...100.000 | The Travelers Compani€s, INC..........ccccevvrevriries | cerrrreennnns
3548...... The Travelers Companies, Inc......... 42811...... 56-13713671 | ..o | e [ Gulf Underwriters Insurance Company................... CTee. A The Travelers Indemnity Company ...100.000 | The Travelers Companies, INC.........ccccovvverrreis | corrrrrennnns
3548...... The Travelers Companies, Inc......... 22233...... 75-6013697 | ..o [ e [ Select Insurance COMPaNY..........ccocerevverievreninns LD, S A The Travelers Indemnity Company ...100.000 | The Travelers Companies, INC.........ccccovrervinis | corvrrrennns
3548...... The Travelers Companies, Inc......... 00000...... [ ceorerrrerrerrrans [ rrrerrererreennns | verrereneneensens | e Gulf Underwriting Limited...........ccocervrrrrnernnennn. GB............ A The Travelers Indemnity Company ...100.000 | The Travelers Companies, INC.........cccevrerrrinis | corvrrrennnns
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... | 00000...... | .c.covrnirrerons [ eerreierinrreries | v s Europe, Limited GB........... A The Travelers Indemnity Company ...100.000 | The Travelers Companies, INC...........ocoververerens | crvvrerenene
3548...... The Travelers Companies, Inc 75-1679830 | ..o | e e Commercial Guaranty Insurance Company............ DE............ A The Travelers Indemnity Company ...100.000 | The Travelers Companies, INC.........c.covreurenes | rvererrenns
3548...... The Travelers Companies, Inc 06-0566050 | ....ocovreveceren | vererrerereireins e Crystal Brook, LLC........cccoeuvenieierireeeineinenene The Travelers Indemnity Company ...100.000 | The Travelers Companies, INC...........ccoerevrenes | rvvrernenns
3548...... The Travelers Companies, Inc 06-0566050 Durham Holding, LLC Crystal Brook, LLC ...100.000 | The Travelers Companies, InC..........cccccevrrveennen.
3548...... The Travelers Companies, Inc... 06-0566050 | ... . | Sutton Holdco, LLC.. The Travelers Indemnity Company . ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 06-0566050 Cadet Limited, LLC........cccccovvvveiviiceeccee e Sutton Holdco, LLC ...100.000 | The Travelers Companies, INC.........ccccocvrevrenn.
3548...... The Travelers Companies, Inc 06-0566050 | ...covvrrvevrrns | errrrerriririrenns [ Arrowhead Company, LLC..........cccocvvvrvierernnnnnn. The Travelers Indemnity Company ...100.000 | The Travelers Companies, INC.........cc.cccvrevrenn.
3548...... The Travelers Companies, Inc... 06-0566050 | ... . | Eastern Asset, LLC...... Arrowhead Company, LLC....... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 41-1769846 Jupiter Holdings, Inc The Travelers Indemnity Company ...100.000 | The Travelers Companies, INC...........cocevrereinnee
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3548...... The Travelers Companies, Inc......... 43117...... 86-0703220 | ..o | e [ e American Equity Insurance Company..........c.c.c...... AL A Jupiter Holdings, INC........ccovvvvveerrienircnnee. O/BM......ccooeene. ...100.000 | The Travelers Companies, INC.........c.correurenes | reerernenns
3548...... The Travelers Companies, Inc......... 10819...... 86-0868106 | .....vevveveverns | ererrerririreeins [ erereisieisieseenins American Equity Specialty Insurance Company...... CToiis A American Equity Insurance Company O/BIM................ ...100.000 | The Travelers Compani€s, INC..........cccevrerriries | cerrrrrinnns
3548...... The Travelers Companies, Inc......... 24015...... 416009967 | ...vovvreverrien | covirerrinrreieines | ereererenisneieeieens Northland Insurance Company...........ccccoeeerirennnns Jupiter Holdings, INC........covvievirieiniieine ...100.000 | The Travelers Compani€s, INC..........cccecvvvrrrins | cervrrernnns
3548...... The Travelers Companies, Inc......... 27987...... 4140983992 | ...oovoviveirien | e | e Northfield Insurance Company.............cccoeviriveeninns Northland Insurance Company.................... ...100.000 | The Travelers Compani€s, INC.........ccccevrevriries | cerrerernnns
3548...... The Travelers Companies, Inc......... 24031...... 94-6051964 | ..o | e [ Northland Casualty Company..........c..cccccevererrnnnnn Northland Insurance Company..................... ...100.000 | The Travelers Companies, INC.........cc.ccveverrrei | corvrrrennns
3548...... The Travelers Companies, Inc......... 00000...... 411720288 | ... | e | e Northland Risk Management Services, Inc............. Jupiter HoIdings, INC......cccvvvivevniiniiiine ...100.000 | The Travelers Companies, INC.........cccovreerrinis | covvrrrennns
3548...... The Travelers Companies, Inc 06-0566050 Travelers Indemnity U.K. Investments LLC............. The Travelers Indemnity Company ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc... 06-0566050 | ... . | TPC UK. Investments LLC...... .. | The Travelers Indemnity Company . ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 06-0303275 The Phoenix Insurance Company.... The Travelers Indemnity Company ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc 58-6020487 The Travelers Indemnity Company of America....... The Phoenix Insurance Company. ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc... 06-0336212 | ... . | The Travelers Indemnity Company of Connecticut.. . | The Phoenix Insurance Company. ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc......... 25674...... 36-2719165 | ..o | oo [ Travelers Property Casualty Company of America.. |CT............ A The Phoenix Insurance Company................ ...100.000 | The Travelers Compani€s, INC.........ccccovrvrrrins | cerrrreinnns
3548...... The Travelers Companies, Inc......... 00000...... 06-1501229 | ...oovveverrvrers | cerrerereieiseins [ Constitution State Services LLC The Phoenix Insurance Company................ ...100.000 | The Travelers Companies, INC.........ccceerevrrini | corrrrrennnns
3548...... The Travelers Companies, Inc......... 00000...... 06-0303275 | ..o [ ererereirinieins [t Phoenix UK Investments LLC............ccoevrrieiennee. The Phoenix Insurance Company................ ...100.000 | The Travelers Companies, INC.........cocovvverrrnis | corrrvrernnns
3548...... The Travelers Companies, Inc 04-3175569 | ...eovvevrerrrrrnn | verrernereieineins [ e The Premier Insurance Company of Massachusetts| MA............ A i The Travelers Indemnity Company ...100.000 | The Travelers Companies, INC.........cccvvrevrrines | corervrnnnns
3548...... The Travelers Companies, Inc. 35-1838077 TravCo Insurance COMpany..........covcvrerrereeeernes The Travelers Indemnity Company ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc... 20-4403403 | ... . | TINDY Foreign, Inc.......... .. | The Travelers Indemnity Company . ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 95-3634110 Travelers Commercial Casualty Company.............. The Travelers Indemnity Company ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc 62-1657094 | ..o | e [ Travelers Distribution Alliance, InC..........ccccocveinne. The Travelers Indemnity Company ...100.000 | The Travelers Compani€s, INC..........cccccvverriries | cerrrrrinnns
3548...... The Travelers Companies, Inc 06-0566050 | ...ovevreveveens | ererereiririeins [ Travelers TLD, LLC The Travelers Indemnity Company ...100.000 | The Travelers Companies, INC..........cccovvvrrrins | cerrrrrrnnns
The Travelers Home and Marine Insurance
3548...... The Travelers Companies, Inc......... 27998...... 35-1838079 | ..o [ oo [ Company The Travelers Indemnity Company ...100.000 | The Travelers Companies, INC.........ccccoveevrrni | corrrrrernns
3548...... The Travelers Companies, Inc......... 41262...... 76-0002592 | ...oovvviverriens [ e [t The Travelers Lloyds Insurance Company. The Travelers Indemnity Company ...100.000 | The Travelers Companies, INC.........cccovrerrrinis | corvrrrennnns
3548...... The Travelers Companies, Inc......... 00000...... 06-0566050 | .......ovoevrrrre | correrrirernrins [, Travelers Marine, LLC..........ccccooovvvrincnireirnnnnns The Travelers Indemnity Company ...100.000 | The Travelers Companies, INC............ccccocrvvrenrs | corrrrrnnnns
Asterisk Explanation
0100. Laurel Village Joint Venture Partnership is 50% owned by an unrelated party with no current economic interest.
0101. USF&G/Fidelity Retail Associates Limited Partnership is 83.95% owned by United State Fidelity and Guaranty Company 1% owned by USF&G Retail Associates GP, Inc.
0102. Black Mountain Ranch Limited Partnership is 85% owned by St. Paul Fire and Marine Insurance Company and 1% owned by BMR Sports Properties, Inc.
0103. | St. Paul Fire and Marine Insurance Company has a 67% ownership and 80% economic interest of UA Combined Investment Company Limited.
0104. | Jago Dedicated Limited is 88.9% owned by UA Combined Investment Company Limited and 11.1% owned by St. Paul Fire and Marine Insurance Company
0105. | Castle Pines Fidelity Associates Limited Partnership is 99% owned by St. Paul Fire and Marine Insurance Company and 1% owned by Castle Pines Fidelity Realty, Inc.
0106. Fidelity Castle Pines Limited Partnership is 50% owned by an unrelated party with no current economic interest.
0107. English Turn Limited Partnership is 99% owned by English Turn Fidelity Realty, Inc. and 1% owned by St. Paul Fire and Marine Insurance Company.
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Statement for September 30, 2012 of the TRAVE LERS CAS UALTY AND SURETY COM PANY

SCHEDULE 'Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 1

3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0108. Fidelity English Turn Club General Partnership is 99% owned by English Turn Fidelity Realty, Inc. and 1% owned by English Turn Realty Management, Inc.

0109. Bayhill Restaurant Il Associates is 50% owned by an unrelated party, which is the manager.
0110. Lone Rock Timber Investments |, LLC's other 25% member and manager are unafiliated with Travelers
0111. | Control determination is based upon application of the last sentence of SSAP 25 paragraph 4.




Statement for September 30, 2012 of the TRAVELERS CASUALTY AND SURETY COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage

N
SO UTA WN

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUAraNLY.........cccueieeieiiisieesse ettt
. 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....

. Auto physical damage.........cccevieviiricieieeesee e
. 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......

.0
.150,210,115
478,819
..1,296,904

.0

..79,072,521
..38,7561,059 | ...
..(2,401,021)| ....
..1,231,481 | ...
...(1,168,428) | ....

: 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

. 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............ooinrneeecre e
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty.
. OCBAN MAMNE......eeeereeceeeeese ettt ettt ss st snenna
. Inland marine........
. Financial guaranty..........ccccooerersininennnns

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

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

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

...... 3,061,256
...... 1,562,740

.0
127,028,221
.......... 1,181,521
...... 1726,373

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

coooo




Statement for September 30, 2012 of the TRAVE LERS CAS UALTY AND SURETY COM PANY

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

10

1 3 4 5 6 7 8 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2012 2012 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Year-End Loss and LAE Loss and LAE Total 2012 LAE Reserves on Reserves on Claims Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2009 + Priof........ | coocreerennnee 2,069,920 | ................ 2,774,644 | ... 4,844,564 | ..o 396,913 | oo, 50,507 | oo 447,420 ....1,810,839 ....32,108 137,832 (248,243) | ovvvererna (110,411)
2. 2010.ieienes [ 399,349 | .o 562,910 | i 962,259 | e 191170 | e 14,080 | covvereriae 205,250 | oo 316,556 | ooroirereriinns 23475 | oo 403,034 | e 743,065 | e 108,376 | .overeercrnnas (122,321) | coverrerereria, (13,945)
3. Subtotals
2010 + Prior....cco. | coevveennne. 2,469,270 | ................3,337,554 | ..cccoene. 5,806,824 | .......ccoournnns 588,083 | ..o, 64,587 | ..ccocvvinannn 652,670 ....2,127,395 246,208 (370,564) | ...cocvcrennn (124,355)
4, 201 | e 593,643 | .........1,018114 | ............. 1,611,757 | oo 430,839 | oo 77,614 | oo 508,453 | ..o 411,068 | ..o 57,435 | oo 043,815 | i 2317 | 248,265 | ..cocoverinnnns (239,251) | wovvrvrrerererian. 9,013
5. Subtotals
2011+ Prior........ | cooeveerennans 3,062,913 | ...............4,355,668 | .............. 7418581 | oo 1,018,922 | ..coovverae. 142,201 | oo 1,161,123 113,017
6. 2012, s [, .0 S [ 4.0 ST IS .0 T D0, S [ 807,539 | .o, 807,539 |...cocoovrnnee D0, S I 407,658 | ..................837,638 | ................1,245296 |............... XXX oorierens [ errerieiiinines )0, T P XXX
7. TotalS...ooveeee | e 3,062,913 | ...............4,355,668 | ................ 7418581 | oo 1,018,922 | e 949,740 | ...coovueev. 1,968,662 | ..cocvvvvrnne 2,538,463 | ...ooovvieririinnn 520,676 | ..ocoeereen4,328,272 | o 1,387,411 | 494473 | oo (609,815) | .vvvreerrrrens (115,342)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line7 Line 7 Line 7
Policyholders | ...cccovcvenan 4,897,220
L P 16.1 % (2. covvereren. (14.0)% (3. wovveerererrren. (1.6)%

Col. 13, Line 7

Line 8

Ao (24)%




Statement for September 30, 2012 of the TRAVELERS CASUALTY AND SURETY COM PANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? YES
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
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:

* 1 90 3 8 2 0124 900000 3 =

* 1 9 0 3 8 2 0123650000 3 =

Q15



Statement for September 30, 2012 of the TRAVELERS CASUALTY AND SURETY COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Deferred COMPENSALION fUNGS..........c.cviviieeieie ettt sssessesnaas | sevessesssessssanns 383,310
2505. Other assets nonadmitted . .75,624,670
2506. Assumed reinsurance receivable and Payable.............oierrnirnee s | e (LTI E) | T — [0 I (75,399) | vevvevrerrirrinns (107,482)
2507. Suspense, Undistributed PAYMENES.........ccvuerririrrnrinriesseeressie s ssssessessessssssessnssens | sressesssennees (4,075,566) | ..ovvoverrenrrrreeireirnnenns (V1 I (4,075,566) ....55,294727
2597. Summary of remaining WIite-inS fOr LINE 25..........ccovcueieieiiesieiciseesessesssiesessessesssesssssseennnss | sevsesesssnens 71,857,015 | ..o 75,624,670 | ................ (3,767,655) ....55,625,967
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year

2504. Other statutory provisions
2505 Retroactive reinsurance reserve ceded
2597.  Summary of remaining write-ins for Line 25

.(24,178,250)
.(24,170,973)

Q16




Statement for September 30, 2012 of the TRAVELERS CASUALTY AND SURETY COMPANY
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, December 31 Of PriOr YEAN...........ccovviveevevreereieeieeieieeesiesens | ceveeresesses s ssesssesesseean 28,252 | oo 42,508
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIION. .........cvevererireiriririe sttt sttt esres
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other.............
4. Accrual of discount...........cccccoevernnnee
5. Unrealized valuation increase (decrease). .
6. Total gain (I0SS) ON GISPOSAIS..........cevreviriieiiiiieieiseieie ettt bbbt b bbb nn
7. Deduct amounts reCeIVEd ON QISPOSAIS...........c.wruurerierirrereireieeeieisese ettt nnns
8. Deduct amortization of premium and mortgage interest points and commitment fees..........ccoeevererverieiesisiieesee s
9. Total foreign exchange change in book value/recorded investment excluding acCrued INTErESt...........ovrurerrenrrrrrinrnrrees | e 0 [ e 0
10. Deduct current year's other than temporary impairment 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.. | covoorrirrninrinnnsisnsneseennes 16,637 | oo 28,252
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)...cuceueiiecieieiiecieeteie ettt sttt sttt estensnessentes | estssssssssssesssnssssssssasssnssnees 16,637 | oo 28,252
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 MINUS LINE 14)......ciiuiiiiaririisisrisseseesssssessessssssssssssesssssnsssesesssnssssssssesses | sossesssssssssessssssssssssssssssseees 16,637 | oo 28,252
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 YEAI...........civiveieieieiee ettt | sessesssssssessesssensesaees 880,473,333 | ..o 863,347,823
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 0 [ e 0
2.2 Additional investment made after @CQUISIION............ccvvvevervicvieeei ettt s b s s sssssnes | sbessessssnssssessesssensenes 38,156,945 | .o 83,333,608
3. Capitalized deferred INtEreSt ANA OB ..ottt bbbt nsesas | stessessbessesesss s s s st b ss s b tesae 0 [ e 0
4. ACCTUAL OF QISCOUNL.......vueeveircicieietsc ettt ettt s s st s s nnbentes | fessessessstessesstensessesnsansessnsnnsanta 0 | e s 0
5. Unrealized valuation iNCrEASE (AECIBASE)...........cuiueirciieriieiieiiiesie ettt sttt b s bbbt s s b b s bssssaanns | sbessessessssssessessnsessenas 11,623,413 | oo 23,052,904
6. Total gain (I0SS) ON AISPOSAIS.........uruererrrrerireieeeisessseisesessess sttt ss sttt s st s st ss st st anssesss | ssesssnssessastanssnssessensnssnes (816,622) | .vovvverieieireirreninns (2,147,603)
7. Deduct amounts received on disposals............. ....60,740,192 .79,500,493
8. Deduct amortization of premium and EPrECIALION.............ccevcvieeiciceeee ettt s s sssssaesees | sressssssessssssessesnsessesassanaand 6,980 | .o 8,910
9. Total foreign exchange change in book/adjusted CarYiNG VAIUE. ............ccviveiiiiieie ettt ees | sbensesssssssssessssssesesssnes 264,272 ..(2,553,708)
10. Deduct current year's other than temporary impairment reCOGNIZEM............ccccuievririeeieeee e sesseaes | sreresssessssssesessssesessssssenes 74979 | oo, 5,050,289
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..868,179,190 ...880,473,333
12. Deduct total nonadmitted @amOUNtS..........ccccvveecieiieniiee e vl e ....40,450,464 | .....coovoiieias 34,466,056
13. Statement value at end of current period (LiNg 11 MINUS LINE 12)......iuiveiiiiieiieiiisiisieisissieseisssssiessssssisssessesssssnsesssssssessessns | sressesssssssassessssssasse 827,728,725 | oo 846,007,277
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of PriOr YEaI...........cocuvieveicveieiceesie et | eveeriessssesie s 11,862,494,267 | ...ooovvevvvevrerernnne 11,979,627,244
2. Cost of bonds and SLOCKS ACQUIMEA...........ccviucviiiieieiieis ettt bbbttt essnaesanens | sbebesssesesssesesnaees 1,006,700,878 | ...coovvereriirireinns 1,561,691,614
3. ACCIUAI OF QISCOUNL. ..ottt ettt a st s st es et s et et es s ast s ea st esansse s snsstessstessnassasasssssssnansnssnsnsans | stesesissesssssesesnsnsssnes 10,092,304 | oo 9,842,743
4. Unrealized valuation iNCrEASE (AECIBASE).........cceuriveiicreriiieieise ettt sttt bbb s s s s st sssbesensnaens | oevessssetesssesessnsnsesans 461,478,120 | oo (137,761,456)
5. Total gain (I0SS) ON GISPOSAS...........evueveiiiriiiieiiciieieiei ettt ettt bbbt bbb es st se s ssessssns | sebessessssensesssssnsassenas (21,136,491) | wovveereeceeeeeine 11,596,611
6. Deduct consideration for bonds and StoCks dISPOSEA OF.........c.cvcuiviiriiiiiccce et saens | sensesesssesesissesessaeees 994,755,380 | ..coveverviererirnns 1,504,352,820
7. Deduct amortization Of PrEMIUML.........c.ccciueireieicisie ettt bbbt sttt ensens | sbessessessnssssessnssnsessenas 43,829,434 | oo 55,268,037
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. ...........covriueiiiriieeeieee et sssessesens | eserssssssessssssessessssessenas 2,241,799 | o 2,881,632
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........c.ccovvvrierereererereiseseseissesesssssesens | cvevessessesesssinenns 12,278,802,467 | ...ovovvevverreernne 11,862,494,267
11, Deduct total NONAAMItEEd AMOUNES..........ccciuiiveiciiieieie ettt s ettt st esseses | stessessssessessesse st sttt ent st ntenae {0 I 3,574,549
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......c.cveiiuiiueieiciiisieiesisces sttt stesssssssssssessssssensssns | seevessnsessessssnens 12,278,802,467 | ...ccoocvvrrrirrnnns 11,858,919,719
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Statement for September 30, 2012 of the TRAVELERS CASUALTY AND SURETY COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS
1. CIBSS T (8)uereireiieiieeieiie ittt | Hrenieni st 7,883,978,459 | ....coovvirii 999,185,092 | ...vvvuvvrriirnns 1,023,195,394 | ...ovvvvirrirnis (15,942,110 | ..o 8,123,931,468 | .......cccovvrvne. 7,883,978,459 | .....cocovvrviinne 7,844,026,047 | ....ooovvrvrrrns 8,120,236,448
2. ClaSS 2 ():euureuererureeeriisiesieriesi ettt bbbttt | srbneb bbb 943,628,128 | ...covvvvvericrirnnne 27,245,901 | oo 12,143,891 | oo 985,988 | ...covrrvrriirienene 879,999,141 | ..oovvirrrins 943,628,128 | ...coovvrvrrrrrins 959,716,126 | ...vvvvvvrrrrrirens 809,261,291
3. ClASS 3 ().euevrericreeie ettt bttt ntns | eveesisaentes et tenes 128,385,034 | ....coevvierieinns 2,423,250 | ..o 9,465,200 | ...ocovvvrerireierinas 2,811,427 | .o, 137,749,290 | ..ccoevvvererne, 128,385,034 | ....ccovvvverriern 124,154,512 | oooveeeee, 87,289,468
4. ClASS 4 (B).ueeieeeieiiieeieee ettt | steeiee s 42249214 | oo 647,500 [ ..o 1,489,983 | ..o (111,367) | covoeevereicieene 44,800,733 | oo 42249214 | oo 41,295,364 | ....oovorrrrins 47,954,860
B ClASS 5 ():euurereeeeneereiseiieeiie ittt | eebnet ettt 7,980,391 | oo (O T 1,388,740 | ..oooovvriciieiene 126,312 | oo 7,936,460 | ...oovrvnririiiinns 7,980,391 | oo 6,717,963 | ..ovviinieeiens 8,378,356
B, ClASS B ():vuuvveeeeeeereereeiieiieiiesie bttt | erbneb bbb 2,465,201 | ..o 0 [ [0 186,908 | ..o 1,306,701 | oo 2,465,201 | .o 2,652,109 | ..o 1,951,700
7. TOtal BONGS.....oiveiiceceictecs ettt 9,008,686,428 | .....................1,029,501,742 | .....................1,047,683,208 |........ccc0oererruree. (11,942,842) ..9,195,723,793 | ..o 9,008,686,428 8,978,562,120 | .......ccocverrnees 9,075,072,123

PREFERRED STOCK
8. ClASS Tttt | Sebe bRt L0 OO O OO L0 O O OO [0 O O OO [0 TN 0
9. ClASS 2.ttt sttt entens | ereesestesaese s anaes 31,682,003 | ..o [0 U {1 TR 2,015,893 | ..o 32,135,583 | ..ooivieeeeieinns 31,682,003 | ...covvrerieriiinns 33,697,896 | ....ccovvereririreinas 33,064,091
10, ClASS 3.ttt sttt sesns | eraesese st enes 1,776,495 | oo [0 RN (01 RN (01 R 1,776,495 | ..o, 1,776,495 | ..o 1,776,495 | ..o, 1,776,495
110 ClASS 4ottt bttt | Sebt e Re ettt L0 T 0 [ o L0 OO 0 [ o [0 OO 0 [ o [0 OO 0
12. Class 5
13, ClASS B.vvvvvereeeiriei bbb | Stre s 68,000 | ..ooovviiriinirnirierei s 0 [ 0 [ o 0 [ 68,000 [ .o 68,000 | ..o 68,000 [ ..ooiveiriniiriiniiniis 68,000
14, Total Preferred StOCK........cooeicicieieicesie ettt beseseeses | aeviesissssesassessnens 33,526,498 | ..o [0 O {0 I 2,015,893 | ..o 33,980,078 | ..o 33,526,498 | ....coooeiieeiinas 35,542,391 | oo 34,908,586
15.  Total Bonds and Preferred SOCK...........cc.oviriririnrieieeseineseessesssssseisnins | cevseesiessssesseenns 9,042,212,926 | .......ccoorvrenee. 1,029,501,742 | ..o 1,047,683,208 | ....ccoovvvorrrerrririanes (9,926,949 [ ....oovvvvrrrrnnnes 9,229,703,871 | ..o 9,042,212,926 | .......coevrerennc 9,014,104,511 | .oovvirieis 9,109,980,709

(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC18§............ 0; NAIC2S.... 0; NAIC3S.... 0; NAIC4S.... 0; NAIC5S........ 0; NAIC6S......... 0.




Statement for September 30, 2012 of the TRAVELERS CASUALTY AND SURETY COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Acc\?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TOtalS.......ovverreeereereirieireieien | e 92,300,252 | ....ccovovunene XXX ovoirireineieereenee | cveineeenensinienines 92,304,593 | ..o (I T [P 794
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YT ........c.vuiuriieireieieiee sttt s st esssss | sestessessssessessssssessens 178,326,195 | covvvvveverrrieieiia 401,674,422
2. Cost of short-term iNVESIMENS ACGUITET.........c.civueieiceeieicie ettt st sae b ssbessesans | sbessesssssssssessssnean 2,647,527 157 | oo 4,112,001,759
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 | e (378)
6. Deduct consideration received 0N dISPOSAIS............cc.cvuiviuiveierieiiieie ettt bbb b sanes | sbessessssessessesnsanean 2,733,548,759 | ...cvvvrreiererrnnn 4,335,219,742
7. Deduct amortization Of PIEMIUML..........cccieiieiiice ettt bbb bbb s bbb b st b s s e bbb bessnsesans | bessebessssnsesassssesessnsesassaesenas 4341 | s 124,440
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 | o 5,425
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccccevirrirriiereriereresseesseseeiinies | cvesssnesssssssessssssessenns 92,300,252 | .oovevereeeereiie 178,326,195
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)...uuiuiieieiiiieieiiisieseissiesiesssssiessesessssansenssssssesssssssessenses | srossassesssssssessessnsassenas 92,300,252 | oo 178,326,195

QSI103




Statement for September 30, 2012 of the TRAVELE RS CAS UALTY AN D SURETY COM PANY

10.

1.

3.1
3.2

33
4.1
42

4.3

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAI).........ciueiueieiirrieeiieiiessiese sttt sse bt b st sse bbb s bbb s s s st st

Cost paid/(consideration reCeIVE) ON AUAIIONS............c.ccviveieeieiieeieiet ettt ettt ettt s st a bbb s s bes st ss et st e s st s e s b s naen

Unrealized valuation increa

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

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

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

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

Adjustment to the book/adjusted carrying value 0f REAGE IEM..........ciii ettt ents

Total foreign exchange cha

NGE iN DOOK/AAJUSIEA CAMTYING VAIU.........verieeeceeii ittt sttt

Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =548+ 7 4 8)..cuiieiiieiieerisie sttt

Deduct nonadmitted assets

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying Value, DECEMDET 31, PHIOT YEAI........v.rurrrrurrerresrreeesessesessesessessssssessessssssessessessssssessassssssessessssssessasssssssssessessassssssessesssssessasssssnssessesssnssessassanes

Net cash deposits (Section
Change in variation margin
Add:

Change in adjustmen

1, Broker Name/Net Cash DepOSits FOONOE)..........ccieiriiiiieiicieiscieieistesie ettt b st n bbb nsnn

ON OPEIN CONMTACES. ... veeeeereerteics sttt s ettt ettt (1,525,370)

t to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus............cccccvvecvevennnen 0

3.22 Section 1, ColUMN 17, PHiOF YT .......c.urveererrerrerreereeeereeenseseesessseessessenns 0 0

Change in amount recognized:

3.23 Section 1, Column 16, current year to date minuS..........c.ccocveerrerrenne. (1,525,370)

3.24 Section 1, Column 16, Prior YEAr.........cccovevevrvreeeeeeseeeieeeseseeesessesenens (929,688) (595,682) (595,682)
SUDLOAl (LINE 3.1 MINUS LINE 3.2)......euieierireieeiiseteie ittt es sttt s b8 £ e 8 £ E 4R E £ 8 £E4eEEseEE e E bbbt st
Variation margin on terminated contracts during the year. (4,896,503)

Less:

4.21 Amount used to adjust basis of hedged item 0

4.22 AMOUNt TECOGNIZED........evvevrivieeiercie e (4,896,503) (4,896,503)

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

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

LT T T oo 74T OSSOSO

5.2 Used to adjust basis

OF NEAGEA IHBMS ...t s bR s ARttt

Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2) ...ttt sttt ettt

Deduct nonadmitted assets

Statement value at end of ¢

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

Qsi04

(929,688)

(929,688)

0

0




Statement for September 30, 2012 of the TRAVELE RS CAS UALTY AN D SURETY COM PANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QSI05, QSI06



Statement for September 30, 2012 of the TRAVELERS CASUALTY AND SURETY COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14......o.oovieieiciee sttt ettt s e a et s b b sa et st s e sae st en e s s sen 0
2. Part B, SECtion 1, COIUMN T4 ..o 0
3. TOLAI (LINE 1 PIUS LINE 2)...uerieeieieceeieiiecieeeets et seseee st e e ssse s st s e85 2842858425845 E e 2E e E ek sese s et en st ren i 0
4. PArtD, COIUMN B...c.oiiiii bbb 0
LT =4 TR 0o 111 T2 T PP 0
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cueiuiuiieieiiisiieieisissieiet sttt sttt s e s s8££ s8Rttt 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 16.......oouiiiiiiiiiisiiiisi b 0
8. Part B, SECHON 1, COUMN 13 ...ttt ettt et a et a ettt s s bt s bbb s et et s be b s et et et ensntes st et es et es s snaesnantanan (1,525,370)
9. TOAl (LINE 7 PIUS LINE 8).....vuiuiieiecvieicieiiecte ittt sttt sttt bbbt s bbb st s s et b b s bbb st b s bbb st bR b b h b A b A b bR bbb b s bbb bt s bbb e st b e et ns (1,525,370)
10, Pt D, COIUMN 8. ettt ettt et et e et et et et ettt es sttt es s asesenesaseseseseseseseseseeeeeeees et eees et et esetetetesetasasesssasaearasananas 0
11, PaMED, COIUMN Ottt R (1,525,370)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11).....cuiiiriieieieteie ettt a bbbt e sttt b bbbt s b s et b bbbt nn 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.......ouiiiieieieiit sttt s e s bbb bbb sttt bbbt 0
14, Part B, SECHON 1, COIUMN 1.ttt ettt b s sttt b bbbt se et s ettt bnen 1,512,500
15, Part D, COMUMN 1o oottt bbb s s s s bttt bbb et bbbt e st baees 1,512,500

16. Total (Line 13 plus Line 14 minus Line 15)

QsSl107



Statement for September 30, 2012 of the TRAVELERS CASUALTY AND SURETY COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Accrual of dISCOUNt.........ccvviiierieiesceie s

. Unrealized valuation increase (decrease)............oovvevrrererrrenn.

. Deduct consideration received on disposals...............ccceeeverenes

. Deduct total nonadmitted amounts..............cccceerreerireeeneennnens

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

. Book/adjusted carrying value, December 31 Of PHOT YEAI.........cvvueieicveieieieisece et

. Cost of cash eqUIVAIENES ACAUINE..........c.euiviieiciceie ettt

. Deduct amortization Of PrEMIUM..........ccieuiiiceice et bbb nas

. Total foreign exchange change in book/ adjusted carrying ValUe...............c.ccvveveeiieriiicreeiieee s

. Deduct current year's other than temporary impairment reCognIZEd............cvvrrreerrereineniereeeseseeeeeseeees

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

............................................ 1,203,035

QSI108
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Statement for September 30, 2012 of the TRAVE LERS CAS UALTY AN D SURETY COM PANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 4 5 6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in BJ/A.CV. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./AC.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances Incurred

NONE
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Statement for September 30, 2012 of the TRAVE LERS CAS UALTY AND SURETY COM PANY

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

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type |  Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages With Partial Repayments
100029+4........... BrooKIYN. ..o | NY. | ......... | 03/16/1988.... | ............................................... 3,964 [0 | {0 [FSSUSOUOORSOROOO o I FSVOUOOUOUOOTORPOORPOOR 0 I [FSVOURRPOROUURRIORRPUOOTON ) I [VOTORTORPSORPPORROUORTON | N [SOOORROORIOTRPORTOOO 3,964 [ 3,964 |..... 0]... 0
0299999. Total - Mortgages With Partial REPAYMENES.......ciiiiis oot sssssens e essassssesensessnsenses | sessssssessesssssssansanen 3,964 |0 | 0 [0 |0 [0 0 [ 3,964 | .o 3,964 |.......... 0]... 0
Mortgages Disposed
100163.....coivvriiiiieris | Greenwood | SC | ......... | 01/25/1990.... | 04/20/2012.... | covoovviniiininiiiniens 0 [0 [, 0 [0 [0 [0 | | i, 0 ...(6,284) ] .......... (6,284) | ....... (6,284)
0399999. Total - MOrtgages DISPOSEA. ... cuuureuiresrrsiirissersieiiins | eeiseesssesssses st sens st sns st snssssnsenss | seessssessessssnssssssnssasens 0 [0 [ 0 [0 [0 [0 |0 | i 0 ...(6,284) ] .......... (6,284) | ....... (6,284)
0599999, TOtAl MOMGAGES. .........vvveivreireieeiiseiiesiesiseeisssssiies eeetsesssesss s s sttt ssnssnnssns | cinsssssssesssssssaness 3,964 | .oovvereriiniiiennd0 | (V) [FSUUSRTOPRORRPORRPOON o I OPOURURUOPIORTURPRURPROR 0 OPRURPURPUURRUPPRRPRIN ) I VOSURPRRPROOPRUSROROPPRON | N OUOOOPOPRRPORPROOO 3,964 | .o (2,320) | .......... (6,284) | ....... (6,284)
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Statement for September 30, 2012 of the TRAVE LERS CAS UALTY AND SURETY COM PANY

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

SCHEDULE BA - PART 2

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUsIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
American Securities Partners V, L.P. New York NY.ooe American Securities Partners. 01/01/2010.... 3 0 145,630 0 5,359,246 0.8
Brockway Moran & Partners Fund Il L.P. Boca Raton . | Brockway Moran & Partners, Inc 03/31/2006.... 3 0 161,574 0 4,340,344 18
Bruckmann, Rosser, Sherrill & Co. II, L.P New York . | Bruckman, Rosser, Sherrill & Co 10/18/1999.... 3 0 5,735 0 87,539 1.1
Catterton Partners VI, L.P. Greenwich CT.s Catterton Partners 06/21/2006.... 3 0 1,092,207 0 1,057,509 12
Chartwell Investors I, L.P New York . | Chartwell Manager: 02/03/1999.... 3 0 14,020 0 11,567 13
Clayton, Dubilier & Rice Fund VI New York . | Clayton, Dubilier & Rice, Inc. 12/08/1998.... 3 0 4,366 0 706,645 04
Crestview Partners II, L.P. New York Crestview Partners 08/29/2008.... 3 0 (72,140) 0 9,542,518 13
EQT V (No. 2) Limited Partnership. Stockholm SE EQT Partners 01/01/2010.... 3 0 107,716 0 1,564,269 0.3
Gryphon Partners I, L.P. San Francisco CA.... Gryphon Investor: 11/03/1999.... 3 0 115,482 0 51,601 1.0
J.C. Flowers Il L.P New York J.C. Flowers & Co. 06/07/2006.... 3 0 120,362 0 1,345,234 0.6
JLL Partners Fund V, L.P New York . | Joseph Littlejohn & Levy. 05/04/2005.... 3 0 98,916 0 2,550,402 1.6
Lee Equity Partners Fund, L.P. New York . | Lee Equity Partners 01/01/2010.... 3 0 2,080,719 0 11,111,179 25
Pitango Venture Capital Fund V, L.P Herzliya Pituach L Pitango Venture Capital 01/01/2010.... 1 0 (2,126) 0 4,368,352 4.4
Providence Equity Partners VI, L.P Providence . | Providence Equity Partners. 12/05/2006.... 3 0 477,799 0 3,261,397 0.3
Sentinel Capital Partners IV, L.P New York . | Sentinel Capital Partners 05/23/2008.... 3 0 97,104 0 5,974,489 2.3
Silverfleet Capital Partners Fund LP. London Silverfleet Capital Partner: 01/01/2010.... 3 0 (8,986) 0 10,007,096 4.7
Thomas, McNerney & Partners II, L.P Minneapoli MN......... Thomas, McNemey Partners. 06/29/2006.... 1 0 500,000 0 1,425,000 2.7
Thompson Street Capital Partners II, L.P St. Louis MO......... Thompson Street Capital Partners. 01/30/2007.... 3 0 497,073 0 725,217 4.5
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 5,435,451 0 63,489,603 | ... XXX..oooioene
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Amstar Partners Office Fund-I, L.P. Thousand Oaks Amstar. 10/13/2006.... 0 0 143,192 0 16,685,872 49.0
Blackstone Real Estate Partners VI New York . | Blackstone Group. 03/29/2007.... 0 0 461,667 0 1,163,084 0.3
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 0 604,859 0 17,848,956 | ... XXX..ooovnene
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
CVC European Equity Partners V (B) L.P. London GB......... CVC Capital Partners. 01/01/2010.... 0 0 116,135 0 9,473,185 0.6
Haddington Energy Partners Il LP. Houston TXeooee Haddington Ventures. 01/01/2010.... 0 0 58,177 0 116,345 48
Herkules Private Equity Il (Jersey-Il) L.P Oslo. NO ... Herkules Capital 01/01/2010.... 0 0 922,520 0 3,439,469 15
J.F. Lehman Equity Investors II, L.P. New York NY........ J.F. Lehman & Company. 01/01/2010.... 0 0 99,918 0 5,305,447 6.0
Madison Dearbom Capital Partners V-A, L.P. Chicago. Il Madison Dearborn Partners. 01/01/2010.... 0 0 72,895 0 3,284,088 0.4
Moelis Capital Partners Opportunity Fund I, LP Los Angeles . | Moelis & Company. 08/10/2007.... 0 0 2,841,198 0 9,076,575 76
Paine & Partners Capital Fund Ill, L.P. Foster City. .o | Paine & Partners 03/31/2006.... 0 0 382,735 0 5,748,420
Quintana Energy Partners, L.P Houston. X Quintana Capital Group 01/01/2010.... 0 0 70,725 0 3,282,211
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 0 4,564,303 0 39,725,739
3999999. Subtotal - Unaffiliated 0 10,604,613 0 121,064,298
4199999. Totals. 0 10,604,613 0 121,064,298
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Statement for September 30, 2012 of the TRAVE LERS CAS UALTY AND SURETY COM PANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) BJ/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Ch istics of Fixed Income - Unaffiliated
Canyon Value Realization Fund, L.P..........ccccccccciunnnnes | Beverly Hills...........ccoooc.... | CA.. | Distribution. 01/01/2010 | 09/19/2012 42,163 0 0 0 0 0 0 42,163 | v 42,163 0 0 0 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 42,163 0 0 0 0 0 0 42,163 | ..ooveeenn 42,163 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Chartwell Investors II, L.P New York. NY... | Distribution 02/03/1999 | 07/05/2012 6,878 0 0 0 0 0 0 6,878 6,878 0 0 0 0
Clayton, Dubilier & Rice Fund VI New York. NY... |Distribution 12/08/1998 | 07/16/2012 126,419 0 0 0 0 0 (VN IO 126,419 ..126,419 0 0 0 0
EQT V (No. 2) Limited Partnership. Stockholm SE.... | Distribution 01/01/2010 | 08/31/2012 0 0 0 0 0 0 0 0 .(357,346) | ....... (357,346) | ..oooverrrirnnnc 0 | (357,348) [ ...orrvvrrn 0
Gryphon Partners II, L.P San Francisco. CA... | Distribution 11/03/1999 |08/21/2012 915,619 0 0 0 0 0 0 915,619 0 0 0 0
J.C. Flowers I L.P New York. NY... | Distribution 06/07/2006 | 09/10/2012 277,318 0 0 0 0 0 0 277,318 0 0 0 0
Jupiter Partners Il L.P. New York. NY... |Distribution 12/23/1998 | 08/31/2012 850,965 0 0 0 0 0 0 850,965 0 0 0 0
Lee Equity Partners Fund, L.P. New York. NY... |Distribution 01/01/2010 | 08/30/2012 56,540 0 0 0 0 0 0 56,540 0 0 0 0
Onex Partners II L.P. Toronto ON... | Distribution 06/29/2006 | 09/27/2012 19,998 0 0 0 0 0 0 19,998 | ... 0 0 0 0
Pitango Venture Capital Fund V, LP.......cccocooocivenrvnennn. Herzliya Pituach................ IL..... Distribution 01/01/2010 | 08/20/2012 (2,126) 0 0 0 0 0 0 (2,126) 0 0 0 0
Providence Equity Partners VI, L.P Providence. RI..... | Distribution 12/05/2006 | 09/24/2012 319,496 0 0 0 0 0 0 319,496 ....319,496 0 0 0 0
Sentinel Capital Partners Il L.P. New York. NY... | Distribution 05/04/2005 | 08/14/2012 382,140 0 0 0 0 0 0 382,140 382,140 0 0 0 0
Silverfleet Capital Partners Fund LP London GB... | Distribution 01/01/2010 | 09/04/2012 (8,986) 0 0 0 0 0 0 (8,986) (8,986) 0 0 0 0
Spire Capital Partners I, L.P New York. NY... | Distribution 11/27/2006 |08/31/2012 | .......... 1,557,004 0 0 0 0 0 (V1 I 1,557,004 | ....... 1,557,004 0 0 0 0
Thompson Street Capital Partners I, L.P. St. Louis. MO... | Distribution 01/30/2007 |09/28/2012 641,721 0 0 0 0 0 0 641,721 641,721 0 0 0 0
Warburg Pincus Equity Partners, L.P New York. NY... | Distribution 06/26/1998 | 09/28/2012 43,074 0 0 0 0 0 0 43,074 0 0 0 0
Waud Capital Partners, L.P. Lake Forest IL..... Distribution. 01/15/1999 | 09/18/2012 346,298 0 0 0 0 0 0 346,298 0 0 0 0
Winston/Thayer Partners, L.P McLean VA.... | Distribution 08/23/1999 | 08/09/2012 13,717 0 0 0 0 0 0 13,717 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 5,546,075 0 0 0 0 0 0 5,546,075 | ......5,188,729 |....... (I ARLL:) | — 0 ... (357,346) [ ...ooovvvernrernnd 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Buchanan Fund V, LLC.... Newport Beach... .. | CA... | Distribution 01/19/2007 | 08/06/2012 439,722 0 0 0 0 0 0 ..439,722 .439,722 0 0 0 0
Rossrock Fund Il New York. NY... | Distribution 07/25/2006 | 07/17/2012 393,952 0 0 0 0 0 0 393,952 393,952 0 0 0 0
WCP Real Estate Strategies Fund, L.P. Westport. CT.... | Distribution 11/03/2006 | 09/25/2012 486,548 0 0 0 0 0 0 .....486,548 0 0 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 1,320,222 0 0 0 0 0 0 ,320,222 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Avenue Special Situations Fund IV, L.P New York. NY... | Distribution 11/02/2005 |09/28/2012 166,349 0 0 0 0 0 (| 166,349 .....166,349 0 0 0
BlackRock Multi-Manager Partners LLC Seattle. WA... | Distribution 11/29/2010 | 08/31/2012 250,136 0 0 0 0 0 0 250,136 250,136 0 0 0
CVC European Equity Partners V (B) L.P. London GB... | Distribution 01/01/2010 {07/13/2012 584,149 0 0 0 0 0 0 584,149 355,119 (229,030) (229,030) 0
Enervest Energy Institutional Fund XI-A, L.P. Houston TX.... | Distribution 12/08/2006 | 07/31/2012 123,933 0 0 0 0 0 (V] 123,933 | ... 0 0 0
Madison Dearborn Capital Partners V-A, L.P. Chicago. IL..... Distribution. 01/01/2010 | 08/14/2012 (74,551) 0 0 0 0 0 0 (74,551) 74,551) 0 0 0
OCM Opportunities Fund VI, L.P. Los Angele: CA... | Distribution 01/01/2010 | 07/13/2012 720,125 0 0 0 0 0 (U I 720,125 ..720,125 0 0 0
OCM Opportunities Fund VIIB, L.P Los Angele: CA... | Distribution 01/01/2010 | 08/15/2012 505,270 0 0 0 0 0 0 505,270 505,270 0 0 0
Reservoir Capital Partners, L.P. New York. NY... | Distribution 10/01/1999 | 07/31/2012 22,391 0 0 0 0 0 0 22,391 22,391 0 0 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 2,297,802 0 0 0 0 0 0 2,297,802 | ...... 2,068,772 (229,030 (229,030) 0
3999999. Subtotal - Unaffiliated 9,206,262 0 0 0 0 0 0]....9206,262 | ... 8,619,886 |....... (586,376) | ...covvvveiennn0 | (586,376) | ..
4199999. Totals 9,206,262 0 0 0 0 0 0]......9,206,262 | ....... 8,619,886 |....... (586,376) | ...ooovevrerenn0 | . (586,376) | ..
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Bonds - U.S. Government

912828 TJ 9|US TREASURY NOTES 1.625 2022 08, ‘ ........... ‘ ....09/26/2012 | BAS-MERRILL LYNCH. 24,972,756 25,000,000 47,469 |1
0599999. Total - Bonds - U.S. Government 24,972,756 25,000,000 47,469 XXX s
Bonds - U.S. Special Revenue and Special A t

155048 CN 9|CENTRAL PUGET SOUND REG  5.000 2026 02.............ccervuvermmmeiemrnisiisisssissnsssssssssssssssssssssssssssssssssses. | sevsessnes ....07/10/2012 | BAS-MERRILL LYNCH 5,703,278 4,750,000 0 | 1FE

155048 CP 4| CENTRAL PUGET SOUND REG  5.000 2027 02.........coccormrrevermmrmresmmmmenssmmsssessmssssssssesssssssssssssssesssssssesssses. | sessessnnes ....07/10/2012 | BAS-MERRILL LYNCH 5,578,678 4,675,000 0 | 1FE

155048 CQ 2|CENTRAL PUGET SOUND REG 5.000 2028 02.........coovveomrvvemrierreissresssesssesssssssssesssssnssssssssssssssssssssssssssnnss | svsssensees ...07/10/2012 | BAS-MERRILL LYNCH. 3,795,072 3,200,000 0 | 1FE

45200F EG 0| ILLINOIS FIN AUTH (UNIV 160 2038 07........covvevrmmreermmsrresseneresssmsssesssssesssssssssssssssesssssssessssssessssssnesssssses. | sessessnn ....08/16/2012 | GOLDMAN SACHS & CO 30,000,000 30,000,000 1,311 | 1FE

46613P R8 1 [JEAWATER & SEWER SYS S2 5.000 2034 10......00.coumrmrermmmrressmmerressmeesssssnesssssenessssssessessssseesssssssessssnnes | coseeseeees ....07/17/2012 | JEFFERIES & CO INC 11,615,500 10,000,000 0 | 1FE

495289 E2 2 |KING CO SEWER REV REF S2 5.000 2031 01......c0uuuimmiierniniissssssissssssissssssssssssssssssssssssssssssssssssssssssnses | cossesseees ....08/20/2012 | J P MORGAN CHASE SECURITIES INC 12,637,356 10,790,000 0 |1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 69,329,883 63,415,000 1,311 e XXX
Bonds - Industrial and Miscell

00037B AB 8 |ABB FINANCE USA 2.875 2022 05 09/25/2012 | DEUTSCHE BANC 1,027,880 1,000,000 11,181 | 1FE

00846U AH 4 |AGILENT TECHNOLOGIES INC 3.200 2022 10 ...09/11/2012 | J P MORGAN CHASE SECURITIES INC 1,001,690 1,000,000 89 | 2FE

02209S AN 3| ALTRIA GROUP INC 2.850 2022 08......covurrverraerresisesessssessessssssssssesssss s essssssssssssnnn | sesssnenes ....08/06/2012 | J P MORGAN CHASE SECURITIES INC 998,880 1,000,000 0 | 2FE

035237 BP 2| ANHEUSER BUSCH INBEV WOR 2.500 2022 07 R ....07/18/2012 | VARIOUS, 2,008,180 2,000,000 486 |1FE

097023 AH 8|BOEING CO 7.950 2024 08........oorveeerierriieeriieeeisessie sttt | seriisesees ...09/19/2012 | CANTOR FITZGERALD 771,390 518,000 4,461 |1FE

110122 AT 5|BRISTOL-MYERS SQUIBB  2.000 2022 08............cvvveeermrmerermmmmrisrnrmssssmsssssssssssssessssssssssssssssssssssesssses. | sevssssnnes ....07/26/2012 | CITIGROUP GLOBAL MARKETS 1,970,280 2,000,000 0 | 1FE

12189L AL 5|BURLINGTON NORTHERN SANT 3.050 2022 09.........c.erreermmerresmmrressmmessessssssssssnessesseseesssssaessssssnsessssnns | sessessnee ....09/13/2012 | NOMURA SECURITIES INTL 1,021,290 1,000,000 2,118 | 2FE

171340 AH 5|CHURCH&DWIGHT CO  2.875 2022 10........crvermmmrreermmerreessmnesissssssssssssesssssssssssssssssssssssssssssssssssssssss | svsssssnnes ....09/26/2012 | DEUTSCHE BANC 1,015,240 1,000,000 0 | 2FE

189054 AT 6|CLOROX CO 3.050 2022 09 ....09/12/2012 | BNP PARIBAS 1,003,630 1,000,000 339 | 2FE

205887 BG 6[CONAGRA FOODS 2.100 2018 03 09/14/2012 | BAS-MERRILL LYNCH 1,011,370 1,000,000 350 | 2FE

20605P AC 5| CONCHO RESOURCES 6.500 2022 01 ....09/26/2012 | MORGAN STANLEY. 547,500 500,000 0 |4FE

233851 AR 5|DAIMLER FINANCE (144A) 2.250 2019 07 R ....07/25/2012 | CITIGROUP GLOBAL MARKETS 993,580 1,000,000 0 | 1FE

26138E AN 9| DR PEPPER SNAPPLE 2.800 2019 07...cooveeeeereiseneieeiseressesss s eess st ssntesenssnnns | sereeseiens ...09/21/2012 | CITIGROUP GLOBAL MARKETS 1,026,790 1,000,000 5128 |2FE

263534 BW 8|DUPONT EINEMOUR 5.750 2019 03.....oooveereeeesrreesseressssessessssessssssesessssesssssses s ssssseeessssseseenes | eseesesies ....07/10/2012 | PIPER JAFFRAY. 185,358 150,000 2,827 [1FE

278642 AG 8 |EBAYINC 1.350 2017 07 ...ouveeriireiee et sesese st sss bbbt sssssniees | seiessiane ....07/20/2012 | VARIOUS, 2,005,010 2,000,000 38 [1FE

29736R AE 0 |ESTEE LAUDER CO 2.350 2022 08.......ooorvreerieieiieesissnesssssisessesss s | cesieseenes ....09/14/2012 | KEYBANC CAPITAL MARK 777,931 795,000 2,439 [1FE

31428X AS 5|FEDEX CORP 2825 2022 08......oocrvvveererreisesesise sttt | cessiiies ....07/25/2012 | VARIOUS, 1,998,940 2,000,000 219 | 2FE

34354P AC 9|FLOWSERVE CORP 3.500 2022 09 ...09/14/2012 | J P MORGAN CHASE SECURITIES INC 1,008,910 1,000,000 778 | 2FE

345397 WF 6 |FORD MOTOR CREDIT 4.250 2022 09 09/20/2012 | MORGAN STANLEY. 991,100 1,000,000 0 | 2FE

36962G 6F 6|GENERAL ELECTRIC CAPITAL 3.150 2022 09. ....09/04/2012 | CITIGROUP GLOBAL MARKETS 998,550 1,000,000 0 | 1FE

459200 HG 9(IBM CORP 1.875 2022 08.......oooooeereveerreeeiieesiisnessesssessss s ssssssssssssssessssssesssssesssssssnns | sessesines ....07/25/2012 | DEUTSCHE BANC 2,951,940 3,000,000 0 | 1FE

46625H JE 1|JP MORGAN CHASE 3.250 2022 09......coouirvirrmereesisessesisee st | sereneenes ...09/19/2012 | J P MORGAN CHASE SECURITIES INC 993,920 1,000,000 0 | 1FE

48126E AA  5|JP MORGAN CHASE 2.000 2017 08....vvvvvuvvverssaeressiessesssssssssssesssssssssssssssessssssssssssssessssssssessssssnensssss | sersssseres ....08/13/2012 | J P MORGAN CHASE SECURITIES INC 998,210 1,000,000 0 | 1FE

500255 AS 3|KOHLS CORP 3.250 2023 02......coouuerreeresreesssereesssesssssse s s | sesiesneees ....09/18/2012 | GOLDMAN SACHS & CO 999,940 1,000,000 0 | 2FE

50076Q AS 5|KRAFT FOODS GROUP INC (1 5.375 2020 02..........cocvervemremmrrimerisnesisessseessssessseesssssssssesssssssssesssssssssnens | sesessenns ...09/12/2012 | CITIGROUP GLOBAL MARKETS 1,186,800 1,000,000 5,524 | 2FE

50076Q AV 8|KRAFT FOODS GROUP INC (1 6.125 2018 08............cevvveemmurreesmmcresssassressssessessssesssssssssssssssesssssssessssssnnes | sovssssnes ....07/18/2012 | EXCHANGED 897,316 739,000 0 | 2FE

589331 AT 4|MERCK&COINC 2,400 2022 09....oourvvveererreisseeesisessssss s st | eseeesiees ....09/14/2012 | CITIGROUP GLOBAL MARKETS 1,000,420 1,000,000 400 [1FE

59156R BF 4 |METLIFE INC 1,564 2022 2. | eeesnienes ...09/27/2012 | DEUTSCHE BANC 1,005,508 1,000,000 0 |1FE
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61166W AH 4 |MONSANTO CO 2.200 2022 07 ...oooonrveremrereesssessessssessesssesssssssessssssesssissessssss s sssssssses | sessesines ....07/09/2012 | J P MORGAN CHASE SECURITIES INC 998,840 1,000,000 0 | 1FE
63946B AH 3 |NBC UNIVERSAL 2.875 2023 07...ooooreverirreieeriesesisesessesss sttt snienens | s ....09/28/2012 | MORGAN STANLEY 998,170 1,000,000 0 | 2FE
652482 CF 5|NEWS CORP (144A) 3.000 2022 09 ....09/11/2012 | J P MORGAN CHASE SECURITIES INC 992,900 1,000,000 0 | 2FE
665772 CH 0|NORTHERN STATES POWER  2.150 2022 08 09/13/2012 | BAS-MERRILL LYNCH 990,890 1,000,000 2,090 [1FE
66989H AE 8 [ NOVARTIS CAPITAL 2.400 2022 09 . |...09/21/2012 | J P MORGAN CHASE SECURITIES INC 1,997,180 2,000,000 667 | 1FE
723787 AJ 6| PIONEER NATURAL RESOURCE 7.500 2020 01.......cocuuuurreeummmreeissmereesssmsnesesssesssssssessessssssssssnessesssnsesssses | sessneeees ....09/18/2012 | MORGAN STANLEY. 2,639,209 2,110,000 29,013 | 2FE
69351U AQ 6 [PPLELECTRIC UTILITIES  2.500 2022 09.........ccvuumirrireivimirireisimesesessssessssssssessssessssesssssessssesssssessssessssnens | sevesesees ....08/22/2012 | SCOTIA CAPITAL 1,007,450 1,000,000 208 | 1FE
742718 BG 3|PROCTER & GAMBLE CO  8.000 2024 09.........cvvvveermrreerenressnsessssssesssssssesssssssessssssssssssssesssssssesssssnes. | sesseneees ....09/26/2012 | VARIOUS, 3,024,100 2,000,000 2,889 [1FE
77340R AH 0 [ROCKIES EXPRESS PIPELINE 3.900 2015 04..........coverveermmrreesmereeisnesessssesssssssessssssessssssessssssssesssssnses | coseesseees ....09/28/2012 | VARIOUS, 1,410,750 1,425,000 0 | 3FE
774477 AJ 2| ROCKWOOD SPECIALTIES GRO 4.625 2020 10..........mrveemrrreierrsiissesisisssissssssssssssssssssssssssssssssssnes | sovsnnnnes ....09/26/2012 | CREDIT SUISSE FIRST BOSTON 1,012,500 1,000,000 0 | 3FE
826552 AA 9| SIGMA-ALDRICH 33752020 1o st e nnninnes | sesenennes ....07/17/2012 | MITSUBISHI SECURITIES (USA) INC. 1,068,134 986,000 7,303 [1FE
875127 BB 7|TAMPAELECTRIC 2.600 2022 09 ...09/20/2012 | VARIOUS 3,008,400 3,000,000 0 | 1FE
883556 BB 7| THERMO FISHER SCIENTIFIC 1.850 2018 01 08/15/2012 | ROYAL BANK OF SCOTLAND, 999,850 1,000,000 0 | 2FE
883556 BC 5| THERMO FISHER SCIENTIFIC 3.150 2023 01 ....08/16/2012 | GOLDMAN SACHS & CO 1,000,900 1,000,000 0 | 2FE
907818 DM 7| UNION PACIFIC CO 2.950 2023 07....cvvvevverncerceinereseesese sttt ensiene | esenirenes ....07/25/2012 | CITIGROUP GLOBAL MARKETS 1,278,986 1,225,000 4,919 | 2FE
911312 AQ 9| UNITED PARCEL SERVICE 2450 2022 10.........ccvvuuummrreeummerreismsemsssssmsessssseessssssesssssmssssssssesssssssssssssnes | sessenseees ....09/26/2012 | BAS-MERRILL LYNCH 1,003,360 1,000,000 0 | 1FE
94106L AY 5| WASTE MANAGEMENT INC  2.900 2022 09..........covvvureremeeeeressseisesesssssssesessssssssessssssssssssssssssssssssssnssss. | sosssssnes ....09/05/2012 | BARCLAYS CAPITAL INC 996,810 1,000,000 0 | 2FE
949746 QU 8|WELLS FARGO CO 3876 2016 06........oocrvverrenrrierirresiesressssssssssssesssssssesssssssesssssssessssssssssssseenes | sessssinnes ....07/24/2012 | WELLS FARGO SECURITIES 1,083,880 1,000,000 13,479 | 1FE
978097 AA 1| WOLVERINE WORLD (144A) = 6.125 2020 10........0ccumrreummmermerismmessssnressssessssssesssssesssssssesssssssesssssssesses | sessneeees ...09/28/2012 | J P MORGAN CHASE SECURITIES INC 100,000 100,000 0 |4FE
008916 AK 4|AGRIUM INC 3.150 2022 10 A... ....09/24/2012 | BAS-MERRILL LYNCH. 998,040 1,000,000 0 | 2FE
06366R HA 6 |BANK OF MONTREAL 1.400 2017 09. A ...09/11/2012 | BARCLAYS CAPITAL INC 1,001,350 1,000,000 117 | 1FE
136069 ET 4| CANADIAN IMPERIAL BANK .900 2015 10 ....09/24/2012 | CITIGROUP GLOBAL MARKETS 999,700 1,000,000 0 | 1FE
136375 BT 8| CANADIAN NATIONAL RAILWA 5.550 2019 03 A.... ....09/24/2012 | WELLS FARGO SECURITIES 1,867,319 1,530,000 6,133 [1FE
02364W BD 6 |AMERICA MOVIL SA 31252022 07 | S ....07/09/2012 | MORGAN STANLEY. 994,900 1,000,000 0 | 1FE
034863 AG 5|ANGLO AMERICAN (144A) 4.1252022 09 Fooner ...09/20/2012 | BARCLAYS CAPITAL INC 1,984,960 2,000,000 0 | 2FE
046353 AF 5| ASTRAZENECAPLC 1.950 2019 09 |- ....09/12/2012 | GOLDMAN SACHS & CO 1,002,810 1,000,000 0 | 1FE
055451 AH 1|BHP FINANCE USA 6.500 2019 04 Foonene ...09/13/2012 | WELLS FARGO SECURITIES 1,271,960 1,000,000 30,153 | 1FE
05565Q BP 2|BP CAPITALPLC 4.500 2020 10 Fe ....09/18/2012 | CITIGROUP GLOBAL MARKETS 1,147,470 1,000,000 21,250 | 1FE
21987B AQ 1|CODELCO (144A) 3.000 2022 07 | S ....07/10/2012 | HSBC 986,630 1,000,000 0 | 1FE
40049) AX 5|GRUPO TELEVISA 6.000 2018 05 F.... | ....09/26/2012 | J P MORGAN CHASE SECURITIES INC 1,194,180 1,000,000 0 | 2FE
806854 AD 7 |SCHLUMBERGER INVESTMENT 2.400 2022 08 07/24/2012 | CITIGROUP GLOBAL MARKETS 998,320 1,000,000 0 | 1FE
80687P AA 4| SCHNEIDER ELECTRIC SA (1 2.950 2022 09 F........ | ...09/20/2012 | BARCLAYS CAPITAL INC 2,992,020 3,000,000 0 | 1FE
822582 AS 1|SHELL INTERNATIONAL FIN 2.375 2022 08. Fe ....08/14/2012 | MORGAN STANLEY. 1,991,340 2,000,000 0 | 1FE
89153V AE 9| TOTAL CAPITAL INTERNATIO 2.700 2023 01 Foee ....09/18/2012 | HSBC 1,995,740 2,000,000 0 |1FE
92857W AZ 3 |VODAFONE GROUP PLC  2.500 2022 09 | ....09/19/2012 | MORGAN STANLEY 986,990 1,000,000 0 |1FE
3899999. Total - Bonds - Industrial & Miscellaneous. 80,423,591 77,078,000 154,595 |......... XXX
8399997. Total - Bonds - Part 3 174,726,230 | oo 165,493,000 | ..o 203,376 | ..o YO
8399999. Total - Bonds 174,726,230 | ..o 165,493,000 | ..o 203,376 |.......... PO S
C on Stocks - Industrial and Miscell
87159A 10 3| SYNAGEVA BIOPHARMA CORP. | ........... ‘ ....08/09/2012 | DISTRIBUTION FROM PARTNERSHIP 4,803.000 238,517 XXX 0L
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96950F 10 4| WILLIAMS PARTNERS LP | ........... | ....08/29/2012 | DISTRIBUTION FROM PARTNERSHIP 33,629.000 1,734,012 XXX 0
9099999. Total - Common Stocks - Industrial & Miscellaneous. 1,972,529 XXX 0
9799997. Total - Common Stocks - Part 3, 1,972,529 XXX 0
9799999. Total - Common Stocks. 1,972,529 XXX 0
9899999. Total - Preferred and Common Stocks 1,972,529 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks. 176,698,759 XXX 203,376
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:............... 0.
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r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
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
797224 AA 0| SAN CLEMENTE 3.585. s | e 08/28/2012| PAID ON PRINCIPAL.......cccovvee | covrrrrrrmernerrneennee | eeerennenn92,319 | i 92,319 | oiren92,319 | 92,319 |0 | (VI I 0 0 0 92,319 .0 0 0 08/27/2021| 1FE......
36202F 2L 9| GNMA Il PASS #00005279 3.500..........cccrmrvermrrerernn | veree 09/20/2012| PAID ON PRINCIPAL........ccovvvvee [ orerermiricnneirerinn | crereen 543,359 | i 543,359 | ...........565,348 | ...........565,348 | ...............0 | o (21,989) [ ..oorvvrienad (V] IO (21,989) .0 0 0 01/20/2042|1...........
36202F 3M 6| GNMA Il PASS #00005304 3.500...........cccorevererernnes | covee 09/20/2012| PAID ON PRINCIPAL.......cccouves | vorernrrvnrrnirrenrene | wovreennn 474887 | i, 474,887 | ...........500,635 | ............500,635 | .....ccceeeen0 | i (25,748) | ..covovvvreern0 | e (25,748) .0 0 0 02/20/2042|1...
36202F 4Q 6| GNMA Il PASS #00005331 3.500.........cccmrvereerereren | veree 09/20/2012| PAID ON PRINCIPAL. ..497,180 ..(24,704) | .. .0 0 0 03/20/2042| 1
36216G CH 9| GNMA Il PASS #163972  9.000........c0ovvverererrvrires | veree 09/20/2012| PAID ON PRINCIPAL. 378 | s 2,378 | e 2,581 | 2,865 | 0 | e .0 0 0 04/20/2016(1...
362161 EL 1| GNMA I PASS #180239  9.000.........covvveremrrrerires | o 09/20/2012| PAID ON PRINCIPAL.......cvovveen | covererrrmerinerieeenee | veersrineiins 1,012 | s 1,012 | i 1,081 [ e 1061 | 0 | e (B9) | s .0 0 (U IO 61 102/20/2017| 1...........
362165 Y5 5| GNMA Il PASS #184432  9.000........ccocevvmrverrvrires | venee 09/20/2012| PAID ON PRINCIPAL.......ccovvvee [ rrerermrneirnrnerinns | vrvrrenenee31,090 | e 31,090 | 33,218 | 31,961 | 0 | et (871) | .0 0 0 2,073 [12/20/2016|1...........
36219Y W3 6| GNMA Il PASS #263566  9.000..........ccoooveremrvrerires | v 09/20/2012| PAID ON PRINCIPAL.......cocovvves | covvererrmrrrerirenenne | vvvvvrenneen 1,144 | i 1144 | 1,222 | 1193 | 0 | i (B9) | e .0 0 (01 I 69 | 10/20/2018| 1...........
36220M D6 3| GNMA Il PASS #281925  9.000.........ccoomrereerrrinens | vever 09/20/2012| PAID ON PRINCIPAL. .0 0 (V1 IOV 86 | 10/20/2019] 1...
36202D 6D 8| GNMA Il PASS #3568  5.000........ccccrvvvmrmrmrrsreres [ s 09/20/2012| PAID ON PRINCIPAL. ..680,572 ...689,522 ,566 | vovveerieenn0 | s 19,566 | ..ovvrrirnnnd (V1N IO 709,089 .0 0 0 . 23,932 | 06/20/2034] 1...
36202E CM 9| GNMA I PASS #3676  4.500........ccerererercrercernens | o 09/20/2012| PAID ON PRINCIPAL.......ccccovves | vovernerrrnerrmerrerirene | wvrerennrs860,936 | 1ovnncen. 660,936 | ............ 627,372 | ........... 634,812 | oo 0| et 26,123 | oo 0 26,123 0 660,936 .0 0 0. 19,375 |02/20/2035] 1...........
36202E EU 9| GNMA Il PASS #3747 5.000........ccovvrermrrriernrirenns | o 09/20/2012| PAID ON PRINCIPAL.......ccovvvvee [ orermrmerrennirerinns | crereern890,700 | oocincnn 690,700 | .....o..... 671,274 | ........... 676,886 | ....cccoovernend 0] e 13814 | o (V[ 13814 | (V1 I 690,700 .0 0 0 23,161 | 08/20/2035| 1...........
36202E FM 6| GNMA I PASS #3772 5.000.......ccvevvrmvercrirerernnns | v 09/20/2012| PAID ON PRINCIPAL.......cccouves | corernrriveriinirrerrene | woerennn. 548,401 | i, 548,401 | ........... 536,319 | ..ot 539,825 | ..ccovverinns 0| e 8,576 | .ovrrennn 0 [ s 8,576 | .coovvvereen 0| s 548,401 .0 0 0. 18,450 | 10/20/2035] 1...........
36202A 3G O|GNMAIIPASS#799  9.000.......ccommvrrmrermemrvrirnens | e 09/20/2012| PAID ON PRINCIPAL.......coccveves | evrvmrrnerinmeiseenns | vevernernenenn3, 145 | s 3,145 | o 3,360 ..3,274 (129) 0 3,145 .0 0 [V I 211 |07/20/2017|1...
36216F HQ  6|GNMAPASS TH #163239  9.000..........occvvvrvvrnereens | veree 09/15/2012| PAID ON PRINCIPAL. 60 60 64 (4) 0 60 .0 0 0 4 |04/15/2020(1...
362160 6H 1|GNMAPASS TH#180072 9.000.......c.coevvreverivenies | v 09/15/2012| PAID ON PRINCIPAL. 26 | ... 26 27 (1) 0 26 .0 0 0 1(08/15/2021|1...
36220E BG 1| GNMA PASS TH#275539  9.000.......c.oeveneerreenens | v 09/15/2012| PAID ON PRINCIPAL.......ccovvvers | cerirneirerinerineniiens | eevierineeseeens 197 | s 197 210 (10) 0 197 .0 0 (V1 IO 12 101/15/2020{1...........
36220M  HV 4| GNMA PASS TH #282044  9.000..........cccovvuererevmrres | vever 09/15/2012| PAID ON PRINCIPAL.......coocvvvrs | vorerrirriinrineriens 43 | ... 43 46 (3) 0 43 .0 0 0 3 |01/15/2020(1...........
36220P P2 2| GNMA PASS TH #284041  9.000.........ceveneervvenens | o 09/15/2012| PAID ON PRINCIPAL.......ccoovvves | corernerrerinerinenirens | veveerineesnnens LK TN - 163 | e 174 (10) 0 163 .0 0 0 | v 10 |02/15/2020(1...........
362200 CW 8| GNMAPASS TH #284585  9.000..........cocovervverins | covee 09/15/2012| PAID ON PRINCIPAL. 35 | .. 35 37 2) 0 35 .0 0 0 2 |01/15/2020{1...
36220Q J3 5| GNMA PASS TH #284782  9.000..........ccccovvvvvrrenns | venee 09/15/2012| PAID ON PRINCIPAL. 5 .5 6 (0) 0. 5 .0 0 0 0 |01/15/2020] 1...
36220R TF 5| GNMA PASS TH#285950  9.000.........cccmsvererermiens | vener 09/15/2012| PAID ON PRINCIPAL. 272 | . 272 290 (13) 0 272 .0 0 0 | s 16 | 06/15/2020|1...
36220R 6S 2| GNMA PASS TH #286281 9.000..........ccovvvererermrres | vever 09/15/2012| PAID ON PRINCIPAL.......cccvvvrs | vorerrirriinrineriens 15 | s 15 16 (1) 0 15 .0 0 0 1 101/15/2020| 1...........
36220S  JR 8| GNMA PASS TH #286572  9.000..........cvvreerreenens | v 09/15/2012| PAID ON PRINCIPAL.......ccoorvves | corereererinerineniens | veveererneesenens 132 | s 132 | e 140 (2) 0 132 .0 0 0 8 104/15/2020] 1...........
36220S 2Z 8| GNMA PASS TH #287092  9.000.........cccomvvrerveerers | core 09/15/2012| PAID ON PRINCIPAL........covvvee [ v 40 | ........ 40 43 (2) 0 40 .0 0 0 2 103/15/2020| 1...........
362200 ZA 2| GNMA PASS TH #288837  9.000..........ccovvveerenrres | vever 09/15/2012| PAID ON PRINCIPAL. 45 | ... 45 48 (2) 0 45 .0 0 0 3 |04/15/20201...
36220W C4 7| GNMA PASS TH#289991  9.000.........ccvemevrreenens | v 09/15/2012| PAID ON PRINCIPAL. 63 | . 63 67 (3) 0 63 .0 0 0 4 |08/15/2020(1...
36220W EQ 6| GNMA PASS TH#290043  9.000.........ccoooovuvemrennns | e 09/15/2012| PAID ON PRINCIPAL.......covvvree [ orerrrrneinirncireninns 35 | ... 35 38 2) 0 35 .0 0 0 2 |05/15/2020(1...........
36220W QZ 3| GNMA PASS TH#290372  9.000.........ceverererveernens | e 09/15/2012| PAID ON PRINCIPAL.......ccovvvers | vevereimerinernneriens 536 | .ooveen. 536 572 (36) 0 536 .0 0 (U IS 28 |09/15/2020| 1...........
36220W U5 4| GNMA PASS TH#290504  9.000..........ccoocomvvrmvenens | e 09/15/2012| PAID ON PRINCIPAL.......ccocvvvvrs | vorerneirnniineinerirens | cevierirecinnnens 103 | oo 103 | oo 109 (3) 0 103 .0 0 0 12/15/2020{ 1...........
36220Y 7H 0| GNMA PASS TH#292596  9.000..........cocneverveenens | v 08/15/2012| PAID ON PRINCIPAL. 93 [ .. 93 100 (1) 0 93 .0 0 0 5 |11/15/20201...
36223G WQ 8| GNMA PASS TH #307655  9.000..........ccocevvrevmrrecns | veree 09/15/2012| PAID ON PRINCIPAL. 16 16 17 (1) 0 16 .0 0 0 1 108/15/2021 1
36223K  6F 2| GNMA PASS TH #310570  9.000........ccoomvvrvrvvrrer | voree 09/15/2012| PAID ON PRINCIPAL. 99 | .. 99 105 (6) 0 99 .0 0 0 6 |08/15/2021|1...
36223M  FK 7 |GNMA PASS TH #311670  9.000.........ccnvverrerernerns | vener 09/15/2012| PAID ON PRINCIPAL.......ccoovvvers | corrreirerisernneriens 19 | 19 20 (1) 0 19 .0 0 0 1(08/15/2021|1...........
36223N  UA 0| GNMA PASS TH#312977  9.000........cccmsvermcrrniens | verer 09/15/2012| PAID ON PRINCIPAL.......cooovvre | vovrrreirnriiniinniiens 3 .3 3 (0) 0 .. 3 .0 0 0 0 |11/15/2021]1...........
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36205W QV 1| GNMA PASS TH #402868 9.000..........cccoveveivenins [ v 09/15/2012| PAID ON PRINCIPAL.......ccvvvvvs | vovirnrirerinnrirenirens | cevierieeeienens 210 | s 210 224 | ... 222 (U IO ()] [— 0 (12) 0 210 .0 0 0 | s 13 |06/15/2024(1...........
36213C  YY  0|GNMA PASS TH#550727  5.000.........ccmmvererernrrns | vever 09/15/2012| PAID ON PRINCIPAL 271,908 | ............ 267,659 | ............ 268,884 | ..o 0| e 3,024 | oo 0 3,024 0. 271,908 .0 0 (] I 9,260 | 11/15/2035] 1...........
36290R U6 8| GNMA PASS TH #615405 4.500.........ccocrevrvrvreres [ s 09/15/2012| PAID ON PRINCIPAL. 427979 | ..........415,006 | .......... 417,345 | o0 | 10,634 | 0 | 10,634 | 0| 427,979 .0 0 0 . 12,789 |08/15/2033| 1...........
36291A DH 9| GNMA PASS TH #622104 . 09/15/2012| PAID ON PRINCIPAL. 200,274 200,274 .0 0 (1 I 6,678 |09/15/2033] 1...
36292F H6 7| GNMA PASS TH #647453  5.000.........ccovvermrvmerins | cenee 09/15/2012| PAID ON PRINCIPAL. ..720,994 ...720,994 .0 0 0 . 23,227 |10/15/2035| 1
36225A ER 7| GNMA PASS TH #780144 7.000.... e 09/15/2012| PAID ON PRINCIPAL. 52,375 .0 0 (V1 I 2,454 |07/15/2024|1...
3837H4 WJ  0|GNR2000-23Z CMO  7.500.......cccmrvrerererercrrains | vever 09/20/2012| PAID ON PRINCIPAL 93,936 .0 0 (] - 4,728 |08/20/2030] 1...........
38373R  SY 6[GNR2001-40ZCMO  6.000......cccemrmrermrrirerns [ s 09/20/2012| PAID ON PRINCIPAL.......ccocovves | ceverrrermermerrnernes | v 287,414 | i 247,414 | 225,457 | 10233760 | o0 | 013,654 | 0 | 13,654 | 0 [ 247,414 .0 0 (V1 I 9,861 |08/20/2031|1...........
36225C BX 3|G2(ARM) #80053  1.625.......ccccommrimremimririniies | verer 09/20/2012| PAID ON PRINCIPAL 35 KL< [P 35 [ o (U IO {0 I 0 0 0 35 .0 0 0 0 |03/20/2027| 1...........
36225C CN  4|G2(ARM) #80076 1.750, e 09/20/2012| PAID ON PRINCIPAL. ...140 2 0 140 .0 0 0 2 |05/20/20271...
000000 00 O|FHA AMER SAV BANK 88-4 6.93 e 09/25/2012| PAID ON PRINCIPAL. ..254,457 5,063 0 254,457 .0 0 0 111252016/ 1...
000000 00 O|FHACITICORP 85-4 PROJ 6.875.......cccouvemeverivinens | o 09/25/2012| PAID ON PRINCIPAL. 186 | e 261 0 11,186 .0 0 0 12/01/2015| 1...........
000000 00 O|FHA GOLDOME 87-11 PROJ 6.875........ccccoevvvvrinns | e 09/25/2012| PAID ON PRINCIPAL.......ccocovves | covernrrermriinernneirnes | cerereirneencb7,636 | o 286 0 67,636 .0 0 0 07/25/20151...........
52517# AD  5|FHA LEHMAN 92-APROJL 6.930.......ccccovvrverrmrrne | veres 09/25/2012| PAID ON PRINCIPAL 096 | o 096 | v 079 | e ST | e 579 | ) 2,579 0 97,096 .0 0 0 07/25/2017| 1...........
000000 00 O|FHA MERRILL LYNCH 185- 6.810... i 09/25/2012| PAID ON PRINCIPAL. 399 0 29,025 .0 0 0 02/01/2020| 1...
69330@ AA 2| FHA PAXTON FINANCIAL 6 6.500..........cccccvurmrnene | venee 09/25/2012| PAID ON PRINCIPAL. 184 0 41,556 .0 0 0 05/01/2014/1...
000000 00 O|FHAUSGIGIFHA TOWERS 6.930........ccccnuvermeenens | v 09/25/2012| PAID ON PRINCIPAL. 532 0 30,832 .0 0 0 10/25/2014 1...........
000000 00 O|FHA USGI 2067 6.930....eeeeerrereerieeieerne | s 09/25/2012| PAID ON PRINCIPAL 715 0 43,036 .0 0 0 09/25/2014|1...........
83162C  UP 6| SBAP 2012-20B 1 2,630, | s 08/01/2012] PAID ON PRINCIPAL........cccovees | corvnnienniinininnniinee | wennenen. 134,306 | oo 134,306 | ..o 134,306 | v 134,306 | 0 | cvciieiencnn0 i | i 0 | v 0 | s 134,306 .0 0 0 .. 1,637 [02/01/2032| 1...........
0599999. Total - Bonds = U.S. GOVEIMMENL. ..ot sns s ssssssneenes . 6,983,470 | ........ 6,983,470 | ........ 6,874,306 | ........ 6,939,053 | .oooiiinniin 0] s 44417 | s [V . 44,417 0 6,983,470 .0 0 0 [.... 213,672 |...... XXX... | .XXX....
Bonds - U.S. States, Territories and Pc
011770 P4 0| ALASKA GENERAL OBLIGAT 5.250.........cccovurrmrens [ v 08/01/2012| MATURED. ....18,895,000 | ....... 18,895,000 | .......21,274,447 19,067,889 | ..coovvvvieenc0 | e (172,889) | .. (172,889)] .. 18,895,000 .0 0 0. 991,988 |08/01/2012| 1FE......
041039 6K 9| ARKANSAS FED HWY GNT G 5.000... e 08/01/2012| REDEEMED... . 10,000,000 | ....... 10,000,000 | ....... 10,647,700 | ....... 10,044,800 | ....cocooveeren0 | e (44,800) 0| (44,800) | ..ooovveeer0 | e 10,000,000 .0 0 0 | 500,000 |08/01/2013| 1FE......
041039 6L 7| ARKANSAS FED HWY GNT G 5.000........cccccvurrerene [ venee 08/01/2012) REDEEMED........occoviviiiciinins | corerneriesinenieniene | ovrien 8,210,000 | ......... 8,210,000 | ......... 8,764,093 | ........ 8,253,759 | oocvrrrerinan 0. (43,759) | .oovvvrrernene (V1 IO (43,759) 0 8,210,000 .0 0 0 ... 410,500 |08/01/2014| 1FE......
837107 2Z 3| SOUTH CAROLINA GENERAL 3.000........cccouvmmres [ v 07/01/2012) REDEEMED..........cooneernirieriinens | covereriseineeieninne | oveinn 9,266,750 | ......... 9,175,000 | ......... 7,554,420 | ......... 8,444,762 | .ooovvvernnnn 0 et 58,995 | ..ovvvrerinns 0 58,995 0 8,503,757 L0 e 762,993 |..... 762,993 |..... 275,250 |07/01/2017| 1FE......
837107 2V 2| SOUTH CAROLINA GENERAL 5.000........ccccouimmine [ 07/01/2012] REDEEMED.......cooooiviiininciinnns | ervessiissiissiinniinne | onnins 7,317,450 | ......... 7,245,000 | ......... 7,997,900 | ......... 7,359,326 | .oooovinninnnn 0| . (41,152) [ o [V (41,152) | oo, [ I 7,318,175 | oo [V (725) | ccvvoeve. (725)].....362,250 | 07/01/2013| 1FE......
1799999. Total - Bonds - U.S. States, Territories & Possessions..... . SRR [P 53,689,200 | ....... 53,625,000 | ....... 56,238,560 | ....... 53,170,536 | ..oovvinirinnn 0]... (243,605) | ..o 0] (243,605) 0 52,926,932 L0 ] 762,269 |..... 762,269 |..2,539,988 |...... XXX... | .XXX....
Bonds - U.S. Political Subdivisions of States, Territories and Pc ions
052396 DG  0|AUSTIN GENERAL OBLIG L 4.750........cccovvvvermrennes | veree 09/01/2012| REDEEMED........coovveeririrnrirnins [ rrerenrnniisinsinsiinnes | voverens 5,075,000 | ......... 5,075,000 | ......... 5,250,341 | ......... 5,112,008 | .cooovriririnns 0] . [RY AL (1[N I (37,098) [ ooovvrrres (1 I 5,075,000 0 0 0. 241,063 |09/01/2022| 1FE......
567288 MQ 5|MARICOPA CO USD #48 GO 5.000.........couverveenees [ e 07/01/2012) MATURED.......ccovvurermnrrnerierins | sovernerieersnerieniene | oneenn 2,000,000 | ......... 2,000,000 | ......... 2,196,740 | ......... 2,012,180 | coveovrrerennn 0| . (12,180) | +.vvvrvereeene (V] I (12,180) | vvvvvereens 0| v 2,000,000 0 0 0 [ 100,000 | 07/01/2012| 1FE......
649665 W5 1|NEW YORK CITY GENERAL 6.000.........cccocsvvvenns [ e 08/01/2012] MATURED.......ccovvererriirineininns [ overveirereriseiennens | e 15,530,600 | ....... 15,530,600 | ....... 16,780,503 | ....... 15,600,643 | ..ovvvvererinns 0] . (70,043) [ ..o ([ I (70,043) | ..oovvrrneens 0 . 15,530,600 0 0 0 . 931,836 |08/01/2012[ 1FE......
16753T AR 2| CHICAGO HSG AUTH CAP S 5.000.......ccccsuvermvenne [ e 07/01/2012] REDEEMED........ccooiviinniinciinnns | corensrisnnssnisninne | onnienasd 4,000,000 | ......... 4,000,000 | ......... 4,285,480 | ......... 4,033,320 | .o | (33,320) [ .oovvevrennn0 [ (33,320) | ovvvvrenns0 | s 4,000,000 0 0 0]... 200,000 |07/01/2019| 1FE......
2499999. Total - Bonds - U.S. Political Subdivisions of States, Territories & Possessions.... 26,605,600 | ...... 26,605,600 | ....... 28,513,064 6,758,241 | .0 | (152,641) | covovvvveennn0 | s (152,641) 6,605,600 0 0 0].1472,89 |..... XXX... | .XXX....
Bonds - U.S. Special R and Special A ment
040654 JK 2| ARIZONA TRANS BRD HWY 5.250........cccmvvermerrins [ venee 07/01/2012) REDEEMED.........ocooveeirieiirnins | ceverseeiseinenseninee | ovevnn 2,040,000 | ......... 2,000,000 | ......... 2,215,020 | ......... 2,059,700 | oooovvvrnrennn 0| . (19,700) | ..ovvreverneene (V1 I (19,700) | ..vovvvveens 0| v 2,040,000 .0 0 0 | 105,000 | 07/01/2017| 1FE......
040654 JX 4| ARIZONA TRANS BRD HWY 5.250.......cccnvvemvennes | o 07/01/2012) REDEEMED........cocoonvvinvirciinies | coverserinsieniineniene | oveinns 1,000,000 | ......... 1,000,000 | ......... 1,077,740 | ......... 1,006,610 | ...oovvvrnncnad 0| s (6,610 | .oovvveereens (V1N I (6,610) | ovovveneens 0| oo 1,000,000 .0 0 0 . 52,500 |07/01/2016| 1FE......
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040647 CM 9| ARIZONA TRANSN BRD S20 5.000...........oecerveernes [ venee 07/01/2012) MATURED.........cc.vvurrieirnerieninn | verernrrieninesieniene | onriins 5,560,000 | ........ 5,560,000 | ........ 5943473 | ... 5,605,370 | .ooovrrrerinan 0. (45,370) | ..ovorvernene (V1 IO (45,370) 0 5,560,000 .0 0 0. 278,000 |07/01/2012[ 1FE......
167592 QC  1|CHICAGO O'HARE INTL AR 5.500........ccccvvveeremrnes | cenee 09/12/2012) REDEEMED..........cooreeriemeiinens | covernerisernenieniees | oveiens 5,000,000 | ......... 5,000,000 | ......... 4,976,300 | ......... 4,997,450 | ..ooovoerirnns (0 I 750 | e (V] IR 750 | v 0| v 4,998,200 | ....cocvvnee (V] I 1,800 | ........ 1,800 |..... 329,236 |01/01/2013| 1FE......
246428 SJ 6 |DELAWARE TRANS AUTH S2 5.000........ccocvemrenes | vever 07/01/2012| REDEEMED..........cocmirenieniiiens | eereeeiseeniesineinens | cvveerienes 280,000 | ............ 280,000 | ............ 299,844 | ............ 281,476 | ..coovocrns 0| s (1476) | .ovvvrrns (V1 I (1,476) 0 280,000 .0 0 0 . 14,000 |07/01/2013| 1FE......
246428 SL  1|DELAWARE TRANS AUTH 82 5.000........ccccvurvmrnes [ venee 07/01/2012| REDEEMED... 620,000 | ............ 620,000 | ............ 663,942 \ .0 0 0 . 31,000 |07/01/2013| 1FE......
414004 QZ 7[HARRISCO TOLLRD SRL 5.375......cccovvvirervincs [ e 08/15/2012| REDEEMED... 10,620,000 .10,620,000 .11,072,943 0,654,621 .0 0 0 [ 570,825 |08/15/2019| 1FE......
45200F EG  O|ILLINOIS FIN AUTH (UNI' .130....ccvveririciinieircrinns | venee 07/01/2012| PAID ON PRINCIPAL. 377,000 | ..oooonee. 377,000 | ..ovornenn 377,000 377,000 | e [ 0 [ ...377,000 .0 0 (V1 I 109 [07/01/2038| 1FE......
455285 ME 3 |INDIANAPOLIS LOC PUB | 5.125.......cccmmvemerrirrnee | vener 07/01/2012) REDEEMED..........cooveerrercrinins | covernerisernerineniens | oveiees 1,695,000 | ......... 1,695,000 | ......... 1,631,115 | ......... 1,688,762 | ...oovvvrnnennd 0| e 6,238 | oo (V1N IO 6,238 | oo 0| v 1,695,000 .0 0 0 . 86,869 |07/01/2027| 1FE......
455285 MD  5|INDIANAPOLIS LOC PUB | 5.125......ccommvermeivariraee | venes 07/01/2012) REDEEMED........occonvinrirciiinins | ceverneriesriseiseninee | oneins 3,305,000 | ......... 3,305,000 | ......... 3,180,435 | ......... 3,294,259 | ..o 0 et 10,741 | oo (V1 IO 10,741 | o 0| oo 3,305,000 .0 0 0 | 169,381 | 07/01/2027| 1FE......
455280 5C 7 |INDIANAPOLIS LOC PUB | 5.500........cccovveevirerenee | vever 07/01/2012) REDEEMED..........occovriirieiiinins | cerernrrierinenieniene | ovviens 5,000,000 | ......... 5,000,000 | ......... 5,233,550 | ......... 5,014,600 | ...ccovvverenan 0. (14,600) | ...cvvvvvernvene (V1 IO (14,600) | .....ocvvvee. 0| v 5,000,000 .0 0 0 [ 275,000 |07/01/2018 1FE......
485424 FD 2 |KANSAS DEPT TRANS HWY 5.500........cccccemrerncres | vever 09/01/2012| MATURED 1,400,000 | ......... 1,400,000 1,598,968 1,415,932 1,400,000 .0 0 0 . 77,000 |09/01/2012| 1FE......
54811A U7  6|LOWER COLORADORIV REF 5.375.......cccocmvvvirs | v 09/10/2012| REDEEMED... 175,000 | ..ocvvnvnee 175,000 ..183,782 275,000 | 0 | 0 [ covvrrernend0 [ e 0 ...175,000 .0 0 0 e 7,684 |05/15/2018 1FE......
57604P VH 4| MASSACHUSETTS WATER PO 5.000.......cccccrmurer [ vonee 08/01/2012) REDEEMED..........ccooeerierciinins | cvvernerisennerienieee | oveines 7,050,000 | ......... 7,050,000 | ......... 7,247,406 | ......... 7,066,709 | .ooovvvvnrennn 0| . (16,709) | ..ovvrevernene (VN IO (16,709) | .vovvereens 0| v 7,050,000 .0 0 0 [ 352,500 |08/01/2019| 1FE......
592247 H7  8|METROPIER & EXP AUTH 5.250........ccccouuummicnnns [ 07/12/2012| REDEEMED........cootemrireiriiinins [ ereeveirererinsireninins | v 10,201,000 | ....... 10,100,000 | ....... 10,385,830 | ....... 10,153,530 | covveverernnes 0] . (19,493) [ oo (1[N I (19,493) [ oo 0 .. 10,134,037 | cooovvvvnnene 0 . 66,963 | ...... 66,963 |..... 304,894 |06/15/2042 1FE......
645788 MB 3| NEW JERSEY ENVIRONMENT 5.500........ccccouvumuns [ venee 09/01/2012) MATURED........ccovvurrrinrinnrieninn | verernrrieninenieniene | onvied 6,575,000 | ......... 6,575,000 | ......... 7,124,802 | ......... 6,785,071 | coveovvrerinan 0]... (210,071) | covvvrcrin 0] (210,071) | covvvevrrens 0| e 6,575,000 .0 0 0 . 361,625 |09/01/2012| 1FE......
696550 KW  1|PALM BEACH CO SCHBRD 5.250........cccoucermeevrees [ vonee 08/01/2012| REDEEMED... 300,000 | ..cooonene 300,000 317,076 | .....0.i301,260 | .cvviienl0 | e, (1,260) | woovovvreriennd0 [ (1,260) .0 0 0 . 15,750 |08/01/2019| 1FE......
81533P HD  5|SEDGWICK CO PUBBLDG T 5.000.........ccccvwvrinnns [ venee 08/01/2012| MATURED. ..1,605,000 ,605,000 1,715,392 | .......1,623,522 | .....ccc0.el0 | oo (18,522) | .. .(18,522)] .. .0 0 (VN I 80,250 | 08/01/2012| 1FE......
928178 YZ  5|VIRGINIA PUBLIC SCHOOL 5.000.........cccocumereemrres [ v 08/01/2012) MATURED.........ccovverrimrrnerienins | coverneriessenerienieee | overies 1,405,000 | ......... 1,405,000 ...1,541,664 | ........1,416,015 | ...ccccoeeenl0 | o (11,015) | vvvverreennd0 | e (11,015) .0 0 0. 70,250 |08/01/2012| 1FE......
92817S  ZA 9| VIRGINIA PUBLIC SCHOOL 5.000..........ccoceerermrens [ v 08/01/2012) MATURED........c.ovvemermnrinerrerens | cevererssnineeseninee | oneinn 2,590,000 | ......... 2,590,000 | ......... 2,841,929 | ........2,610,306 | .....ccoeecn0 | o (20,308) | ..ovvveeerenne (V1 IO (20,308) | ..vooevveeenn 0| oo 2,590,000 .0 0 0 [ 129,500 | 08/01/2012| 1FE......
05053* AA 3| AUBURN HSG DEV CORP 87 7.400........cccccouvvrmurer | vuvee 09/17/2012| PAID ON PRINCIPAL.......cocvive | covrerrrrnerirerirenenes | vevivrineiinn 9,756 | oo 9,756 | oo 9,756 | covvvevrviriennnd0 | 9,756 | i (V1 I 0 9,756 0 9,756 .0 0 [V I 482 |04/15/2021(5"........
3128QG CC  4[FH (3/1 ARM) #1NO0B7 = 2.890......cccvvvrererrerrrirnnns | verer 09/15/2012| PAID ON PRINCIPAL.......ccovvrers | corrreerernneineriens KIK I [ 363 364 OO T IS 0 3 0 363 .0 0 0 7 112/15/2035(1...........
3128JR G4 2|FH (3/1 ARM) #847419  2.836......ccccrvrvvvrrvrvirrcrnns | e 07/16/2012| PAID ON PRINCIPAL. 49 0 4,458 .0 0 (01 I 69 |03/15/2035| 1...
3128JR G4  2|FH (3/1 ARM) #847419  2.855........coccvvvivvrrerrncri [ 09/17/2012| PAID ON PRINCIPAL. 716 0 64,884 .0 0 0 03/15/2035( 1...
3128JR G4  2|FH (3/1 ARM) #847419  2.863........ccccmvvererrcrirnnins [ 08/15/2012| PAID ON PRINCIPAL. 642 0 58,185 .0 0 0 03/15/2035( 1...
3128JR  KQ  8|FH (5/1 ARM) #847503 2.725........ccccovvvevrrrcrrner [ v 07/16/2012| PAID ON PRINCIPAL § X 355 0 25,310 .0 0 0 12/15/2035/ 1...........
3128JR  KQ  8|FH (5/1 ARM) #847503 2.748........coccomvvemmerrrerrrnerns | e 08/15/2012| PAID ON PRINCIPAL.......ccovvves | corernerrmrrneeinerinns | ceneeineennd 95,820 | coovvvrnnens 95,820 | ..vvrvrneens 94,106 | ..ovvvrnene 94,475 | oo 0| e 1,345 | o, (V1 IO 1,345 0 95,820 .0 0 0 12/15/2035] 1...........
3128JR  KQ  8|FH (5/1 ARM) #847503  2.754.......cocemvemsernerirncis | e 09/17/2012| PAID ON PRINCIPAL.......ccoovevers | vovirnerrnmrimsiineriiene | eeneeineennd 27,965 | .cooovrrnnee 27,965 | .ovevernns 27,465 | ..ovooonnen. 27,573 | v (0 I 392 | s 0 392 0 27,965 .0 0 0 12/15/2035| 1...........
312968 DY  9|FHLMC GOLD PASSTHRU = 5.000.......cccccruvervvernies [ venee 09/15/2012| PAID ON PRINCIPAL. LAT4,839 | 174,293 | AT4,372 | 0| 868 | 0| 468 | ....ccoonne. (V1 I 174,839 .0 0 0 01/15/2034|1...
31292G 5P  7|FHLMC GOLD PASSTHRU  7.500........ccccemrvrrmres | cenee 09/15/2012| PAID ON PRINCIPAL. (43) 0 443 .0 0 (V1 IO 22 [07/15/2029|1...
31292H AK  0[FHLMC GOLD PASSTHRU  7.500........ccccruvrvrerreres [ s 09/15/2012| PAID ON PRINCIPAL. (312) 0 2,512 .0 0 (1 I 126 [01/15/2030(1...........
31292H AW 4 |FHLMC GOLD PASSTHRU  7.500........cccccvemerrnnres | vener 09/15/2012| PAID ON PRINCIPAL (87) 0 712 .0 0 (01 I 33 |02/15/2030| 1...........
31292H CY  8|FHLMC GOLD PASSTHRU  7.500........ccccruvrmrnreres [ s 09/15/2012| PAID ON PRINCIPAL. (14) 0 100 .0 0 0 5 |05/15/2030(1...........
31292H J8  8|FHLMC GOLD PASSTHRU  7.500........cceceeerrrrres | verer 09/15/2012| PAID ON PRINCIPAL. (12) 0 113 .0 0 0 6 |05/15/2031|1...
31292H MW 1 |FHLMC GOLD PASSTHRU  7.500........ccccueeremrrns | verer 09/15/2012| PAID ON PRINCIPAL. (8) 0 74 .0 0 0 4 (10/15/2031(1
31292H NH 3 [FHLMC GOLD PASSTHRU ~ 6.000.........cccouervrvrreres [ s 09/15/2012| PAID ON PRINCIPAL. (157) 0 4,128 .0 0 (V1 I 171 [02/15/20321...
31293E QB 9|FHLMC GOLD PASSTHRU  6.000.........cccourmrerere | coree 09/15/2012| PAID ON PRINCIPAL (11) 0 282 .0 0 (V1 IO 11 112/15/2028(1...........
31293)  ZX  0|FHLMC GOLD PASSTHRU  6.000.........ccoccouvveriee | e 09/15/2012| PAID ON PRINCIPAL.......ccovvvee [ vvrmnmnriennererinns | vevvrernnren28,522 | v 28,522 | 10000 29,168 | o0 29,577 | cvviieennnl0 | et (1,055) | o0 | s (1,055) 0 28,522 .0 0 0 e 1,081 | 04/15/2029|1...........
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31293K PD 2| FHLMC GOLD PASSTHRU = 6.000.........ccouvererennns [ vonee 09/15/2012| PAID ON PRINCIPAL 0 44 0 0 0 2 |02/15/20291...........
31293T FF  9|FHLMC GOLD PASSTHRU  7.000.........cccrmurrrerere | cenee 09/15/2012| PAID ON PRINCIPAL 0 139 0 0 0 6 |07/15/2029] 1...........
31293W X9  6|FHLMC GOLD PASSTHRU  7.500........cccceermvvereres | coree 09/15/2012| PAID ON PRINCIPAL. 0 168 0 0 0 8 [10/15/2029|1...........
31293X RS  9|FHLMC GOLD PASSTHRU B 09/15/2012| PAID ON PRINCIPAL. 0 18 0 0 0 1 (10/15/2029|1...
31293Y C3  8|FHLMC GOLD PASSTHRU = 7.500.......cccccnuvvrmvernens [ v 09/15/2012| PAID ON PRINCIPAL. 0 68 0 0 0 3 |10/15/2029| 1
31294B NA  9|FHLMC GOLD PASSTHRU e 09/15/2012| PAID ON PRINCIPAL. 0 18 0 0 0 1 112/15/2029|1...
31294B  5Z 4 |FHLMC GOLD PASSTHRU  7.500.......cccccnuvervvernies [ v 09/15/2012| PAID ON PRINCIPAL 0 948 0 0 (01 I 42 {01/15/2030(1...........
31294B 6B 6|FHLMC GOLD PASSTHRU  7.500........ccccevrveirern | corne 09/15/2012| PAID ON PRINCIPAL. 0 9 0 0 0 0 [01/15/2030(1...........
31294B 6K 6 |FHLMC GOLD PASSTHRU  7.500.......cccccnuvererennns [ v 09/15/2012| PAID ON PRINCIPAL 0 72 0 0 0 4 101/15/2030] 1...........
31294C TC 7 |FHLMC GOLD PASSTHRU N 09/15/2012| PAID ON PRINCIPAL. 0 4,824 0 0 0 01/15/2030| 1...
31294F PS  9|FHLMC GOLD PASSTHRU e 09/15/2012| PAID ON PRINCIPAL. 0 2,169 0 0 0 05/15/2030| 1...
31294F RD  0|FHLMC GOLD PASSTHRU  7.500.........cccrmerrrereee | cenee 09/15/2012| PAID ON PRINCIPAL 0 28 0 0 0 1 06/15/2030| 1...........
31297X  TB  0|FHLMC GOLD PASSTHRU  7.500........ccccevrveirern | corne 09/15/2012| PAID ON PRINCIPAL. 0 8 0 0 0 0 [07/15/2030(1...........
31297Y H2  1|FHLMC GOLD PASSTHRU  7.500.......ccccruverevennns [ v 09/15/2012| PAID ON PRINCIPAL 0 31 0 0 0 2 |08/15/2030(1...........
31297Y PS  5|FHLMC GOLD PASSTHRU B 09/15/2012| PAID ON PRINCIPAL. 0 8 0 0 0 0 |08/15/2030] 1...
31297Y 75 1|FHLMC GOLD PASSTHRU  7.500.......c.cocvvvrvirreres | ceree 09/15/2012| PAID ON PRINCIPAL. 0 7,859 0 0 0 08/15/2030| 1...
31297Y UU  4|FHLMC GOLD PASSTHRU N 09/15/2012| PAID ON PRINCIPAL. 0 356 0 0 0. 08/15/2030| 1...
31298B LH  2|FHLMC GOLD PASSTHRU = 7.500.......ccccconuvvmeenens [ e 09/15/2012| PAID ON PRINCIPAL 0 92 0 0 0 07/15/2030| 1...........
31298E PP 4|FHLMC GOLD PASSTHRU  7.500.......cccccruvervrennns [ v 09/15/2012| PAID ON PRINCIPAL 0 92 0 0 0 12/15/2030] 1...........
31298E V7 7|FHLMC GOLD PASSTHRU = 7.500.......cccconuvurmvernens [ v 09/15/2012| PAID ON PRINCIPAL 0 82 0 0 0 12/15/2030] 1...........
31298F BX  9|FHLMC GOLD PASSTHRU e 09/15/2012| PAID ON PRINCIPAL. 0 60 0 0 0 01/15/2031(1...
31298F VZ  2|FHLMC GOLD PASSTHRU  7.500.........ccccemurrereres | cevee 09/15/2012| PAID ON PRINCIPAL. 0 95 0 0 0 01/15/2031|1...
31298F ZZ 8|FHLMC GOLD PASSTHRU N 09/15/2012| PAID ON PRINCIPAL. 0 116 0 0 0 01/15/2031|1...
31298G CY  4|FHLMC GOLD PASSTHRU  7.500........ccccomvvrerires | cuvee 09/15/2012| PAID ON PRINCIPAL 0 1,388 0 0 (01 I 69 |02/15/2031| 1...........
31298M  6U 6 |FHLMC GOLD PASSTHRU ~ 6.000.........cccerereverns | vener 09/15/2012| PAID ON PRINCIPAL 0 358 0 0 0 | v 14 107/15/2031{1...........
31298R T3  0|FHLMC GOLD PASSTHRU  7.500........cccruvrmrmeeres [ s 09/15/2012| PAID ON PRINCIPAL. 0 19 0 0 0 1107/15/2031| 1...........
312988 UJ  1|FHLMC GOLD PASSTHRU B 09/15/2012| PAID ON PRINCIPAL. 0 595 0 0 (01 I 30 | 08/15/2031]1...
31298T 4J 8|FHLMC GOLD PASSTHRU N 09/15/2012| PAID ON PRINCIPAL. 0 17 0 0 0 1 05/15/2031|1...
31298V FC  6|FHLMC GOLD PASSTHRU  7.500.......c.coceevrrmvrrerns | coree 09/15/2012| PAID ON PRINCIPAL. 0 348 0 0 (V1 I 17 |09/15/2031|1...........
31298V XA 0|FHLMC GOLD PASSTHRU  7.500........cccccruvermvernies [ v 09/15/2012| PAID ON PRINCIPAL ) 0 4 0 0 0 0 |10/15/2031] 1...........
31287L HB  1|FHLMC GOLD PASSTHRU  6.000........ccccrvvvurerns | veree 09/15/2012| PAID ON PRINCIPAL. ) 0 399 0 0 0 | v 16 | 12/15/2031|1...........
31287R  S7  5|FHLMC GOLD PASSTHRU B 09/15/2012| PAID ON PRINCIPAL. ) 0 585 0 0 (VN I 29 |04/15/2032| 1...
31287R  ZL 6 |FHLMC GOLD PASSTHRU  7.500........ccsceeerermrrns | cerer 09/15/2012| PAID ON PRINCIPAL. ) 0 87 0 0 0 5 |04/15/2032(1
31287R  Z7 7 |FHLMC GOLD PASSTHRU e 09/15/2012| PAID ON PRINCIPAL. . ) 0 57 0 0 0 3 |04/15/20321...
31287S GA  9|FHLMC GOLD PASSTHRU = 6.000.........cccnuverveernins [ vonee 09/15/2012| PAID ON PRINCIPAL.......coovvvee | covevrrrnerrnerienenee | veernerineiins 7707 | oo 7707 | e 7,882 | oo 037 | e (1 IO (7)) I 0 (329) 0 7,707 0 0 0 | v 308 |04/15/2032(1...........
31287X PZ 3| FHLMC GOLD PASSTHRU  6.000.......cccccoevvmveanns | e 09/15/2012] PAID ON PRINCIPAL.......ccocoevers | vorernrrrniirmrinerirene | covneeiineinns 73,405 | cooovvonees 73,405 | coovovioneen. 75,350 | covvrrrnnne 76,239 | covrrerirns 0| s (2,834) | ovvvrirnne (V1N I (2,834) 0 73,405 0 0 (V1 I 3,271 |09/15/2032| 1...........
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31287X P6  7|FHLMC GOLD PASSTHRU = 6.000.........ccouvererenins [ venee 09/15/2012| PAID ON PRINCIPAL.......coorvives | coveeerrnerirerirenines | vevivvrineiins 1,927 | v, 1,927 | v 1,974 | v 1,999 [ i 0 0 1,927 0 0 0 | v 86 |08/15/2032| 1...........
31288A K7  9|FHLMC GOLD PASSTHRU = 6.000.........cccruverveernres [ vonee 09/15/2012| PAID ON PRINCIPAL 0 11,794 0 0 (V1 I 470 [10/15/2032(1...........
31288B  LZ 4 |FHLMC GOLD PASSTHRU  6.000.........cocevrmvirern | corne 09/15/2012| PAID ON PRINCIPAL. 0 5,753 0 0 0 11/15/2032| 1...........
312880 UF 4 |FHLMC GOLD PASSTHRU  6.000.........ccccrevemrres | verer 09/15/2012| PAID ON PRINCIPAL. 0 1,465 0 0 0 01/15/2033|1...
31288E C7 0|FHLMC GOLD PASSTHRU  6.000.......c.cccruvervvernens [ wonee 09/15/2012| PAID ON PRINCIPAL. 0 2,763 0 0 0 01/15/2033| 1
31288E 6E 2| FHLMC GOLD PASSTHRU = 6.000.........cccevrvvrrerns | coree 09/15/2012| PAID ON PRINCIPAL. 0 34,493 0 0 0 , 02/15/2033|1...
31288E 7G 6 |FHLMC GOLD PASSTHRU  6.000........ccccruverveernies [ venee 09/15/2012| PAID ON PRINCIPAL.......ccccrvves | vorerrernrenrnerrenirene | wverveenneenn 1,874 | i 1874 | 1,923 | i 1,957 | 0 1,874 0 0 (01 I 75 101/15/2033| 1...........
31288G  6Z 0|FHLMC GOLD PASSTHRU  6.000........c.cccruvrrurenns | vevee 09/15/2012| PAID ON PRINCIPAL. 0 632 0 0 (V1 IO 25 |04/15/2033(1...........
31288H CW  8|FHLMC GOLD PASSTHRU  6.000.........cccccrvrvemrres | vever 09/15/2012| PAID ON PRINCIPAL.......cccoevvs | vorenrrrmrinervenrene | vevrerirnerineecnn200 [ v 200 | 205 | e 0 200 0 0 0 8 |03/15/2033] 1...........
31288H RC 6 |FHLMC GOLD PASSTHRU  6.000........ccccceerermrens | verer 09/15/2012| PAID ON PRINCIPAL. 0 6,346 0 0 (V1 I 254 103/15/2033|1...
313356 BT  1|FHLMC GOLD PASSTHRU  7.000........cccccrvvrvurenns | veree 09/15/2012| PAID ON PRINCIPAL. 0 1M 0 0 0 5 |08/15/20231...
31335G  BZ  7|FHLMC GOLD PASSTHRU  7.000........cccrmrvrrerirs | cevee 09/15/2012| PAID ON PRINCIPAL 0 195 0 0 0 9 109/15/2023] 1...........
313356 CA  1|FHLMC GOLD PASSTHRU  7.000........ccccormvrrurenns | veree 09/15/2012| PAID ON PRINCIPAL. 0 108 0 0 0 5 110/15/2023|1...........
31335H TT  0|FHLMC GOLD PASSTHRU  6.000.........ccccmvrvemrres | verer 09/15/2012| PAID ON PRINCIPAL 0 13,987 0 0 [V I 546 |07/15/2022|1...........
313974 LY 1|FHLMC GOLD PASSTHRU = 7.000.......ccccosuvermeernuns [ o 09/15/2012| PAID ON PRINCIPAL. 0 15 0 0 0 1 06/15/2023|1...
313978 WA 2| FHLMC GOLD PASSTHRU  7.000........ccccrvvmurenes | veree 09/15/2012| PAID ON PRINCIPAL. 0 32 0 0 0 1108/15/2023|1...
313980 NP  5|FHLMC GOLD PASSTHRU  7.000.......cccccnuverivennes [ e 09/15/2012| PAID ON PRINCIPAL. 0 246 0 0 (01 I 12 109/15/20231...
313983 2A  5|FHLMC GOLD PASSTHRU  7.000.......cccommvvrmvernens [ e 09/15/2012| PAID ON PRINCIPAL 0 66 0 0 0 3 |11/15/2023(1...........
313984 7K 6|FHLMC GOLD PASSTHRU = 7.000.......ccccruverirennes [ vonee 09/15/2012| PAID ON PRINCIPAL 0 91 0 0 0 4 111/15/2023| 1...........
313986 JN 2| FHLMC GOLD PASSTHRU  7.000.......ccccomuvereernuns [ e 09/15/2012| PAID ON PRINCIPAL 0 66 0 0 0 3 |12/15/2023(1...........
313986 TU  5|FHLMC GOLD PASSTHRU = 7.000.......cccccoevurmvuunis [ e 09/15/2012| PAID ON PRINCIPAL. 0 10 0 0 0 0 |12/15/2023|1...
31356F JE  2|FHLMC GOLD PASSTHRU  7.000........ccccomurrrereres | cevee 09/15/2012| PAID ON PRINCIPAL. 0 95 0 0 0 4 104/15/2023| 1...
3128GK  RX  4|FHLMC GOLD PASSTHRU = 5.500.........cccccomvvmmrens | cenee 09/15/2012| PAID ON PRINCIPAL. 0 11,165 0 0 0 | v 408 |05/15/2016|1...
3128GK TP 9|FHLMC GOLD PASSTHRU  5.500.........cccccevvvvereres | cuvee 09/15/2012| PAID ON PRINCIPAL 0 42,072 0 0 (1 I 1,664 |04/15/2016|1...........
3128H4 H9  3|FHLMC GOLD PASSTHRU  5.000........ccscerrremrrns | vever 09/15/2012| PAID ON PRINCIPAL 0 39,433 0 0 (V1 I 1,226 |05/15/2018|1...........
3128H4 UX  5[FHLMC GOLD PASSTHRU = 5.000.........cccruvrmrmreres [ e 09/15/2012| PAID ON PRINCIPAL. 0 1,735 0 0 (01 IO 58 |06/15/2018(1...........
3128H4 5W  5|FHLMC GOLD PASSTHRU  5.000........ccccceeerevrres | vever 09/15/2012| PAID ON PRINCIPAL. 0 3,713 0 0 0 06/15/2018| 1...
3128H5 AQ 9 |FHLMC GOLD PASSTHRU = 5.000.........cccruvmrmeeres [ v 09/15/2012| PAID ON PRINCIPAL. 0 12,279 0 0 0 06/15/2018| 1...
3128H6 BH 6 |FHLMC GOLD PASSTHRU  5.000.........cccoevrvrvrreres [ s 09/15/2012| PAID ON PRINCIPAL. 0 28,327 0 0 0 07/15/2018(1...........
3128H6 BP  8|FHLMC GOLD PASSTHRU  5.000........cccceeevvmeres | vever 09/15/2012| PAID ON PRINCIPAL 0 23,109 0 0 (V1 I 768 |07/15/2018(1...........
31283H GS  8|FHLMC GOLD PASSTHRU  7.500......c.ccccnuvrmrrreres [ s 09/15/2012| PAID ON PRINCIPAL. 0 271 0 0 (01 I 14 103/15/2030(1...........
31283H QF  5[FHLMC GOLD PASSTHRU  7.500.........cccocvmrerures [ v 09/15/2012| PAID ON PRINCIPAL. 0 816 0 0 (01 I 41 (12/15/20311...
31283H WY 7 |FHLMC GOLD PASSTHRU  5.500.......cccccceeremrens | verer 09/15/2012| PAID ON PRINCIPAL. 2,446,436 0 0 0 . 89,684 |06/15/2033| 1
31283H WZ 4 |FHLMC GOLD PASSTHRU ~ 6.000.........cccoermrvrveres [ s 09/15/2012| PAID ON PRINCIPAL. 201,756 0 0 (V1 I 8,067 |04/15/2033| 1...
31283H W9 2 |FHLMC GOLD PASSTHRU  6.000.........cccceerermrrns | vener 09/15/2012| PAID ON PRINCIPAL 21,046 0 0 (V1 IO 876 |05/15/20331...........
31283H Z2 4 |FHLMC GOLD PASSTHRU  6.000..........couvrvrreeres [ veer 09/15/2012| PAID ON PRINCIPAL........cccvvvee [ ovrerveriernererinnes | crerern 309,260 | ............309,260 | ............316,840 | ...........317,659 | cooorvvrirencn0 | rirein(8,399) | o0 [ eieienn(8,399) | o0 | s 309,260 0 0 (V] I 12,216 | 11/15/2033| 1...........
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31283H Z5 7 |FHLMC GOLD PASSTHRU  6.000.........ccccovvrvemrres | verer 09/15/2012| PAID ON PRINCIPAL........cvcvvver | orrernrrienirenirneeinns | cviverienns 332,052 | ..o 332,052 | .ocrvrnee 340,177 | oo 341,273 | o0 | e(9,222) | a0 [ (9,222) 0 332,052 .0 0 0 02/15/2034|1...........
3133TG NU  9[FHR2093ZCMO  6.000......cccccremrrrererererrcerrins | vever 09/15/2012| PAID ON PRINCIPAL.......evcniver | ovrernerrerienirneennns | ereerirenns 442,216 | ..o 442,216 | ............ 407,383 | ...oovvne 422,533 | o0 | 019,683 | 0 | 19,683 | oo 0 | e 442,216 .0 0 0 11/15/2028| 1...........
3133TK Sy O[FHR2151JZCMO  6.000........ccomverrerrririrrrcrins | verer 09/15/2012| PAID ON PRINCIPAL........cooovveen | ovrenrirnenieeineiens | cereeriennd 679,032 | ...oouccen. 679,032 | ............ 631,438 | ............ 653,677 | .covvcvvvieen0 | 000025355 | o0 | e 25,355 | .ovveerinn 0 | v 679,032 .0 0 0 05/15/2029| 1...........
3133TM  7G  5|FHR2182ZCCMO  7.500......ccccouverurermrrrrrrreres | covee 09/15/2012| PAID ON PRINCIPAL. 108,356 | .vvviernnc0 | cieeeenn(826) | i 0 [ (2205) ) I 0| s 105,530 .0 0 0 09/15/2029| 1...
3133TN JY  1|FHR2223ZCMO  8.000.......cccsscererrrrrmerireners [ o 09/15/2012| PAID ON PRINCIPAL. 14,535 228 0 14,762 .0 0 0 03/15/2030| 1
3133TQ ZU  4|FHR2274KCCMO  6.500........ccocvvrrrvrrmrrvirnnnns [ s 09/15/2012| PAID ON PRINCIPAL. ...33,486 75 0 33,486 .0 0 0 01/15/2031(1...
3133TR LB 9|FHR2284ZCMO  6.500.......cccoucemrrerrrmerierer [ e 09/15/2012| PAID ON PRINCIPAL.......cccvvver | ovrernrrierienirneennns | cveverieens 138,709 | .oocveeeee 138,709 | ........... 131,951 | ........... 134,561 | o0 | 148 | 0 | 4,148 | 0 | s 138,709 .0 0 0 02/15/2031| 1...........
3133TR GX 7|FHR2288ZCMO  6.500......cccuuerermrereermrirerrnns | o 09/15/2012| PAID ON PRINCIPAL........ccovvvvee [ oremrmericnneireriens | crrereenn 179,328 | i 179,328 | ...........169,561 | ....ccooue. 173,357 | v | 5,971 | 0 | 5,971 | (1N IO 179,328 .0 0 0 02/15/20311...........
3133TR SR 7|FHR2297KZCMO  6.000......cccoerermrereriririnins [ v 09/15/2012| PAID ON PRINCIPAL.......cccouves | corenrrvmrrinnrverrene | wverrennnnn 320,590 | ovnnvene 320,590 | ............297,495 | ............ 308,695 0 320,590 .0 0 0 03/15/2031| 1...........
31339W Q2 5|FHR2433NHCMO  6.500.......cccomrereerrerennns | o 09/15/2012| PAID ON PRINCIPAL........covvvee [ oreermeriernrirerinns | creerenn834,231 | i 834,231 834,905 | i [ e (B74) [ O [ (BTA) [ 0 | s 834,231 .0 0 0 04/15/2032(1...
31392K FP 6|FHR 2451 JHCMO  6.500........ccccmurmrrrerrrirnrirerns | v 09/15/2012| PAID ON PRINCIPAL.......ccovvvvee [ overmrrmnrnnisererinnns | crreneeennn257,213 | i 257,213 ...255,821 0 257,213 .0 0 0 05/15/2032(1...
31392K AA  4|FHR 2454 BKCMO  6.500........cccerrerrrrvcrirerins [ 09/15/2012| PAID ON PRINCIPAL.......ccccvvves | corernerinnermerrerrnne | wvvreennnid21,025 | i 421,025 | ..........424,248 | ............ 421,371 | o0 | ieecn(346) [ 0 e (346) | 0 | v 421,025 .0 0 0 05/15/2032| 1...........
31393H DF 6[FHR25430BCMO  6.000.....cccccrvvmremrmrmrrarnns [ s 08/15/2012| PAID ON PRINCIPAL........covvvee [ orerermrncirnrirerinns | vrvvrerennnn 20,843 | i 20,843 | .oorren21,859 | e 20,864 0 20,843 .0 0 0 03/15/2032(1...........
31394K NK  6|FHR 2686 NYCMO  5.000.......ccccmurermremerirerirnns [ v 09/15/2012 PAID ON PRINCIPAL.......ccoomves | vorerrremrinerirenirene | ovriies 1,467,214 | ........ 1,467,214 | ......1417924 | ...... 1,448,956 | .....ccooceeven0 | 0000 18,258 | 0 | 118,258 | 0| e 1,467,214 .0 0 0 10/15/2023 1...........
31394M SG  6|FHR 2719 WC CMO 4.500.......ccerieerierineiens [ e 09/15/2012| PAID ON PRINCIPAL. 993,402 | .......c... 993,402 .0 0 0 12/15/2023| 1...
31394N L3  O|FHR 2729 CE CMO 4.500......cmereriieinns | e 09/15/2012| PAID ON PRINCIPAL. .2,411,288 411,288 .0 0 0 01/15/2024(1...
31282X A8  4|FHS 146 75 CMO 7.500.......ccoeemerinernerirenens [ e 09/15/2012| PAID ON PRINCIPAL. ....14,155 .0 0 0 01/01/2023|1...
31403D AC  3|FN (5/1 ARM) #745303  2.621.....ccccoemmurvmrrmerrrenirnes | venes 07/25/2012| PAID ON PRINCIPAL .0 0 0 01/25/2036| 1...........
31403D AC  3|FN (5/1 ARM) #745303  2.675.......ccccovurverrmerrerirnes | veves 08/27/2012| PAID ON PRINCIPAL.......cccouvvs | corerervmrinerrerirnne | wvrrennnn 106,205 | ... 106,205 | ... 105,151 | oo 104,847 | i | 1,358 | 0 | 1,358 | oo 0| v 106,205 .0 0 0 01/25/2036| 1...........
31403D AC  3|FN (5/1 ARM) #745303  2.679......ccccmvurrrmrrmerrrenirnes | veeer 09/25/2012| PAID ON PRINCIPAL.......ccocouves | corernerrnrrmerneeinnee | evrrnnens 118,563 | 118,563 | v 117,387 | e b M7,047 | 0 | 1,516 | 0 | 1616 | oo 0 | v 118,563 .0 0 0 01/25/2036| 1...........
3138A1 V5  7|FNMA PASS TH #AH0635  3.500.........cccomvervemmirerns | corne 09/25/2012| PAID ON PRINCIPAL.......ccovvvee [ everermnncrnrverinns | cvvvrrneer 20,257 | i 427,257 | 425,872 | 825,924 | 0| 1,333 | 0 | e 1,333 | o (1N IO 427,257 .0 0 0 01/25/2026(1...
3138A6  ZA  1|FNMA PASS TH #AH5236  3.500..........ccocivevereverncns [ e 09/25/2012| PAID ON PRINCIPAL. 800 0 262,110 .0 0 0 01/25/2026|1...
31417A P8  6|FNMA PASS TH #00AB4046 3.500..........ccoccmvvuneres [ v 09/25/2012| PAID ON PRINCIPAL.......ccocovves | vovernnrrrnermerveennes | cvrerrnern 462,632 | i 462,632 | oo 477,270 | oo 477,270 | o0 | e (14,638) [ oiiiieenl0 | e (14,638) [ ..o 0 | v 462,632 .0 0 0 12/25/2041|1...
31368H JA  2|[FNMA PASS TH#190257 = 7.000.........ccccovverrmrernnnes | verer 09/25/2012| PAID ON PRINCIPAL 22 0 677 .0 0 0 02/25/2024|1...........
31368H KV 4 |FNMA PASS TH#190308 7.500.........cccoivererennnns | vever 09/25/2012| PAID ON PRINCIPAL (461) 0 3,161 .0 0 (V1 IO 165 |09/25/2030] 1...........
31368H S6 1 |FNMA PASS TH#190541 7.000........ccovvmivemrnires [ s 09/25/2012| PAID ON PRINCIPAL. (0 I 12 | v 0 12 0 390 .0 0 (V1 IO 19 | 01/25/2024|1...........
31369B LB 9| FNMA PASS TH #205622  7.000........c.cevvrreverevernens [ e 09/25/2012| PAID ON PRINCIPAL. 0 28 0 841 .0 0 (01 I 39 |05/25/2023| 1...
31370B  FK 3| FNMA PASS TH#226170  7.000........c.covemevrrreernens [ v 09/25/2012| PAID ON PRINCIPAL.......ccocovves | vorernerrnmrirmnrnneninene | eevrerirnerinneenn 108 [ i 108 | 102 | 104 | 0 4 0 108 .0 0 0 5 |07/25/20231...
31370D H9 2 |FNMA PASS TH#228056  7.000..........ccoouvvvvrnveres [ s 09/25/2012| PAID ON PRINCIPAL.......ccoovinne [ rrrrerrmrrnvereninniinins | reveernesneenenes 132 [ s 132 | v 126 | v 128 | v (I IO 2 I 0 4 0 132 .0 0 0 6 [07/25/2023(1...........
31370P MQ  1|FNMA PASS TH#237167  7.000........cccevvrrevererernens [ o 09/25/2012| PAID ON PRINCIPAL.......ccovvves | verereemerinernneriens 924 | ......... 924 867 | ....... 888 0 | oo 36 | e 0 36 0 924 .0 0 (V1 IO 43 [03/25/2024(1...........
31370V A4 O|FNMA PASS TH #242227  7.000........c.coevermeremreaens [ s 09/25/2012| PAID ON PRINCIPAL.......ccocovvvre | vovrrreirriiniinniinns 270 | ......... 270 252 | oo 259 (U I 11| 0 11 0 270 .0 0 0 | v 13 10/25/2023(1...........
31370W  3A 2| FNMA PASS TH #243893  7.000........c.coevvrevererenens [ e 09/25/2012| PAID ON PRINCIPAL. 47 | e 47 1 0 47 .0 0 0 2 |11/25/20231...
31370Y S7 8| FNMA PASS TH #245442  7.000........c.ccovemevemeernens [ e 09/25/2012| PAID ON PRINCIPAL. 87 87 3 0 87 .0 0 0 4 (11/25/2023(1
31370Y 3K 6 |FNMA PASS TH #245702  7.000..........cccovvvrvermmrrerns | coree 09/25/2012| PAID ON PRINCIPAL. 46 | ... 46 1 0 46 .0 0 0 2 |01/25/2024|1...
31371F  JB 9| FNMA PASS TH #250558  6.500..........cosuremrrrreri | cenee 09/25/2012| PAID ON PRINCIPAL.......ccoorvves | voverneermrinerinenirens | ceveerirneesenens 438 | s 438 11 0 438 .0 0 (V1 IO 19 |04/25/2016(1...........
31371F  J3  7|FNMA PASS TH #250582  6.500.........c..ccocvvemremmres | covee 09/25/2012| PAID ON PRINCIPAL.......cooovvvre | vovrreireiiniinniinns 324 | ......... 324 8 0 324 .0 0 0 | v 14 |04/25/2016/1...........
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31371F  KC 5| FNMA PASS TH #250591  6.500........ccccocrrmrvverres | cevee 09/25/2012| PAID ON PRINCIPAL.......ccocvvves | vorirrieerinnrirenirens | eeviereineeienens 312 [ s 312 295 | ........ 306 0 B | 0 6 0 312 .0 0 0 | s 14 |05/25/2016|1...........
31371F K7  6|FNMA PASS TH #250618  7.000........ccccomurvmrrrereres | covee 09/25/2012| PAID ON PRINCIPAL.......ccoovvves | verererrerinerinerirens | veviererneesenens 161 | oo 161 | e 160 | v 160 | covorrerinnn (1 I [ I 0 1 0 161 .0 0 0 8 |06/25/2016] 1...........
31371F L4 2|FNMA PASS TH #250647  7.000........cccccucvermrvmernns | covee 09/25/2012| PAID ON PRINCIPAL.......ccocvvvers | vovineirnniirmeineniens | cerieeieeirnnens 167 | v 167 [ e 165 | oo 166 | oo (1 I 1| 0 1 0 167 .0 0 0 8 |07/25/2016] 1...........
31371F RB  0|FNMA PASS TH #250782  7.000........ccccourermrvrerires | covee 09/25/2012| PAID ON PRINCIPAL. 804 | ... 806 0 5 0 811 .0 0 0 10/25/2016| 1...
31371H  2F 4 |FNMA PASS TH#252874  7.500.........cccnvvemerirnrnns | vener 09/25/2012| PAID ON PRINCIPAL. 368 390 0 (37) 0 353 .0 0 0 11/25/2029] 1
313710  SC 9| FNMA PASS TH#253515  7.500......c.cccrvvmrvvrrvrres [ eres 09/25/2012| PAID ON PRINCIPAL. 507 (64) 0 507 .0 0 0 11/25/2030] 1...
313710 5D 2|FNMA PASS TH #253844  5.500........cccccouvemrrrrerires | conee 09/25/2012| PAID ON PRINCIPAL.......ccccrvvve | covrrrrrmernerrneennee | eevrennenn22,113 | i 22,113 141 0 22,113 .0 0 (V1 I 816 |06/25/2016|1...........
31371K DN 8| FNMA PASS TH #254009  7.500..........cccovvvrvurmrerenns | o 09/25/2012| PAID ON PRINCIPAL.......covvvee [ rrerermrineeenirerienn | veerernrieernnn 233 | s 233 (24) 0 233 .0 0 0 | v 12 |10/25/2031|1...........
31371K  ET 4| FNMA PASS TH #254046  5.500...........cccovevererenins [ v 09/25/2012| PAID ON PRINCIPAL........cccovevee | cerrermrrnerirerinninns | evvvnriineen 1,938 | i 1,935 10 0 1,935 .0 0 (V1 I 73 | 11/25/2016| 1...........
31371K  H5 3| FNMA PASS TH #254152  5.000........c0ccevererereenens [ o 09/25/2012| PAID ON PRINCIPAL. 5,144 | 5,005 | 5,068 | 0 | 76 76 0 5,144 .0 0 0 12/25/2016/ 1...
31371K RC 7| FNMA PASS TH #254383  7.500..........ccccovvvrvermmrrerns | core 09/25/2012| PAID ON PRINCIPAL. ...14,801 14,801 | oo 15,473 | 16,141 | 0 e (1,339) | ccienn0 [ (1,339) 0 14,801 .0 0 0 06/25/2032(1...
31371K 2V 2| FNMA PASS TH #254688  5.500...........cvvreververnens [ e 09/25/2012| PAID ON PRINCIPAL.......cccviver | ovrererienienerneeinns | cveverieens 167,999 | .ooovvrennee 167,999 | oo 172,277 | 171,223 | 0 | cii(3,224) | 0 [ eenn(3,224) | 0 | s .0 0 0 03/25/2023| 1...........
31371K  2X 8| FNMA PASS TH #254690  5.500..........cccovvvrvemrerenns | o 09/25/2012| PAID ON PRINCIPAL.......ccovvvree [ orrvrmericnnererinns | e 216,384 | i 216,384 | ..........221,016 | oo 219,812 | 0 [ i (3428) [ 0 [ (3428 [ 0 | .0 0 0 04/25/20231...........
31371K  5X 5| FNMA PASS TH #254762  5.000........c..ccovrveverevenins [ e 09/25/2012| PAID ON PRINCIPAL.......coovvves | corvererrmnrverrenirnne | ceerrieneenn 72,259 | ot 72,259 .0 0 0 05/25/2023| 1...........
31371L A8 2| FNMA PASS TH #254831  5.000........cccevvreerrnrerens [ e 09/25/2012| PAID ON PRINCIPAL. ...70,217 .0 0 0 08/25/2023|1...
31371 A9 O|FNMA PASS TH #254832  5.500........ccccuvvrrermrerees | veree 09/25/2012| PAID ON PRINCIPAL. ..578,308 .0 0 0 . 21,407 | 08/25/2023|1...
31371L DM 8|FNMA PASS TH #254908  5.000........cc.cvveevererernens [ e 09/25/2012| PAID ON PRINCIPAL. .0 0 0 8,237 |09/25/2023|1...
31371L  EZ  8|FNMA PASS TH #254952  4.500........c.covvmeernrinens [ e 09/25/2012| PAID ON PRINCIPAL .0 0 (V1 I 1,370 [11/25/2018|1...........
31371L  FC 8 |FNMA PASS TH #254963  5.500........c..ccovrevererernins [ v 09/25/2012| PAID ON PRINCIPAL .0 0 (01 I 14 110/25/2023(1...........
31371L  F3 8| FNMA PASS TH #254986  5.500........c..cvveevrrrerens [ o 09/25/2012| PAID ON PRINCIPAL.......ccoovvves | corernerrnnrrrmernerinnne | wrnrennnnn 138,132 | e 138,132 | v 141,088 | ... 140,215 | o0 | oeiiin(2,083) | v [ iinn(2,083) | e 0 | v 138,132 .0 0 (V1 I 5,095 |11/25/2023(1...........
31371L  HY 8| FNMA PASS TH #255047  5.500........ccccovvrevmrenees | venee 09/25/2012| PAID ON PRINCIPAL.......ccovvvvee [ overmrrmerinnnererinns | crrvrennn 116,520 | o 116,520 | .o 118,996 | oo 118,206 | o0 | et (1,686) | o0 [ iennn(1,686) | oo (1N I 116,520 .0 0 0 e 4,242 101/25/2024|1...
31371L  JU 4| FNMA PASS TH #255075  5.500........c0cevveeverrerens [ e 09/25/2012| PAID ON PRINCIPAL. ..278,865 0 278,865 .0 0 (VN 10,289 |02/25/2024/1...
313718 KE 3| FNMA PASS TH #260493  7.000........c.covemerereeraens [ 09/25/2012| PAID ON PRINCIPAL.......ccocovves | covermerinmrenennneinnee | ceervererneeinneenniB7 [ i 67 0 67 .0 0 0 3 101/25/2024/1...
313718 KF 0| FNMA PASS TH #260494  7.000........c.ccoorveveremernnns [ v 09/25/2012| PAID ON PRINCIPAL.......ccccvvvvs | vorerrirriinirneriens 15 [ s 15 LN [ 15 | (U I (V1 I 0 0 0 15 .0 0 0 1 (01/25/2024|1...........
31371T G5  5|FNMA PASS TH #261320  7.000.........ccomeremrvrerins | ceree 09/25/2012| PAID ON PRINCIPAL.......ccovvvers | corrreirerinernneriens 34 ... 34 33 | s 33 | s (1 I 1| s 0 1 0 34 .0 0 0 2 |12/25/2023(1...........
31371W  RC 1| FNMA PASS TH #264283  7.000...........covvreervrrer | o 09/25/2012| PAID ON PRINCIPAL. 2 0 107 .0 0 0 5 101/25/2024|1...........
31371Y WX 5| FNMA PASS TH #266262  7.000........c..ccovrevererernens [ v 09/25/2012| PAID ON PRINCIPAL. 2 0 52 .0 0 0 2 |01/25/20241...
31372A  FF 4| FNMA PASS TH #266666  7.000...........ccocnevrreenens [ o 09/25/2012| PAID ON PRINCIPAL. 157 0 6,133 .0 0 (V1 IO 286 | 01/25/2024|1...
31372A  HY 1| FNMA PASS TH #266747  7.000..........cccovvvrvernmrrerns | core 09/25/2012| PAID ON PRINCIPAL. 14 0 418 .0 0 (01 I 20 [01/25/2024(1...........
31372A RE 4| FNMA PASS TH #266985  7.000........c..covvrevererernens [ o 09/25/2012| PAID ON PRINCIPAL 2 0 70 .0 0 0 3 |03/25/2024(1...........
31372B  JB 7| FNMA PASS TH #267658  7.000..........ccovvvrvermrrreres | core 09/25/2012| PAID ON PRINCIPAL. 4 0 246 .0 0 0 | v 11 |01/25/2024|1...........
31372B SR 2|FNMA PASS TH #267928  7.000........c.covvrrevererernens [ e 09/25/2012| PAID ON PRINCIPAL. 1 0 19 .0 0 0 1 (01/25/2024|1...
31372C  H8 4 |FNMA PASS TH #268555 7.000..........cccnvvererennens | venes 09/25/2012| PAID ON PRINCIPAL. 5 0 207 .0 0 0 01/25/2024(1
31372C VA 3|FNMA PASS TH#268909  7.000.........cccoovverernreres [ erer 09/25/2012| PAID ON PRINCIPAL. 1 0 38 .0 0 0 2 |01/25/2024|1...
31372D AM 8 |FNMA PASS TH#269212  7.000.........ccccrvverrerennnns | vener 09/25/2012| PAID ON PRINCIPAL.......ccovvvers | corrreererinerneriens 77| e 7 LT I T4 | s 0 | oo Y2 I 0 2 0 7 .0 0 0 4 101/25/2024|1...........
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31372G  R8  4|FNMA PASS TH #272411  7.000........ccccourvmrrimerres | covee 09/25/2012| PAID ON PRINCIPAL.......ccocvvves | vorirrieerinnrirenirens | eeviereineeienens 118 | v, M8 | e T3 | e 115 | o 0 | oo 3| e 0 3 0 118 0 0 0 6 |03/25/2024 1...........
31372H 2U O |FNMA PASS TH #273587  7.000..........ccovverereninns | cerer 09/25/2012| PAID ON PRINCIPAL.......ccovvvis | verrreerevinernneriens 269 | ......... 269 255 | .o 260 0 w9 | 0 9 0 269 0 0 (U IO 13 |02/25/2024(1...........
31372M  BC 9 |FNMA PASS TH#276435 7.000.........cccccnvvemerennrens | cener 09/25/2012| PAID ON PRINCIPAL.......ccocvvvers | vovineirnniirmeineniens | cerieeieeirnnens 194 | s 194 | 189 | oo 191 | o (1 I KN I 0 3 0 194 0 0 0 9 |04/25/2024|1...........
31372N  ZA  5|FNMA PASS TH #278037  7.000.........cccorvverrrernrres | vever 09/25/2012| PAID ON PRINCIPAL. 10 0 322 0 0 (01 I 15 |03/25/20241...
31372P 4L O|FNMA PASS TH#279027  7.000........ccoevereverreernens [ o 09/25/2012| PAID ON PRINCIPAL. 1 0 34 0 0 0 2 |04/25/2024(1
31372Q CQ  8|FNMA PASS TH #279179  7.000........ccccourvmrrverires | covee 09/25/2012| PAID ON PRINCIPAL. 53 0 1,592 0 0 (V1 I 74 |05/25/2024(1...
31372R  LH 6 |FNMA PASS TH#280328  7.000...........ccrvvererennnns | vever 09/25/2012| PAID ON PRINCIPAL 22 0 671 0 0 (01 I 31 | 04/25/2024|1...........
31372R  XQ 3 |FNMA PASS TH #280687  7.000..........cccvmrrvrnreres [ s 09/25/2012| PAID ON PRINCIPAL. 4 0 126 0 0 0 6 |05/25/2024(1...........
313720 FW 3 |FNMA PASS TH #282881  7.000..........cccrvverrmrenires | vever 09/25/2012| PAID ON PRINCIPAL 11 0 294 0 0 (01 I 14 |05/25/2024(1...........
313720 FY  9|FNMA PASS TH #282883  7.000.........cccnvvernerenaens | cever 09/25/2012| PAID ON PRINCIPAL. 17 0 465 0 0 (V1 IO 22 | 05/25/2024|1...
31372V DS 2|FNMA PASS TH #283713  7.000.........cccrmrvrvermmrrerns | coree 09/25/2012| PAID ON PRINCIPAL. 2 0 102 0 0 0 5 |04/25/2024|1...
31372V EQ 5| FNMA PASS TH #283743  7.000..........cccomvvvurmrreres | o 09/25/2012| PAID ON PRINCIPAL. 31 0 1,047 0 0 (V1 I 49 [05/25/2024(1...........
31373N FL 2 [FNMA PASS TH#298171  6.500.........ccovvmrvvvrrires [ s 09/25/2012| PAID ON PRINCIPAL. 10 0 567 0 0 (V1 IO 25 |05/25/2016(1...........
313730  F3 6 |FNMA PASS TH#303586 6.500...........cccovveerrenires | verer 09/25/2012| PAID ON PRINCIPAL 274 0 5,967 0 0 09/25/2025| 1...........
313730 N2 9|FNMA PASS TH#303809  7.500.........cccomvererirnnns | vener 09/25/2012| PAID ON PRINCIPAL. (11) 0 153 0 0 04/25/2026(1...
31374A LR 9|FNMA PASS TH #308236  7.000...........crvververmmrrerns | corne 09/25/2012| PAID ON PRINCIPAL. 12 0 402 0 0 05/25/2024(1...
31374F TA  7|FNMA PASS TH #312945  7.000........ccccmurermrrrereres | cevee 09/25/2012| PAID ON PRINCIPAL. 1 0 223 0 0 03/25/2014|1...
31375A 7L 7|FNMA PASS TH#329499  6.500........c.ccvemererreernens [ o 09/25/2012| PAID ON PRINCIPAL 1 0 21 0 0 11/25/2025| 1...........
313750 U7 6|FNMA PASS TH#331906 6.500...........cccovverrrenrres | verer 09/25/2012| PAID ON PRINCIPAL 17 0 308 0 0 (01 I 13 | 11/25/2025(1...........
313750 5F  6|FNMA PASS TH#332146 6.500...........ccnvverrerirnnnns | vener 09/25/2012| PAID ON PRINCIPAL 75 0 1,476 0 0 0 | s 64 |12/25/2025|1...........
31375F LS 5|FNMA PASS TH #333437  7.000........ccccervrerermrrenes | veree 09/25/2012| PAID ON PRINCIPAL. 0 0 19 0 0 0 1101/25/2016] 1...
31375F  4Z  8|FNMA PASS TH #333940  6.500........cccccoeremrrverires | covee 09/25/2012| PAID ON PRINCIPAL. 639 0 24,649 0 0 0 06/25/2024|1...
31375M  HX 4 |FNMA PASS TH#338746  6.500..........c.cccoveenvrernrens | venes 09/25/2012| PAID ON PRINCIPAL. 5 0 329 0 0 0 | s 15 |03/25/2016|1...
31375R  SY  9|FNMA PASS TH #342635 6.500...........ccovverrreevrres | veree 09/25/2012| PAID ON PRINCIPAL 220 0 9,107 0 0 (1 I 441 |04/25/2016|1...........
313758 CQ  1|FNMA PASS TH #343079  6.500..........ccovvrvumrrerns | corne 09/25/2012| PAID ON PRINCIPAL. 47 0 2,107 0 0 0 | s 91 | 04/25/2016| 1...........
31375V QY 2| FNMA PASS TH #346171  6.500..........cccovvrvenrirer | o 09/25/2012| PAID ON PRINCIPAL. 28 0 1,334 0 0 0 | s 58 |06/25/2016|1...........
31375W  2M 2| FNMA PASS TH #347380  7.000........c.cevvrevererenens [ o 09/25/2012| PAID ON PRINCIPAL. 6 0 1,025 0 0 0 07/25/2016|1...
31376A AV 0|FNMA PASS TH #349320  6.500...........ccvcmeverreernens [ o 09/25/2012| PAID ON PRINCIPAL. 31 0 1,576 0 0 0 06/25/2016(1...
31376G  FU  4|FNMA PASS TH #354879  7.000.........ccoevvrrervrernes | veree 09/25/2012| PAID ON PRINCIPAL. 1 0 83 0 0 0 4 |08/25/2016(1...........
31376Q N3 3|FNMA PASS TH #362310  7.000........ccoervvererrrrenns | vevee 09/25/2012| PAID ON PRINCIPAL 10 0 1,865 0 0 (01 I 87 | 10/25/2016| 1...........
31376Q TY  9|FNMA PASS TH #362467  7.000..........ccvvvrervrernes | venee 09/25/2012| PAID ON PRINCIPAL. 6 0 966 0 0 (V1 IOV 45 110/25/2016] 1...........
31376R  6H  9|FNMA PASS TH#363672 7.500..........cccrvverrrivirns | vener 09/25/2012| PAID ON PRINCIPAL. 81 0 2,541 0 0 0 11/25/2026] 1...
31376U MV 3|FNMA PASS TH#365872  7.500.........cccmsvererinaens | verer 09/25/2012| PAID ON PRINCIPAL. 10 0 366 0 0 0 12/25/2026| 1
31376Y LA 2| FNMA PASS TH #369421  7.500.........ccccovrvrvermmrrerns | core 09/25/2012| PAID ON PRINCIPAL. 2) 0 512 0 0 0 01/25/20271...
313788 Q6 4| FNMA PASS TH #393877  7.500........ccccomrvrremrrers | o 09/25/2012| PAID ON PRINCIPAL 0 0 166 0 0 0 8 |07/25/2027|1...........
31378R S5  9|FNMA PASS TH#406540 6.500..........cccoovverrvrerriins | veres 09/25/2012| PAID ON PRINCIPAL.......cooovvvre | vovrreireiiniinniinns 60 | ... 60 (510 [ 60 | oo (1 IO ((0)] I 0 (0) 0 60 0 0 0 3 |12/25/2027(1...........
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31378R S8  3|FNMA PASS TH #406543  6.500...........ccovveerrrivvrres | verer 09/25/2012| PAID ON PRINCIPAL (16) 0 99,688 0 0 (V1 I 4,317 |12/25/2027|1...........
31379F  J3 9| FNMA PASS TH #417982  7.000........ccccomvrermrrrereres | cenne 09/25/2012| PAID ON PRINCIPAL (6) 0 541 0 0 (01 I 25 |03/25/2028| 1...........
31379T BL  7|FNMA PASS TH #428543  6.500..........cccovvvrevmrrrces | veree 09/25/2012| PAID ON PRINCIPAL. 17 0 4,081 0 0 0 | oo 177 |06/25/2028(1...........
31379T G5  7|FNMA PASS TH #428720  6.500........ccccoevvmrvverres | covee 09/25/2012| PAID ON PRINCIPAL. 8 0 1,800 0 0 (01 I 78 | 06/25/2028] 1...
31383C XT  7|FNMA PASS TH#499390  7.500........ccccumvererinnnns | verer 09/25/2012| PAID ON PRINCIPAL. (2) 0 11 0 0 0 0 |09/25/2029] 1
31383M  HJ  5[FNMA PASS TH#507033  7.500.........ccccvvvermrremnies | venes 09/25/2012| PAID ON PRINCIPAL. (3) 0 30 0 0 0 1 108/25/2029|1...
31383M  S7  9|FNMA PASS TH#507342  7.500.........cccoivererernirns | vener 09/25/2012| PAID ON PRINCIPAL (5) 0 101 0 0 0 5 |08/25/20291...........
313615 L4 6|FNMAPASS TH#50747  7.000.........ccomvmirrirmienns | veree 09/25/2012| PAID ON PRINCIPAL. 216 0 5,181 0 0 (1 I 240 | 06/25/2023|1...........
313615 ST 4|FNMAPASS TH#50930  7.000.......cccomvvreveirinnns [ v 09/25/2012| PAID ON PRINCIPAL.......cccovvrs | vorerrirriinnineriens 60 | ... 60 58 | o 59 | s (U IO 2 | e 0 2 0 60 0 0 0 3 |11/25/2023(1...........
313615 TX  4|FNMA PASS TH#50966  7.000........ccomvemmeermeernens [ e 09/25/2012| PAID ON PRINCIPAL. 0 1,028 0 0 0 01/25/2024|1...
313615 UT  1|FNMAPASS TH#50994  7.000........cccocvvrmmvmrrnns | veree 09/25/2012| PAID ON PRINCIPAL. 0 291 0 0 0 03/25/20241...
313838 DT 4 |FNMA PASS TH#511414  7.500........cccovemererveenens [ v 09/25/2012| PAID ON PRINCIPAL. 0 54 0 0 0 08/25/2029| 1...........
31384H PU 1 [FNMA PASS TH#524335  7.500.........ccccovmuvvernires [ s 09/25/2012| PAID ON PRINCIPAL. 0 11 0 0 0 05/25/2030(1...........
31384K XD  3|FNMA PASS TH #526376  7.500........c..ccovverererenins [ v 09/25/2012| PAID ON PRINCIPAL 0 83 0 0 0 05/25/2030| 1...........
313845  E2  1|FNMA PASS TH#532153  7.500........ccceverererereriens [ o 09/25/2012| PAID ON PRINCIPAL. 0 1 0 0 0 02/25/2030| 1...
31384T FM 4| FNMA PASS TH #533072  7.500.......cccoervvrerermrrenes | veree 09/25/2012| PAID ON PRINCIPAL. 0 23 0 0 0 1 (05/25/2030| 1...
31384V L7  5|FNMA PASS TH#535050  7.500........c..cvvreverevernens [ e 09/25/2012| PAID ON PRINCIPAL. 0 33,178 0 0 (o] R 1,742 12/25/2029|1...
31384V UY  6|FNMA PASS TH#535299  7.500........cccuverererreernens [ o 09/25/2012| PAID ON PRINCIPAL 0 2,346 0 0 (V1 I 118 |05/25/2030] 1...........
31385F Z3  3|FNMA PASS TH #543562  7.500........ccccouremrrverres | covee 09/25/2012| PAID ON PRINCIPAL 0 74 0 0 0 4 106/25/2030] 1...........
31385H QW  5[FNMA PASS TH #545069  6.000............cccorvvernreres [ e 09/25/2012| PAID ON PRINCIPAL 0 9,058 0 0 07/25/2016|1...........
31385H YA 4 [FNMA PASS TH #545305 6.000..........cccocmuvvrvrres [ s 09/25/2012| PAID ON PRINCIPAL. 0 2,869 0 0 11/25/2016/ 1...
31385H 5H 1 |FNMA PASS TH #545448  7.500...........cconvverrvrernirns | vever 09/25/2012| PAID ON PRINCIPAL. 0 4,117 0 0 02/25/2032(1...
31385) D4  7|FNMA PASS TH #545623  6.000........c.ccocvemrvmerenns | cevee 09/25/2012| PAID ON PRINCIPAL. 0 3,685 0 0 05/25/2017|1...
31385N  JX  8|FNMA PASS TH #547578  7.500..........cccrvverrrvevnnres | verer 09/25/2012| PAID ON PRINCIPAL 0 2 0 0 09/25/2030| 1...........
31385R  6U  9|FNMA PASS TH #550883  7.500..........ccorvererernnns | vener 09/25/2012| PAID ON PRINCIPAL 0 1 0 0 09/25/2030| 1...........
31385U H9 7 |FNMA PASS TH #552956  7.500..........ccccevvvmmiinnies | e 09/25/2012| PAID ON PRINCIPAL. 0 2 0 0 09/25/2030| 1...........
31385X M8  7|FNMA PASS TH #555783  4.500........c..ccovvevereverncns [ v 09/25/2012| PAID ON PRINCIPAL.......ccccouves | vorernervnrrnerrernnee | woerrenenn 790,091 | e 790,091 | ... 779,320 | ... 783,188 | o0 | 008,903 | a0 | 8,903 | (V1 I 790,091 0 0 10/25/2033] 1...
31386C Y4  8|FNMA PASS TH#559731  7.500........coccorvermerinenns | ceres 09/25/2012| PAID ON PRINCIPAL. 0 27 0 0 12/25/2030 1...
31386H TX  9[FNMA PASS TH#564066 7.500..........cccocvvvrmrvreres [ s 09/25/2012| PAID ON PRINCIPAL. 0 74 0 0 12/25/2030] 1...........
31386S PK  7|FNMA PASS TH#572026  5.500........c..cvvreververnens [ e 08/25/2012| PAID ON PRINCIPAL 0 2,066 0 0 04/25/2016| 1...........
31386T MD 4 |FNMA PASS TH #572856  5.500.........cccc0vrerevrmrrenes | veree 09/25/2012| PAID ON PRINCIPAL. 0 1,222 0 0 04/25/2016(1...........
31386Y B2 9| FNMA PASS TH#577057  5.500........cc.cvvrererevernens [ v 09/25/2012| PAID ON PRINCIPAL. 0 5,475 0 0 04/25/2016|1...
31386Y 6U 3| FNMA PASS TH#577883  5.500........cccvererrrreernens [ o 09/25/2012| PAID ON PRINCIPAL. 0 21,450 0 0 04/25/2016 1
31387A 5D 3| FNMA PASS TH #578744  5.500..........cccovvvvrmmvenns | coree 09/25/2012| PAID ON PRINCIPAL. 0 4,237 0 0 04/25/2016(1...
31387C MD 0 [FNMA PASS TH #580056 5.000...........ccrsvererenrnes | vever 09/25/2012| PAID ON PRINCIPAL 0 10,293 0 0 07/25/2016| 1...........
31387C QW 4 |FNMA PASS TH #580169  5.500.........ccccvvvuvvrveeres [ s 09/25/2012| PAID ON PRINCIPAL. 0 6,305 0 0 09/25/2016|1...........
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31387C VM O [FNMA PASS TH#580320 5.500..........cccrvverrrenrres | vever 09/25/2012| PAID ON PRINCIPAL 86 0 26,395 .0 0 [V I 968 |05/25/2016|1...........
31387S  5E 2| FNMA PASS TH#593145  5.500........cc.cevvreverrvernens [ v 09/25/2012| PAID ON PRINCIPAL 42 0 26,441 .0 0 (V1 I 909 |08/25/2016|1...........
31387U D7  3|FNMA PASS TH#594226  7.500.........cccccmrvevrvires [ s 09/25/2012| PAID ON PRINCIPAL. (23) 0 434 .0 0 (V1 IO 21 {05/25/2030(1...........
31387X  JK 2| FNMA PASS TH#597066  5.500.........c..ccovvevererernins [ e 09/25/2012| PAID ON PRINCIPAL. 24 0 12,557 .0 0 0 09/25/2016|1...
31387X UC  7|FNMA PASS TH#597379  6.000........c.everrererreernens [ o 09/25/2012| PAID ON PRINCIPAL. (274) 0 8,369 .0 0 0 09/25/2016| 1
31388A LE 2| FNMA PASS TH #598925 5.500.........cccomvvrvermmenerns | coree 09/25/2012| PAID ON PRINCIPAL. (14) 0 2,143 .0 0 0 12/25/2016/1...
31388D ZE 1 |FNMA PASS TH#602041 5.500..........ccovvererennrns | vever 09/25/2012| PAID ON PRINCIPAL 19 0 12,199 .0 0 (V1 I 446 |08/25/2016|1...........
31388D 5H 7 [FNMA PASS TH#602148 5.500.........ccccvmrvvrnieres [ s 09/25/2012| PAID ON PRINCIPAL. 145 0 23,572 .0 0 (1 I 931 1 09/25/2016|1...........
31388J JD  8|FNMA PASS TH #606060 5.500..........ccocremrrererers | covee 09/25/2012| PAID ON PRINCIPAL 72 0 49,185 .0 0 0 10/25/2016] 1...........
31388K CJ  9|FNMA PASS TH#606773  5.500........cccevererrrreernens [ o 09/25/2012| PAID ON PRINCIPAL.......ccccovvve | ceverrerermernerneeirnee | wrrernenn 103,290 | 10 103,290 | .o 103,266 | oo 103,116 | 0 | e 174 |0 | e 174 | o 0 | v 103,290 .0 0 0 10/25/2016| 1...
31388K  XQ O|FNMA PASS TH #607387  6.000.........cccovvvrvermmrrerns | coree 09/25/2012| PAID ON PRINCIPAL. (70) 0 1,829 .0 0 (V1 I 73 [11/25/2016|1...
31388M  J2  5[FNMA PASS TH#608781  5.500..........cccnvvererenenns | vener 09/25/2012| PAID ON PRINCIPAL. 379 0 58,733 .0 0 (] - 2,153 | 10/25/2016] 1...........
31388M  KG 2 |FNMA PASS TH#608795 5.500.........cccevvuvmrnieres [ e 09/25/2012| PAID ON PRINCIPAL. 265 0 52,835 .0 0 (V1 I 1,970 | 10/25/2016|1...........
31388M  T5 7 [FNMA PASS TH#609072 6.000...........ccvvverrmremnres | veres 09/25/2012| PAID ON PRINCIPAL (100) 0 2,314 .0 0 0 | s 93 |09/25/2016| 1...........
31388N  CT 1 |FNMA PASS TH#609482 5.500...........ccnvvererennnns | vener 09/25/2012| PAID ON PRINCIPAL. 57 0 41,694 .0 0 0 10/25/2016| 1...
31388N  C3  8|FNMA PASS TH#609490  7.500..........ccccevvumrricnrres | venes 09/25/2012| PAID ON PRINCIPAL. (22) 0 245 .0 0 0 10/25/2031{1...
31388N  DP  8|FNMA PASS TH#609510 5.500...........ccovverrrenenes | verer 09/25/2012| PAID ON PRINCIPAL. 8 0 5,789 .0 0 0 10/25/2016| 1...
31388N  EK  8|FNMA PASS TH#609538 5.500..........cccmvererenrens | vever 09/25/2012| PAID ON PRINCIPAL 92 0 13,884 .0 0 (V1 I 508 [10/25/2016|1...........
31388N  ET  9|FNMA PASS TH#609546 5.500...........cccovverrrrevvrres | vener 09/25/2012| PAID ON PRINCIPAL 98 0 30,409 .0 0 0 e 1,115 {10/25/2016| 1...........
31388N  EU  6|FNMA PASS TH#609547  6.000...........ccnvvererennnns | vener 09/25/2012| PAID ON PRINCIPAL (204) 0 7,297 .0 0 [V IO 292 [10/25/2016|1...........
31388N  E2  8|FNMA PASS TH#609553 5.500...........cccccuvemmiinnies | cenes 09/25/2012| PAID ON PRINCIPAL. 19 0 13,667 .0 0 0 10/25/2016/ 1...
31388P P7  0|FNMA PASS TH#610746  5.500........c..ccocveverevernens [ v 09/25/2012| PAID ON PRINCIPAL. 28 0 5,638 .0 0 0 11/25/2016] 1...
31388P XP  1|FNMA PASS TH#610986 5.500..........ccocrmervmrveraens [ o 09/25/2012| PAID ON PRINCIPAL. 35 0 7,096 .0 0 0 10/25/2016| 1...
31388Q FL  8|FNMA PASS TH #611371  5.000........ccccocrvmrrmererns | covee 09/25/2012| PAID ON PRINCIPAL 127 0 9,095 .0 0 (V1 I 284 [10/25/2016|1...........
31388Q HX  O|FNMAPASS TH#611446  5.500........c.cccccvverermrenns | venee 09/25/2012| PAID ON PRINCIPAL 43 0 8,257 .0 0 0 | v 303 [11/25/2016|1...........
31388R  C4  7[FNMA PASS TH#612191 5.000........ccovvrrvmrvieres [ s 09/25/2012| PAID ON PRINCIPAL. 63 0 3,317 .0 0 0 11/25/2016| 1...........
31388R  FS 1 |FNMAPASS TH#612277 5.500.........cccrvverrrrernrres | verer 09/25/2012| PAID ON PRINCIPAL. 39 0 8,061 .0 0 0 10/25/2016| 1...
31388R TN 7 FNMA PASS TH#612657 5.500.........cccomrvernerinrnns | ceres 09/25/2012| PAID ON PRINCIPAL. 35 0 6,856 .0 0 0 10/25/2016/ 1...
31388R 4L  8|FNMA PASS TH#612927 5.500........cccovvvevrvrvveres [ s 09/25/2012| PAID ON PRINCIPAL. (18) 0 2,662 .0 0 0 12/25/2016| 1...........
31388T KX  O|FNMA PASS TH #614210  5.500........ccccomvrvmrrrerins | conee 09/25/2012| PAID ON PRINCIPAL (81) 0 18,271 .0 0 0 12/25/2016] 1...........
31388T KY  8|FNMA PASS TH #614211  5.500........cccccrvrerermrrenes | veree 09/25/2012| PAID ON PRINCIPAL. (141) 0 36,593 .0 0 0 12/25/2016| 1...........
31388U S2  7|FNMA PASS TH#615337  5.500.........ccovverrririrns | vever 09/25/2012| PAID ON PRINCIPAL. (88) 0 14,973 .0 0 0 12/25/2016] 1...
31388V V4 7| FNMA PASS TH#616335 5.500........cccverermmncernens [ o 09/25/2012| PAID ON PRINCIPAL. (231) 0 44,164 .0 0 0 12/25/2016| 1
31388V XR 4| FNMA PASS TH #616388  5.500..........cccccvvvrvermmrrerns | coree 09/25/2012| PAID ON PRINCIPAL. (127) 0 23,223 .0 0 0 12/25/2016/ 1...
31388V  5C  8|FNMA PASS TH#616543  5.000........cccverererevernens [ e 09/25/2012| PAID ON PRINCIPAL 885 0 65,147 .0 0 0 § 12/25/2016] 1...........
31389E  FJ 9| FNMA PASS TH #623069  6.000..........cccoooveveerennns [ o 09/25/2012| PAID ON PRINCIPAL. (242) 0 8,002 .0 0 (1 I 320 | 12/25/2016|1...........
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31389 B7  8|FNMA PASS TH #626562 6.000..........c.cccoemrvrereres | covee 09/25/2012| PAID ON PRINCIPAL 0 10,999 .0 0 [V I 440 |02/25/2017(1...........
31389 K2  9|FNMA PASS TH #626813  6.000........c.cccmvveerrrrereres | conee 09/25/2012| PAID ON PRINCIPAL 0 4,036 .0 0 (V1 I 162 |07/25/2017| 1...........
31389N  5H 4 [FNMA PASS TH #630948  6.000..........ccccmrvvrvreres [ s 09/25/2012| PAID ON PRINCIPAL. 0 4,171 .0 0 0 02/25/20171...........
31389Y M7 3| FNMA PASS TH #639482  7.500........c..ccoovevererennns [ e 09/25/2012| PAID ON PRINCIPAL. 0 811 .0 0 0 01/25/2032(1...
31390E R9  5|FNMA PASS TH #644112  6.000........c..cevererereeenens [ o 09/25/2012| PAID ON PRINCIPAL. 0 6,259 .0 0 0 05/25/2017| 1
31390F ND  7|FNMA PASS TH #644888  6.000...........ccrvvvrerrrreenes | veree 09/25/2012| PAID ON PRINCIPAL. 0 4,642 .0 0 0 06/25/20171...
31390K RG  5|FNMA PASS TH #648587  7.500........c..ccvvreverreernens | o 09/25/2012| PAID ON PRINCIPAL 0 325 .0 0 0 05/25/2032|1...........
31390L 2C  9|FNMA PASS TH #649771  6.000........ccccvvvrrirnrrees | venee 09/25/2012| PAID ON PRINCIPAL. 0 5,946 .0 0 0 06/25/20171...........
313908 3R 0|FNMA PASS TH #655208  6.000...........ccocvevererennns [ e 09/25/2012| PAID ON PRINCIPAL 0 24,742 .0 0 0 09/25/2017| 1...........
31391E HS 3| FNMA PASS TH #664541  6.000...........covemevererenens [ o 09/25/2012| PAID ON PRINCIPAL. 0 6,472 .0 0 0 10/25/2017|1...
31391F DW  5|FNMA PASS TH #665317  6.000..........ccvvererrmrernes | veree 09/25/2012| PAID ON PRINCIPAL. 0 15,804 .0 0 0 10/25/2017|1...
31400E QQ 6 |FNMA PASS TH #685463  5.000..........cccovvvvvemvreres | coree 09/25/2012| PAID ON PRINCIPAL. 0 53,183 .0 0 0 03/25/2018| 1...........
31401B QB 4| FNMA PASS TH #703450  5.000..........cccovvvrvemmererns | o 09/25/2012| PAID ON PRINCIPAL. 0 286,105 .0 0 0 06/25/2018(1...........
31401C KL  6|FNMA PASS TH#704199  5.000.........ccccrvverrrrermrnes | verer 09/25/2012| PAID ON PRINCIPAL 0 73,278 .0 0 0 06/25/2018| 1...........
31401H NK 4 |FNMA PASS TH#708794 5.000..........cccnvverrerennnns | vener 09/25/2012| PAID ON PRINCIPAL. 0 55,890 .0 0 0 06/25/2018|1...
31401M  BR 1 |FNMA PASS TH#712048 5.500..........cccocrvuvrvrveres [ s 09/25/2012| PAID ON PRINCIPAL. 0 6,193 .0 0 0 07/25/2033|1...
31401X LS 4 |FNMA PASS TH#721337  5.000........cccevvrrevererernens [ v 09/25/2012| PAID ON PRINCIPAL. 0 551,905 .0 0 0 06/25/2018|1...
31402C QM 7 [FNMA PASS TH #725060  6.000..........ccccmrverrreres [ e 09/25/2012| PAID ON PRINCIPAL. 0 1,838 .0 0 0 01/25/2034|1...........
31402D VH  O[FNMAPASS TH#726116 5.000..........cccevverrrrermrres | verer 09/25/2012| PAID ON PRINCIPAL 0 220,399 .0 0 0 08/25/2018| 1...........
314020 ER  4|FNMA PASS TH #730144  5.000........cccomvrermrrrerenes | covee 09/25/2012| PAID ON PRINCIPAL.......cocvvves | corernerrnrrnerinerirnns | cerneerneennd 60,640 | ....cocoonc 60,640 | ..ocoovneen 60,284 0 60,640 .0 0 0 07/25/2033| 1...........
31402) 2D  8|FNMA PASS TH#730772 5.000......c.ccccrvvmmvmrnreres [ vernr 09/25/2012| PAID ON PRINCIPAL. 34,982 ....34,982 ....35,840 0 34,982 .0 0 0 08/25/2018|1...
31402N D5 4 |FNMA PASS TH#733724 5.000...........ccrvverrvrernurns | vever 09/25/2012| PAID ON PRINCIPAL. .108,236 ..108,236 10,892 0 ...108,236 .0 0 0 08/25/2018|1...
31402Q LF  6|FNMA PASS TH #734826  4.500..........cccvverermranes | venee 09/25/2012| PAID ON PRINCIPAL.......ccovvvvee [ orevrmnricrnererinns | creereenn 235,832 | o 235,832 ..227,283 0 235,832 .0 0 0 08/25/2033|1...
31403F Q6 4 |FNMA PASS TH #747577  5.000........ccccourvmrvmerres | covee 09/25/2012| PAID ON PRINCIPAL........cocovuver | ovrernrrienienirneeinns | cvvverirenes 290,050 | ............ 290,050 | .....co..... 288,554 , , 0 290,050 .0 0 0 11/25/2033 1...........
31403G  RL  8|FNMA PASS TH #748491  5.000..........ccoscrvrmurrmererns | covee 09/25/2012| PAID ON PRINCIPAL........cccnives | ovrernrrrerirenirnennnns | cvverireees 281,774 | oo 281,774 | ............ 280,313 | oo 280,545 | ..oovverirnns 0| e 1,229 | oo (V1 IO 1,229 0 281,774 .0 0 0 10/25/2033 1...........
31403L LR O|FNMA PASS TH#751936  5.500........ccccvumeermnrernens [ o 09/25/2012| PAID ON PRINCIPAL.......ccovvvers | vovernerrneinniinenirnne | eorneeiineinns 79,082 | ccovvirnnen. 79,082 | ..ooovirneens 80,775 | wovvvreenne 80,095 | ..ooorverernns 0| s (1,012) | v (V1N I (1,012) 0 79,082 .0 0 0 11/25/2023| 1...........
31403N CD 7 |FNMA PASS TH#753468 4.500...........cccoocervvrevrres | vever 09/25/2012| PAID ON PRINCIPAL.......cccovvve | cerrrerrmerrerrerenee | vevvrrrneenn,270 | 9,270 | 009,300 [ oo 9,271 (1) 0 9,270 .0 0 0 11/25/2018| 1...
31404B  SY  9|FNMA PASS TH#763835 5.000........c.ccvemeremeeernens [ v 09/25/2012| PAID ON PRINCIPAL. 58 0 12,710 .0 0 0 01/25/2034(1...
31404) MA  O|FNMA PASS TH#769953  5.000.........cccovvmrvmrrvreres [ orer 09/25/2012| PAID ON PRINCIPAL.......ccovvrvee [ orererrmrrrrrnnverinnns | ervrrreern 219,819 | 1i0000219,819 | 219,681 | 00 219,448 | ciiinnnl0 | 371 | 0 | 371 | e (V1 IO 219,819 .0 0 0 03/25/2034(1...........
31404) YQ 2|FNMAPASS TH#770319  5.000......c.ccccovvmurvmrrmeres [ e 09/25/2012| PAID ON PRINCIPAL.......ccccovves | corvrrerirenrnerrerirene | cervrrenenni25,365 | 025,365 | 25,216 | o 25,244 | e (U I 120 | oo 0 120 0 25,365 .0 0 0 04/25/2034|1...........
31404N 2P O[FNMA PASS TH#773982 5.000.........cccovvvurvrvrres [ s 09/25/2012| PAID ON PRINCIPAL.......ccovvvee [ overermrirvinnireninnns | crvvrerennnn 24,018 | i 24018 | v 23,877 111 0 24,018 .0 0 0 03/25/2034(1...........
31404N  2S 4 |FNMA PASS TH#773985 5.000..........cccrvvererenures | vener 09/25/2012| PAID ON PRINCIPAL. ....26,856 ....26,699 126 0 26,856 .0 0 (V1 I 896 |03/25/2034/1...
31404W GW  0|FNMA PASS TH#780613  5.000.........cccevvrerrrmrenens [ o 09/25/2012| PAID ON PRINCIPAL. ..401,998 83,971 ...401,998 .0 0 0 . 14,327 |05/25/2034 1
31404W  R9 9| FNMA PASS TH#780912  5.000.........cccrvrvrvermrrreres | coree 09/25/2012| PAID ON PRINCIPAL. ....36,618 ....35,119 910 0 36,618 .0 0 (V1 I 1,220 |06/25/2029|1...
31406V 2P 0| FNMA PASS TH #821682  5.000........c..cevvrererevernens [ e 09/25/2012| PAID ON PRINCIPAL........cccniven | oerernerrenienirneennns | evverirenes 496,203 | ............ 496,203 | ............ 493,458 | ............ 493,890 | ..ooovrernnnnd 0| e 2,313 | e (V1 IO 2,313 | e 0 | e 496,203 .0 0 0 . 16,477 | 06/25/2035] 1...........
31407X A8  4|FNMA PASS TH #843431 5.000........c.ccvermererereaens | s 09/25/2012| PAID ON PRINCIPAL.......cocovvves | errermrirennineiseinns | cvreerienns 582,604 | ............ 582,604 | ........... 557,297 | .ovvonec. 567,921 | oo 0 e 14,683 | oo 0| oo 14,683 | ..o 0 | s 582,604 .0 0 0] . 20,222 |07/25/2035]1...........
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31358F 3N 7|FNRG-5ZCMO  8.250....ccccimurirnirrcrinnrins | v 09/25/2012| PAID ON PRINCIPAL.......cocoevers | vorernrremrinniirenirene | e 11,185 | oo 11,185 | oo 11,353 | oo, 11,284 | oo (U IO ((C1S) ) [ 0 (99) 0. 11,185 .0 0 [V I 628 |03/25/2021(1...........
31358T 3G 2|FNRG93-10JCMO  5.000......cccomuvrrerercerrrirnins | cenee 09/25/2012| PAID ON PRINCIPAL.......ccovvves | corererenernerinenirens | cerneeineenns 35,153 | v 35,153 | v 30,650 | .ovvrrrnene 32,646 | ..o 0| e 2,507 | coverrrin 0 2,507 0. 35,153 .0 0 (V1 I 1,194 (03/25/2023|1...........
31359U 2Q  7[FNR1998-64 ZBCMO  6.500........cccruvvrrerrerrirens [ s 09/25/2012| PAID ON PRINCIPAL........covvvee [ ovrerirerverncirerinnes | creen. 586,945 | .......586,945 | ............565,369 | ..........573,082 | .ccoocvnenn0 | 113,863 | o0 [ 113,863 | o (V1 T 586,945 .0 0 0 . 25,679 |09/25/2028|1...........
31359W AW 1|FNR 1999-28 ZB CMO B 09/25/2012| PAID ON PRINCIPAL.......ccccouves | covvneriveriverirenirnne | wvvrrnnn. 135,046 | ........... 135,046 | ............128,463 | ........... 130,856 | ..occcoovveire0 | o190 | o0 | 190 | e 0| s 135,046 .0 0 0 5,986 |06/25/2029|1...
31359V 85  3|FNR1999-29 ZBCMO  6.500......cocvrrmrercervrinens [ v 09/25/2012| PAID ON PRINCIPAL. 0. 57,914 .0 0 0 2,559 |06/25/2029| 1
31392C KX 1|FNR2002-15 QG CMO e 09/25/2012| PAID ON PRINCIPAL.......cc.coovees | covererrrmrienivnernns | wvrrrnnrn 341,708 | i .341,708 | ......357,832 | 10 343,682 | o0 | e (1,974) | a0 | e (1,974) | (V1 IO 341,708 .0 0 (V] 13,606 |12/25/2031|1...
31392D NT  5[FNR2002-40 MG CMO  6.500........ccoumrrrerirmeenes | verer 09/25/2012| PAID ON PRINCIPAL 0. 272,992 .0 0 0. 11,944 |06/25/2032| 1...........
31392G  EK  7|FNR2002-90 A1 CMO  6.500........ccmuvrmrrricrnrires | e 09/25/2012| PAID ON PRINCIPAL. 0. 13,984 .0 0 0 v 615 | 06/25/2042|1...........
31397L  C9  8|FNR2008-53 BLCMO  5.000........ccccuvveererererrerires [ e 09/25/2012| PAID ON PRINCIPAL.......cccoevvs | covvvrrvmrrnerirerirnne | weerrnnn.900,626 | ............900,626 | ............950,160 | ...........928,496 | ........ccccc..0 | cce0is(27,870) | wovrrvvrvenrncO | e s(27,870) | e 0 | v 900,626 .0 0 0 . 29,656 |05/25/2022|1...........
47959* AA 0| JOHNSTOWN NONPROFIT HS 7.125. B 08/01/2012| PAID ON PRINCIPAL. ..629,629 629,629 | .....0629,629 | o0 | 0 [0 [ (V1 IO 0 | v 629,629 .0 0 0 . 22,492 |06/15/2020
938865 BM 3| WASHINGTON HSG DEV COR 7.250 N 09/04/2012| PAID ON PRINCIPAL. . ...27,866 | .. ....27,866 0 0. 27,866 .0 0 0 e 1,348 103/01/2020]1...
3199999. Total - Bonds - U.S. Special Revenue & ASSESSMENL..........cuiriirrsiinirienissessmissesssnsssnsssnssssesssssssesssssssssssensssessrsssss | coeen 91,800,470 [ s 91,664,470 | ....... 94,288,353 | .......92,029,706 | ......... 9,756 | ..... (302,756) | covovveirens 0] (292,999) | cvvovvvinens 0. 91,736,707 | oo 0. 68,763 | ...... 68,763 |..4,182,193 |...... XXX... | .XXX....
Bonds - Industrial and Miscellaneous
000361 AP 0|AAR CORP (144A) 7250 | e 08/01/2012) BAS-MERRILL LYNCH.......coccoves | corerrrrnrrnerirenirene | ovriis 1,496,250 | ......... 1,500,000 | ......... 1,474,020 | ......... 1,474,020 | ....oovvvveennd 0 | s 926 | oo (V1 IR 926 | oo 0| e 1,474,946 | .............. 0 01/15/2022| 3FE......
018804 AL  8|ALLIANT TECHSYSTEMS IN 6.750 e 09/07/2012) REDEEMED.........ocooveeriereiirnens | coverneeiseinerieninne | oveines 1,717,800 | ..cooee. 1,680,000 1,674,3% | ..ccovcennn 0 04/01/2016| 3FE......
03073E AD  7|AMERISOURCEBERGEN CORP 5.625........cccocevns | corne 09/15/2012| MATURED. .975,000 | .. ..975,000 .0 09/15/2012| 1FE......
144141 CS  5|CAROLINA POWER & LIGHT 6.500. e 07/15/2012) MATURED........ccovvurrrmnrrnerienins | coverneriessinerieniene | oneren 2,000,000 | ........ 2,000,000 .0 07/15/2012| 1FE......
15189X AJ  7|CENTERPOINT ENERGY HOU 7.000.......ccccocvrmres | vever 08/27/2012| REDEEMED.........cccoseernrriinrinnns | cevernerireninerreninnes | e 1,093,970 | .........1,000,000 | ............999,780 | ...........999,826 | oooovvvverrncc0 | o132 [ 0 | 132 | 0 [ 999,959 | ..covvrvrns 0 03/01/2014| 1FE......
22025Y AJ 9| CORRECTIONS CORP OF AM 6.750........cccccvvvununs [ e 08/27/2012| REDEEMED.........ccconrvvvrrnriinens | cevererivnnrrerireneinns | venennen.841,000 | ..........841,000 | ...........846,662 | ...........840,943 | ...cccocvunn0 | oo (15) [ a0 | s (15) [ a0 [ 840,928 | ...t 0 01/31/2014| 3FE......
126410 LM 9|CSXTRANS 6.251. .o | e 07/16/2012| PAID ON PRINCIPAL 87,254 .0 0 01/15/2023| 1FE......
126650 BC  3|CVS LEASE PASS THRU CE 5.880. e 09/10/2012| PAID ON PRINCIPAL. 36,809 .0 0 01/10/2028| 2FE......
126650 BQ 2|CVSLEASE PASS THRU CE 6.943..........cccovvvvvenns [ s 09/10/2012| PAID ON PRINCIPAL. 16,546 .0 0 01/10/2030| 2FE......
28932M  AG 0 [ELM RD GENERATING STAT 4.673.... e 07/27/2012| PAID ON PRINCIPAL. . I 55,180 .0 0 01/19/2031| 1FE......
38141G CG 7| GOLDMAN SACHS GROUP = 5.700........ccccvervmruene | covee 09/01/2012) MATURED...........ceconvvrericmnrirenins | veverriseriensrnennene | o00.10,000,000 | .......10,000,000 | ......... 9,939,700 | ......... 9,994,002 | .ooovrvinrinan 0| e 5,998 | .oovvrirriinn (V1N IS 5,998 | .o 0 . 10,000,000 .0 0 0 . 570,000 |09/01/2012| 1FE......
440543 AL 0|HORNBECK OFFSHORE ~ 5.875.....cccccocemmrvmernns | vener 09/04/2012| J P MORGAN CHASE SECU..... | .cccovivrnerieeeneenns | crrverienns 511,250 | .coovven. 500,000 | ....coevee 500,000 | ..ccooneee. 500,000 | ..ocvrrerernns (1 I (V1 I (VI I (V1 IO 0 | s 500,000 | ..cooovrrrnees 0 . 11,250 | ...... 11,250 | ...... 13,953 | 04/01/2020| 3FE......
464592 AG  9|ISLE OF CAPRI CASINOS 7.000........ccooremrermrernee | verer 09/07/2012) REDEEMED........oooovvirnrirciiinins | cevernerissinsinneninne | oneins 1,117,000 | ......... 1,117,000 | ...........d 659,030 | ..ocvvrnc 659,030 | ..ovvvcrirnns 0 e 90,325 | coovrvrrin (V1 IO 90,325 | .ovveerirnn 0 | v 749,355 | ..o (V)N 367,645 |..... 367,645 | ...... 79,493 |03/01/2014| 5FE......
46625H JA  9|JP MORGAN CHASE 3.150.. e 08/03/2012| J P MORGAN CHASE SECU..... RSSO ISR 1,048,290 | ......... 1,000,000 | .........1,003,850 1,003,553 1,003,091 | .0 | e 45,199 | ...... 45199 | ...... 34,913 |07/05/2016| 1FE......
48666K AM 1 |KBHOME e 08/08/2012| TENDERED 1,198,500 | ......... 1,175,000 | ......... 1,163,849 1,082,093 . 1,170,983 | oo | e 27,517 | ... 27,517 | ... 47,530 |06/15/2015|4FE......
50076Q AV  8|KRAFT FOODS GROUP INC 6.125......c.cccvvvrvvrins | veree 08/16/2012| CITIGROUP GLOBAL MARK..... [ .eceveererrrrererenes | crrvrerenns 897,449 | ........... 739,000 | ..ooovene 897,316 | .oovvveee. 897,316 | .o (0 IO (2,222) | .vvevirrinns (V1N I (2,222) 0. 895,094 O 2,355 | ........ 2,355 | ........ 4,149 |08/23/2018| 2FE......
50075N AU  8|KRAFT FOODS INC B.125. e [ e 07/18/2012) EXCHANGED.........ccooiereinerinns | oereeerienieseseeinns | eveverieens 904,706 | .....ovc.... 739,000 | ..ocvornees 735416 | ..cooneee. 736,584 | ..covverirns (1 IO 204 | oo (V] IO 204 | oo 0 | s 736,788 | ..o (V) 167,918 | ..... 167,918 | ...... 43,629 |02/01/2018| 2FE......
501044 CP 4|KROGER CO 22000 | s 07/27/2012| CORTVIEW CAPITAL SECU...... | cecvovreerrireeincians | crrverienes 761,145 | ............ 750,000 | ..ocvvneees 750,000 | ...ooneee. 750,000 | ..oovvrrirnnns (U IO (VI IO (VI (V1 I (V1 I 750,000 | ..coooovvrnees 0. 11,145 01/15/2017| 2FE......
502413 AU  1|L-3 COMMUNICATIONS COR 6.375.... 07/26/2012| REDEEMED 712,000 | e 712,834 | i 711,738 | 0 | ieec(120) | 0 | cieec(120) | s (V1 I 711,618 | oo 0 . 15,512 10/15/2015| 3FE......
521615 AA  2|LEA POWER PARTNERS (14 6.595........cccccoovvmmrne [ v 09/17/2012| PAID ON PRINCIPAL. 10,963 0. 10,963 .0 0 06/15/2033| 3FE......
59018Y J3  6|MERRILL LYNCH 6.050 B 08/15/2012) MATURED...........cvvvriiniinnrierins | corernriiesinssieniens | ovviies 1,000,000 | .. ,000,000 | ........1,011,290 | .........1,001,602 | .......cccece.0 | coeeees(1,602) | covviivicennn0 | e (1,602) | oo (V1 I 1,000,000 .0 0 08/15/2012| 1FE......
617446 V8 9| MORGAN STANLEY 5750, | e 08/31/2012) MATURED........ccovvumermrrrrerienins | seversersssssnessenines | oveines 1,000,000 | ......... 1,000,000 | ......... 1,085,310 | ......... 1,022,129 | oo 0| . (22,129) | ..ovvvrrirenne (V1 I (22,129) | ovvovvvrnns 0| v 1,000,000 .0 0 08/31/2012| 1FE......
651290 AJ 7| NEWFIELD EXPLORATION  6.625.........cccocovvvimmrnns | e 07/18/2012) REDEEMED.........ocoorsvinrirriinins | ceverneiinsieniieniene | ovvins 1,533,120 | ......... 1,500,000 | ......... 1,500,000 | ......... 1,500,000 | ...ooovvrvnnennd (U I (V1 IO (V1 I (V1 I 0| oo 1,500,000 | ..coovvernncs 01 . 33,120 04/15/2016| 3FE......
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65332V BH 5| NEXTEL COMMUNICATIONS 6.875.......ccccocuvmrres [ e 08/24/2012| REDEEMED...........ccomrviniinriinens | oevierrinenienineeinns | eveverienns 319,000 | ..o 319,000 | ..ocoornee 322,988 | ........c... 319,000 | .covvverirnns 0 | oo (V1 I (V1 I (V1 IO 0| s 319,000 10/31/2013| 4FE......
693401 AE  1|PERF 2005-1 A5 L (ORI IO 09/25/2012| PAID ON PRINCIPAL.......covvvees | vovererierrnerirenirnne | oveiees 1,202,198 | ......... 1,202,198 | ......... 1,202,141 | ........ 1,202,198 | ..o (1 I (VI I (V1 I (V1 IO 0| v 1,202,198 12/25/2014| 1FE......
742741 AA  9|PROCTER & GAMBLE CO  9.360........ccocvvrircrnres | venee 07/02/2012| PAID ON PRINCIPAL........cccocvee [ orrrvrirerrninererinns | vereernen.81,660 | o..o.....81,660 | ............102,308 | ..............96,529 | o0 | i (14,869) | vl [ (14,869) 0 81,660 01/01/2021| 1FE......
74733V AB 6| QEP RESOURCES 5.375. e [ 08/30/2012| BMO CAPITAL MARKETS X 0 0 500,000 10/01/2022| 3FE......
75281A AN 9| RANGE RESOURCES 5.000.......ceomreeireriennes | e 08/30/2012| MITSUBISHI SECURITIES 1,000,000 1,000,000 08/15/2022| 3FE......
786514 BF 5| SAFEWAY INC 5.800......ceerereirinirernniirees | e 08/15/2012| MATURED , 1,700,000 08/15/2012| 2FE......
90783W AA 1| UNION PACIFIC PASS THR 5.866..........cccccmervrmunns [ o 07/02/2012| PAID ON PRINCIPAL.......ccccovves | vorerneremnrrnerrerrnne | eervrrnneene88,793 | 85,793 | 055,793 | v 55,793 | v (U IR (V1 I 0 0 0 55,793 07/02/2030| 1FE......
925524 AT  7|VIACOM INC 5625, | s 07/11/2012) REDEEMED.........occonvinrirciinies | cvverseriseiseiineninee | oneins 1,005,030 | ......... 1,000,000 | ............984,340 | ............ 998,130 | ..ovvvvrrirns 0| e 1,464 | oo, (V1 I 1,464 | oo 0 | s 999,593 08/15/2012| 2FE......
94974B  FA 3| WELLS FARGO 1.250..cccievverieresceneinnns [ e 07/24/2012) WELLS FARGO SECURITIE...... | ccccvvveerimerirerirens | v 1,002,400 | ......... 1,000,000 | ............997,160 | ............ 997,160 | ..ccvverirns (U IR 420 | oo, (V1 I 420 | oo, 0 | v 997,580 02/13/2015| 1FE......
960413 AE 2| WESTLAKE CHEMICALS =~ 6.625........ccocvevmremerines [ o 07/30/2012| REDEEMED 4,088,320 | ......... 4,000,000 4,004,000 4,002,863 01/15/2016| 2FE......
984121 CF  8|XEROXCORP  2.950....cccmmimmmrremrnrrenins | veree 09/28/2012| STERNE AGEE & LEACH L...c..c. [ ovevvrvvvvviierveiinns | s 1,034,470 | ......... 1,000,000 1,006,910 1,006,196 ) 03/15/2017| 2FE......
988498 AA 9| YUM! BRANDS INC 7.700...c... o [ o 07/01/2012) MATURED........ccovvvmrmrirerienens | sovernerieersnesienieee | oveinn 2,000,000 | ......... 2,000,000 | ......... 2,390,380 | ......... 2,029,599 | .oooovviveenen0 [ 000n(29,599) | 0 | 1in(29,599) | iiirennl0 | 2,000,000 .0 0 0 [ 154,000 | 07/01/2012| 2FE......
013716 AR  6|ALCANINC A8T5.ooeiereess i A.. [ 09/15/2012] MATURED.........ccomvrmmrimerrerinnns | o | cevieees 2,000,000 | ......... 2,000,000 | ......... 2,028,080 | ......... 2,002,787 | o0 | e 2,787) | 0 | e d(2,787) | 0 | 2,000,000 .0 0 0 . 97,500 |09/15/2012| 1FE......
046353 AC 2| ASTRAZENECAPLC 5.400........ccomrrernrienns F...]109/15/2012] MATURED........cccomrvrerirrerrrinnns [ wrerierirrinnrinnnins | cerveeens 1,000,000 | ......... 1,000,000 | ......... 1,031,870 | ......... 1,005,072 | .oovovvvieenen0 | eeeee(5,072) | o0 | ieces(5,072) | 0 | 1,000,000 .0 0 0 . 54,000 |09/15/2012| 1FE......
638602 BM 3| NATIONWIDE BUILDING (1 2.500 o | Fei | 08/17/2012] MATURED.......ovvueeenrireersrinens | e | cerneeens 1,000,000 | ......... 1,000,000 1,000,000 .0 0 0 . 25,000 |08/17/2012| 1FE......
902118 BP 2| TYCO INTERNATIONAL FIN 3.750.. E.. [07/12/2012| TENDERED... ..1,125,630 ,000,000 ...997,435 20 [ 128,195 |..... 128,195 | ...... 37,188 | 01/15/2018| 1FE......
04541G  AS  1|ABSLB 2000-LB1 AF6  7.615......ccccovvrimerrerrnries | cenee 07/23/2012| PAID ON PRINCIPAL. 67,357 .0 0 0 2,986 |03/21/2029| 1FM.....
05949Q AW  5|BAFC 2006-2 2A15 CMO  5.750.......cccvverreerrrrerens | cevee 09/25/2012| PAID ON PRINCIPAL.......cccouves | coreneremnerrmeenennnee | cenennn 1,012,625 | ........1,012,525 | .........1,006,750 | ..........982,491 | .......24,259 | ......5,775 | ccccvviincnn0 | 000030,034 | i l0 | s 1,012,525 .0 0 0 . 38,811 |01/31/2036| 3FM.....
07386H NQ 0[BALTA2004-12 1A1CMO  .566.........ccocovrrervrrrirrs | verer 09/25/2012| PAID ON PRINCIPAL.......ccocovvves | cevvermrvmnrverrenirnne | vvrnreeen 119,752 | 00 119,752 | i 93,407 | 93,443 | 0| 000026,310 | a0 | 126,310 | 0 [ s 119,752 .0 0 [V I 305 |01/25/2035| 1AM.....
07386H NQ 0[BALTA2004-12 1A1CMO  .585.........oevvervvirerernes [ e 08/27/2012| PAID ON PRINCIPAL 0 60,043 .0 0 (VN I 125 | 01/25/2035| 1AM.....
07386H NQ 0[BALTA 2004-12 1A1CMO  596.......ccovvvvvrrvrrrervrnns [ s 07/25/2012| PAID ON PRINCIPAL. 0 52,060 .0 0 (V1 IO 80 [01/25/2035| 1AM.....
05948X BV 2| BOAMS 2003-D 2A4 CMO  3.119.....ccvvvevrvvcrirerirns [ e 09/25/2012| PAID ON PRINCIPAL. 0 53,711 .0 0 0 05/25/2033| 1FM.....
05948X BV 2| BOAMS 2003-D 2A4 CMO  3.119.....civvvcrencrrvcrins [ 07/25/2012| PAID ON PRINCIPAL. 0 33,675 .0 0 0 05/25/2033| 1FM.....
05948X EB  3|BOAMS 2003-E 2A1 CMO  3.132....cccvmvivcriirinins [ 07/25/2012| PAID ON PRINCIPAL , 0 7,771 .0 0 0 06/25/2033| 1FM.....
05948X EB  3|BOAMS 2003-E 2A1 CMO  3.133....cvivricrrieinens [ e 09/25/2012| PAID ON PRINCIPAL.......ccccovvee | coverrnrrmnrnernneennee | eeverernneenn 15,337 | i 15,337 | v 14,875 | oo, 14,886 | ..o (1 IO 451 | e 0 451 0 15,337 .0 0 0 | v 312 |06/25/2033( 1FM.....
05948X SR 3|BOAMS 2003-7 A2CMO  4.750......ccccovvvirerniens | o 09/25/2012| PAID ON PRINCIPAL........covvvvee [ overvrmericrnererinns | crereen 306,695 | oo 306,695 | ... 310,086 | ............ 307,720 | .o (VI I (1,024) | oo (V[ IO (1,024) [ ..o (1N IO 306,695 .0 0 0 e 9,748 |09/25/2018| 1FM.....
05948X WL  1|BOAMS 2003-8 2A5 CMO  5.000..........ccorvercrerenns [ v 09/25/2012| PAID ON PRINCIPAL.......ccccouves | corernrrirerrnernerirene | wereennnn 368,155 | i, 365,155 0 365,155 .0 0 0. 11,914 | 11/25/2018| 1FM.....
05948X D3 2|BOAMS 2003-9 3A1 CMO  5.000........cccermmvererranies [ v 09/25/2012| PAID ON PRINCIPAL.......ccccovves | corenerrnnrirmernerinnne | wrerernnnn 362,925 | i, 362,925 | ............354,703 | ............358,036 | ..ccoovurrin0 | cerrrend,889 | o0 | 4,889 | 0 | s 362,925 .0 0 0 . 12,233 | 12/25/2018| 1FM.....
161546 EF  9|CFAB 2003-1 2A2 876 | 09/25/2012| PAID ON PRINCIPAL. 0 3,625 .0 0 (01 I 25 [11/25/2032| 1FM.....
161546 EF  9|CFAB 2003-1 2A2 895, [ e 08/27/2012| PAID ON PRINCIPAL 0 6,032 .0 0 (01 I 37 | 11/25/2032| 1FM.....
161546 EF  9|CFAB 2003-1 2A2 290, | e 07/25/2012| PAID ON PRINCIPAL. 0 867 .0 0 11/25/2032| 1FM.....
16162T V5 2| CHASE 2002-S6 2A1 CMO  6.000...........cverveercrernns [ venee 09/25/2012| PAID ON PRINCIPAL. 0 2,425 .0 0 05/25/2017| 1FM.....
16162W CK 3| CHASE 2003-S13 A1 CMO  5.500........cccocvvvmeremrenne | covee 09/25/2012| PAID ON PRINCIPAL. 0 2,586 .0 0 11/25/2033| 1FM.....
17315M  AJ 4| CMLTI 2009-7 5A1 CMO ( 5.500........ccvververmrvrrinrers | veree 09/25/2012| PAID ON PRINCIPAL. 0 239,826 .0 0 12/25/2035| 3AM.....
22541Q  4A 7| CSFB2003-29 4A1 CMO  6.000........ccccrurmrrrmrernnes | coree 09/25/2012| PAID ON PRINCIPAL........ccovvee [ corvrvrrererneirerinn | crierenn 376,428 | ............376,428 | ............390,497 | ............396,330 | .......12,970 | .......(32,872) | .ccvvcevveen0 | c0rinii(19,902) | oo (V1 376,428 .0 0 12/25/2033| 1FM.....
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2254W0 JY 2| CSFB2004-7 3A1 CMO  5.000........ccccreervrmmveerirans [ e 09/25/2012| PAID ON PRINCIPAL (826) 0 268,870 .0 0 10/25/2019| 1FM.....
12667F A4 7| CWALT 2004-33 3A1 (CMO 2.707......ccvverermcrrrcrirans [ o 07/25/2012| PAID ON PRINCIPAL 0 69,107 .0 0 12/25/2034| 1AM.....
12667F A4 7| CWALT 2004-33 3A1 (CMO 2.707.......ocovvrrcrmrrirans | venee 09/25/2012| PAID ON PRINCIPAL........coovvee [ ovrrrrerrerncrerinn | e 148,571 | i 148,571 | ... 106,600 | ............ 106,600 | cooooovrerencn0 | o197 | 0 [ 41,971 | (V1 148,571 .0 0 12/25/2034| 1AM.....
36242D KV 4GSR 2004-122A2CMO  2.785......cccvvvvvervmrrrerrs | veres 07/25/2012| PAID ON PRINCIPAL. 0 4,463 .0 0 12/25/2034| 1FM......
36242D KV 4|GSR2004-122A2CMO  2.908......cccooeumerermrrrerins | verer 09/25/2012| PAID ON PRINCIPAL. 0 46,004 .0 0 12/25/2034| 1FM.....
46630G BC 8| JPMMT 2007-A1 7A2 CMO 2.972......ccccovvvrvvrvrvans | v 07/26/2012| PAID ON PRINCIPAL.......ccocoovees | covererrrmnirenivnrrene | wovnrrens 114,027 | 114,027 | 111,051 | 093,129 | 0 | 00000020,897 | a0 | 000000 20,897 | e (1N IO 114,027 .0 0 12/25/2035| 1FM.....
576455 AC  3|MABS 2006-HE5A3  .376.....cccovcevvrrmrrrcrirenins [ 09/25/2012| PAID ON PRINCIPAL 0 81,269 .0 0 11/25/2036| 1FM.....
576455 AC  3|MABS 2006-HE5A3  .395.......ccomvimrermrnieins | veree 08/27/2012| PAID ON PRINCIPAL.......ccovvvers | covernerinmrienineennee | eovrrnnenn 113,431 | 113,431 | 062,602 | 84,514 | 0 | 048917 | 0 e 48917 | (1N IO 113,431 .0 0 11/25/2036| 1FM.....
576455 AC  3|MABS 2006-HE5 A3 40B.......ccccoommrvmrrverrerns [ 07/25/2012| PAID ON PRINCIPAL 0 80,225 .0 0 11/25/2036| 1FM.....
55275R  AD 4 |MABS 2006-NC3 A4 .376.....cccorviernereircrirnnnns | ceees 09/25/2012| PAID ON PRINCIPAL........ccocovvee | covrrnmrerneernerirneenne | evrnerrneenc 56,761 | 56,761 | 025,270 | 027,246 | el | e 29,515 29,515 0 56,761 .0 0 10/25/2036| 1FM.....
55275R  AD 4 [MABS 2006-NC3 A4 .395......ccccommervmrerrmrnerns [ s 08/27/2012| PAID ON PRINCIPAL........cccovvee [ overvrrverrnrsererinnn | crveen 103,041 | il 103,041 | oo 45,874 | 49,461 | 0 | 53,581 | o0 [ e 53,581 | covvrverrennnn (V1 IO 103,041 .0 0 10/25/2036| 1FM.....
55275R AD  4|MABS 2006-NC3 A4 40B.......ccoecervvevcrrrcrrinirns | veees 07/25/2012| PAID ON PRINCIPAL........cccoveee | covvernrrnerrerreeernne | wvnerenenn 124799 | 124799 | 55,561 | 059,905 | il | 64,895 | ..o 0 [ e 64,895 | ....ccovvrne 0 | s 124,799 .0 0 10/25/2036| 1FM.....
57643L RK  4|MABS 2006-WMC1 A3 .3%......cccvrrmrmirrvnnis | veren 09/25/2012| PAID ON PRINCIPAL........coovvee [ v | vererenrren 38,820 | 138,820 | oo 14,887 | 115,766 | o0 | 23,054 | .o 0 23,054 0 38,820 .0 0 02/25/2036( 1FM.....
57643L RK  4|MABS 2006-WMC1 A3 415......cccvivrrirrcnns [ 08/27/2012| PAID ON PRINCIPAL 0 76,014 .0 0 02/25/2036| 1FM.....
57643L RK  4|MABS 2006-WMC1 A3 426......ccccovvrmvrrmrrrerns | e 07/25/2012| PAID ON PRINCIPAL. 0 68,316 .0 0 02/25/2036( 1FM.....
55265K A7 4| MASTR 2003-7 2A3 CMO  5.000........cccrervvrvrermrirees | coree 09/25/2012| PAID ON PRINCIPAL. ...180,463 .0 0 08/25/2018| 1FM.....
55265K K2 4| MASTR 2003-8 2A1 CMO  4.500........cccoveremrrrerres [ v 09/25/2012| PAID ON PRINCIPAL. 27,178 | .. 0 27,178 .0 0 09/25/2018| 1FM.....
55265K M6 3| MASTR 2003-8 8A1 CMO  5.500........ccccmervmrenerres [ o 09/25/2012| PAID ON PRINCIPAL 808,160 | .....c...... 789,723 | oo, 788,642 | ..coovvrieen0 | 019,518 | ([ I 19,518 | oo (V1 T 808,160 .0 0 09/25/2033| 1FM.....
55265K P3  7|MASTR 2003-9 1A1 CMO  5.000........cccomuremrrrerires [ e 09/25/2012| PAID ON PRINCIPAL 534,619 | ... 531,863 | ..cocveue. 532,330 | coovvierirenn0 | 002,289 | e, 0 2,289 0 534,619 .0 0 10/25/2018| 1FM.....
61744C BD  7[MSAC 2004-SD1 A 646 | s 07/25/2012| PAID ON PRINCIPAL 204,099 | ...cocooneee 183,210 | wovvverenee 183,717 | o0 | 1000020,383 | oo 0 20,383 0 204,099 .0 0 08/25/2034| 1FE......
61744C BD 7 |MSAC 2004-SD1 A 1016 e [ 09/25/2012| PAID ON PRINCIPAL. 144,374 129,956 | i (0) | e 14,418 | 0 [ 14,418 | oo (1N I 144,374 .0 0 08/25/2034| 1FE......
61744C BD  7|MSAC 2004-SD1 A 1,035, | e 08/27/2012| PAID ON PRINCIPAL. ..208,664 20,838 0 208,664 .0 0 08/25/2034| 1FE......
68383N  BL  6[OPMAC 2005-3 AIBCMO  476......cccoverivcirrcinncns | s 09/25/2012| PAID ON PRINCIPAL. ....84,680 6,279 0 84,680 .0 0 07/25/2035| 1FE......
68383N  BL  6[OPMAC 2005-3 AIBCMO  495.......cconvvvmirririnnns | s 08/27/2012| PAID ON PRINCIPAL 150,830 | .o 139,612 | ..o 139,646 | o0 | 11,184 | (1 I 11,184 | o (V1 I 150,830 .0 0 07/25/2035| 1FE......
68383N  BL  6|OPMAC 2005-3 AIBCMO  .508........covrereerrirnens | cener 07/25/2012| PAID ON PRINCIPAL.......ccorvvee | cvverrerrmnrnernneinnee | eeerenneenid9,212 | o 49212 | oo 45,552 | coooereenn 45,563 | o0 | 3,649 | i 0 3,649 0 49,212 .0 0 07/25/2035| 1FE......
76110H M6 3 |RALI2005-QA1 A1CMO  .516....cccvvecrircnincrns [ s 09/25/2012| PAID ON PRINCIPAL.......ccovvvee [ orerermrineirenirerinns | eevereneeen 31,714 | i 3,714 | 26,482 | ...cooouc. 26,465 | ..coooveriienn0 | 5,249 | i 0 5,249 0 31,714 .0 0 01/25/2035( 1AM.....
76110H M6 3 |RALI2005-QA1A1CMO  .535.......ccvcvvvreeieins [ 08/25/2012| PAID ON PRINCIPAL.......cccovver | covrererrenrrcrirecinee | v 146,625 | ... 146,625 | ........... 122,432 | o0 122,356 | o0 | 024,269 | 0 | 24,269 | oo (V1 I 146,625 .0 0 01/25/2035| 1AM.....
76110H M6 3 |RALI2005-QA1 A1 CMO  .546.......ccovcvvercreincrns [ 07/25/2012| PAID ON PRINCIPAL. 9,744 0 58,870 .0 0 01/25/2035( 1AM.....
76112B WV 8| RAMP 2005-RS7 A3 586 | e 09/25/2012| PAID ON PRINCIPAL.......ccovuvee [ orererrmrirvirnnverinnns | vevererernnn58,588 | 158,588 | oo 41,158 | 44,404 | 0| 14184 | 0 | oo 14,184 0 58,588 .0 0 07/25/2035| 1FM.....
76112B WV 8| RAMP 2005-RS7 A3 805 [ e 08/27/2012| PAID ON PRINCIPAL , 1339 | 0 | 14,163 | ([ I 14,163 0 58,503 .0 0 (V1 I 247 |07/25/2035( 1FM.....
76112B WV 8| RAMP 2005-RS7 A3 B16.ese | 07/25/2012| PAID ON PRINCIPAL.......cccovvvee [ orrermrinrirnnirerinnns | vrvvrerennnns56,288 | o, 56,288 | ..coovveren 39,542 | v 42,661 | o0 | 013,627 | (V[ 13,627 0 56,288 .0 0 0 | oo 206 | 07/25/2035| 1FM.....
76110W  UX  2|RASC 2003-KS10 AI6  4.540........ccccovvvvvrrvcrirerins [ 09/25/2012| PAID ON PRINCIPAL. 35,476 85 0 35,476 .0 0 0 12/25/2033| 1FM.....
76110W  UP 9| RASC 2003-KS9 AlIB (AM  .856........ccvvemererrrrernns [ 09/25/2012| PAID ON PRINCIPAL.......ccocvvves | covernermmremennennnne | eevneeenecredh 874 | 874 | 03,396 | 3174 | 0| 1,500 | 0 | 1,500 0 4,674 .0 0 0 11/25/2033| 1FM.....
76110W  UP  9|RASC 2003-KS9 AlIB (AM  .875.......ccrvrvvrmrrrerinnrnns | o 08/27/2012| PAID ON PRINCIPAL. 246 0 767 .0 0 0 5 |11/25/2033( 1FM.....
76110W UP 9| RASC 2003-KS9 AlIB (AM  .886.........covvemererrrrrerens [ o 07/25/2012| PAID ON PRINCIPAL.......cccrvves | cevenerrmmeinerrernnee | eernerinnnennn 3,191 [ 3,191 | 2,318 | o 2,167 | oo (U I 1,024 | oo, (V1N IO 1,024 0 3,191 .0 0 (V1 IO 17 | 11/25/2033| 1FM.....
76111X EA 7| RFMSI 2003-S20 2A1 CMO 4.750.......ccovvmvrerverenns | v 09/25/2012| PAID ON PRINCIPAL.......ccovvvee [ ovrvrnerienirerinn | e 466,121 | .. 466,121 | i 449,625 | ............ 454,849 | ......cccounnd 0] e 11,272 | o ([ I 11,272 | e (1N IO 466,121 .0 0 (V] I 14,875 | 12/25/2018| 1FM.....
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81377N  AA  2|SABR 2007-BR3 A2A 286 [ 09/25/2012| PAID ON PRINCIPAL 26,373 0 42,964 0 0 [V I 105 | 04/25/2037| 1FM.....
81377N  AA  2[SABR2007-BR3A2A  .305.....ccccccmmrrmmrirmrrrenirns | verer 08/27/2012| PAID ON PRINCIPAL 22,031 0 35,890 0 0 (V1 I 79 | 04/25/2037| 1FM.....
81377N  AA  2[SABR2007-BR3A2A  .316....ccovrvivrriiereiens [ 07/25/2012| PAID ON PRINCIPAL. 21,388 0 34,843 0 0 (V1 IOV 66 |04/25/2037| 1FM.....
81375F CX  9|SASI1993-7B1CMO  6.250.......cccmureerrrerirerirnns | covee 09/25/2012| PAID ON PRINCIPAL. 269 0 16,530 0 0 0 12/25/2023| 1FM.....
79549A XJ 3| SBM7 2003-HE1 M1 1497 | e 09/25/2012| PAID ON PRINCIPAL. 0 267,558 0 0 0 04/25/2033| 1FM.....
79549A XJ 3| SBM7 2003-HE1 M1 15100 | e 08/27/2012| PAID ON PRINCIPAL.......ccocoeves | covererrrmrirerrnnrnns | vornennnnn 241,023 | ..o 241,023 | ... 191,105 | e 190,097 | 0 | 0000050,926 | o0 | 100050,926 | o0 [ e 241,023 0 0 0 04/25/2033| 1FM.....
79549A XJ 3| SBM7 2003-HE1 M1 1521 e | e 07/25/2012| PAID ON PRINCIPAL.......ccccovvee | corernrrrrnerrerireeirnee | wrnernen. 183,378 | ... 183,378 | ... 145,399 | .o 144,633 | 0 | 00038746 | 0| 38,746 | 0 [ s 183,378 0 0 0 04/25/2033| 1FM.....
939336 QN 6| WAMMS 2003-MS2 2A1 CMO 6.000..........covverereree | venee 09/25/2012| PAID ON PRINCIPAL. 44,541 0 0 0 01/25/2033| 1FM.....
939336 PC 1| WAMU 2003-AR1 A8 CMO  2.120........ovevvevrirenes [ e 09/25/2012| PAID ON PRINCIPAL 1,388 0 0 0 03/25/2033| 1FM.....
939336 PC  1|WAMU 2003-AR1 A6 CMO  2.120........ecemvverrineres [ o 07/25/2012| PAID ON PRINCIPAL. 4,673 0 0 0 03/25/2033| 1FM.....
92922F GA  0|WAMU 2003-S10 A2 CMO  5.000........ccocovrvmrvrrerers | covee 09/25/2012| PAID ON PRINCIPAL.......cccovvvee [ orererrmerrennnrerienes | crerern. 978,368 | ............978,368 | ............974,699 | ... 974,924 | o0 | 3444 | 0 | 30444 | 0 | 978,368 0 0 0 10/25/2018| 1FM.....
92922F KE  7|WAMU 2003-S13 21A1 CMO 4.500........ccocvererernrnns | cenee 09/25/2012| PAID ON PRINCIPAL. 79,684 0 0 0 12/25/2018| 1FM.....
929227 6Y 7| WAMU 2003-S6 2A3 CMO  4.750.......ccccvvvrrirnrnres | venee 09/25/2012| PAID ON PRINCIPAL. 57,454 0 0 0 07/25/2018| 1FM.....
94979W  AA 7| WFMBS 2003-G A1 CMO  4.100.......c.covverererrreanns [ e 09/25/2012| PAID ON PRINCIPAL.......ccocovvve | covvrnrvnnrrerrenirnes | vvrernenn 215,682 | ........215,682 | ...........205,445 | ........... 203,931 | oo | el 11751 |0 | el 11751 |0 [ e 215,682 0 0 0 06/25/2033| 1FM.....
949800 AB 4 |WFMBS 2003-M A2 CMO  4.681.......cocvvvreerrrcrnns | veeer 09/25/2012| PAID ON PRINCIPAL.......ccocovvee | veverrrermernerreninnee | wvnernnenn 103,187 | ... 103,187 | ... 100,374 | ... 100,081 | 0 | 3,106 | o0 | 3106 | 0 [ s 103,187 0 0 0 12/25/2033| 1FM.....
94980D AB 4 [WFMBS 2003-M A2 CMO  4.695.........oevvvrvrrmnenns [ s 07/25/2012| PAID ON PRINCIPAL. 62,456 0 0 0 12/25/2033| 1FM.....
94980Y AE 2| WFMBS 2003-16 2A1 CMO  4.500.........cccvverrvrernens [ v 09/25/2012| PAID ON PRINCIPAL. 48,728 0 0 0 12/25/2018| 1FM.....
949775 AB 6 |WFMBS 2003-18 A2 CMO  5.250........covcuveercrrnnnes [ o 09/25/2012| PAID ON PRINCIPAL.......ccocovvee | cevernrrermrencrrneinnes | wvnerenenn 473,506 | ... 473,506 | ...........463,851 | ...........468,204 | ....cccoocceeeei0 | 05,301 [ 0 | 5,301 [ 0 [ 473,506 0 0 0 12/25/2033| 1FM.....
94981Y AB 7| WFMBS 2004-BB A2 (CMO) 2.612........cccvvvvevervnnnns [ v 07/25/2012| PAID ON PRINCIPAL 29,853 0 0 0 01/25/2035| 1AM.....
94981Y AB 7| WFMBS 2004-BB A2 (CMO) 2.615.........ccvvvurrvrernrnns [ v 09/25/2012| PAID ON PRINCIPAL 60,344 0 0 0 01/25/2035| 1AM.....
94981N  AH 8| WFMBS 2005-AR4 2A2 CMO 2.685.........ccrvvvrvvverns [ s 07/25/2012| PAID ON PRINCIPAL. 67,325 67,325 0 0 0 04/25/2035( 1AM.....
94981IN  AH 8| WFMBS 2005-AR4 2A2 CMO 2.689.........cccovvrrevires | vever 09/25/2012| PAID ON PRINCIPAL. .105,028 ...105,028 0 0 0 , 04/25/2035| 1AM.....
92977Y BR 1| WMLT 2005-B 4A1 CMO  5.359.....cccomcuemmivmerirerins [ 07/20/2012| PAID ON PRINCIPAL. 1,386 0 0 (V1 IO 43 [10/20/2035| 1FM.....
92977Y BR  1|WMLT 2005-B 4A1 CMO  5.359......ccccvvvmrrmerrerirns [ 09/20/2012| PAID ON PRINCIPAL.......ccovvves | vorerrreerrnerirenirene | e 59,645 , 59,645 0 0 0 2,365 |10/20/2035| 1FM.....
225415 AD  0|CSFB2004-C1A4 A750.c s | e 09/15/2012| PAID ON PRINCIPAL.......cvcvives | oerernerrenieeerneennns | wvverienns 144,743 | ... 144,743 | ........... 145,466 | ........... 144,708 | oo (1 I 34 | (V1 IO 34 | 0 | s 144,743 0 0 (V1 I 4,533 |01/15/2037| 1FM.....
36828Q DN  3|GECMC 2004-C1A3  4.59B......cccccomvrmmrrmrimeenns | conne 09/10/2012| PAID ON PRINCIPAL.......ccovevers | vovernerrmrimniineriene | cerneerneenad 68,305 | .............68,305 | .............68,644 | .............. 68,312 | .oovrrerirns (1 IO (14 — 0 (7) 0 68,305 0 0 (V1 I 2,089 | 11/10/2038| 1FM.....
46625M NP 0[JPMCC 2002-CIB5A2  5.161....ccorvreriererirrcrrenns | e 09/12/2012| PAID ON PRINCIPAL.......ccoorvvers | vovernrrierrnerireniene | overens 3,016,365 | .........3,016,365 | .........3,033,335 | ........3,013,359 | .....ccccceee.0 | 003,006 | o0 | eiriernn3,006 | oo 0| e 3,016,365 0 0 0. 98,059 |10/12/2037| 1FM.....
929766 EA  7|WBCMT 2003-C4 A2 4.566........ccconvreerirrinrnns | e 09/15/2012| PAID ON PRINCIPAL. 0 43,844 0 0 (V1 I 1,398 |04/15/2035| 1FM.....
929766 MU 4| WBCMT 2003-C9 A4 5,012 | e 09/15/2012| PAID ON PRINCIPAL. 0 30,208 0 0 (V1 I 1,136 | 12/15/2035| 1FM.....
80281A AB 5| SDART 2012-1 A2 1.250. s | s 09/15/2012| PAID ON PRINCIPAL.......ooonive [ ormenmnneninnnissins | cvnenienes 479,122 | oo 479,122 | oo 479,109 | ..o 479,109 | oo () I 13 | i (V)] 13 | s 0 | s 479,122 0 0 0 3,556 |04/15/2015| 1FE......
3899999. Total - Bonds - Industrial & Miscellaneous. 62,993,748 | ....... 62,087,038 | ....... 61,476,237 | ....... 60,725,936 | ...... 125454 | ...... 993,471 | oo 0 ... 1,118,925 | .o, 0] ... 61,844,861 | ...ocovrnnn 0 |..1,148,886 |..1,148,886 |..2,831,157 |...... XXX... [.XXX....
8399997. TOtal = BONAS = PAM 4.t | e 242,077,488 | ... 240,865,578 | ..... 247,390,520 | ..... 239,623473 | ...... 135210 | ...... 338,886 | ..cocoorrinnn0 | s 474,007 | o0 | i 240,097,570 .0 1.1,979,918 |..1,979,918 [11,239,908 |...... XXX... |.XXX....
8399999. TOHBI = BOMAS etttk | eea 242,077,488 | ... 240,865,578 | ... 247,390,520 | ..... 239,623,473 | ...... 135210 | ...... 338,886 | ..cocoovrinnn0 [ s 474,007 | o0 [ 240,097,570 ..1,979,918 |..1,979,918 | 11,239,908 |...... XXX... | .XXX....
Common Stocks - Industrial and Miscellaneous
87159A 10 3| SYNAGEVA BIOPHARMA CORP........cccovrereriirirnnen ’ ..... ’ 08/30/2012‘ CITIGROUP GLOBAL MARKETS] ......... 4,803.000 | ........... 241,448 | ............ XXX 238,517 | oo 0 0 (0[N I 0 0 0 238,517 0| v 2,931 | ... 2,931 | e 0. XXXeoo | Lo




Statement for September 30, 2012 of the TRAVELERS CASUALTY AND SURETY COMPANY
SCHEDULE D - PART 4

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

61’6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 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 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 (a)
96950F 10 4| WILLIAMS PARTNERS LP......cocvivivinnrrnrsinssninnnes | coves 09/10/2012| CITIGROUP GLOBAL MARKETS] ....... 33,629.000 1,740,827 1,734,012 | oo 0 0 w0 |0 [ |0 | 1,734,012 Lo
9099999. Total - Common Stocks - Industrial & Miscellaneous...... 1,982,275 1,972,529 [ .o 0 0 .0 1,972,529 XXX
9799997 Total - COMMON SOCKS = P 4. 1,982,275 1,972,529 | .o 0 0 0 i [0 | 0 | 1,972,529 XXX
9799999. TOtal = COMMON SHOCKS. ... vurteresers ekttt | snniines 1,982,275 | .ooveee XX [ v 1,972,529 | oo 0 0 (V] [ (V] I (U] [ O I 1,972,529 XXX....
9899999. Total - Preferred and COMMON SEOCKS..............oouovuiuriviieiieriiiiieeieieie sttt sssess e sesseseesssssssnseseens | oererins 1,982,275 | .o XXX | i 1,972,529 | ..cccovvvvina 0 0 0 ] (V] [ (L] 0. e 1,972,529 XXX
9999999. Total - Bonds, Preferred and Common Stocks . I 244,059,763 | ........... XXX oo | oo 249,363,049 | ..... 239,623,473 | ...... 135,210 | ...... 338,886 | ...ocvvrerinn (V)N I 474,007 | oo 0] ... 242,070,099 | ..coovvvrnee 0 ]..1,989,663 |..1,989,663 | 11,239,908 XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




Statement for September 30, 2012 of the TRAVELE RS CAS UALTY AN D SURETY COM PANY

Sch. DB-Pt A-Sn 1
NONE
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Statement for September 30, 2012 of the TRAVELERS CASUALTY AND SURETY COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Change in Variation Margin 19 20
15 16 17 18 Hedge
Book/ Gain (Loss) Gain (Loss) Effectiveness
Description Schedule/ Date of Reporting Adjusted Recognized Used to at Inception
Ticker Number of | Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction Date Fair Carrying in Current Adjust Basis of Potential and at
Symbol Contracts | Amount Description Item(s) Identifier of Risk Expiration Exchange Date Price Price Value Value Cumulative Year Hedged Item Deferred Exposure Quarter-end (a)
Short Futures
Hedging Other
FVZ2........ | ........ (2,750) |(2,750,000) | US 5-YR NOTE PORTFOLIO HEDGE D-1 INTEREST.... | .12/31/2012... | CBT.....cccooees .08/29/2012... oo 124.0781 | oo 1246328 | ......... (1,525,370) | oovvvrnnnrrreinnenen0 | o (1,525,370) | ...ovue (1,525,370) 0 0
13429999, TOtal-ShOrt FUIUIES-HEAGING OthT.....o.vv.teiiiisssee ettt ess s st EE 441 404 E R0 EE R 104 4ELEEE 00 E £ E 1L EE R 10E1E_ LEEE 0L EE b | crnreecos (1,525,370) ..(1,525,370) | ........(1,525,370) 0 0
1389999, TOAI-SNOM FUUTES.......cvvvesoeeeiesseeeisssesessss s ssss e sss s bs s8££ E ke e b bt eees ee0bstsseeeesstseeess 44stseeees s s eeee b e st 1o LA s e e A1 e 0 et 441e0LA AL SR AL L L8 A bbbt s st n st esnss s nnnsssennnnss | srsss (1,525,370) .0 .nn(1,525,370) | .........(1,525,370) 0 0
1409999, TOAI-HEAGING OET.......vv. e riesise e srree st es LR £ L8844 EE 80 EERE  f8eEE R E R0 4EEEEE 0014 E LR R0 EEEE 0Lk | crnneecos (1,525,370) | covvvevreririrnennnd 0 | (1,525,370) | ...ovc (1,525,370) 0 0
1449999, TOT AL ...t 11EE LR 0L Lo 11e _oLLLE 110111 LEEE 11010 | crnreenes (1,525,370) | .ovvensiniind 0 [ (1,525,370) | ......... (1,525,370) 0 0

Broker Name Net Cash Deposits

NONE




Statement for September 30, 2012 of the TRAVELERS CASUALTY AND SURETY COMPANY
SCHEDULE DB - PARTD

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

8030

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

Exchange Traded Derivatives

0199999. Exchange Traded. ... ..ocuurieiirisieisiirissiseisssis s srsssseeenes | ..... XXX ‘ ..... XXX XXX eirinerremrinerrnnnes | ervneessnesssnssrsssssssnssesen0 [ o0 [0 | s 0 | i, (1,525,370) ...1,5612,500 |....
0899999, TOtalS. ..ot | e | iiseeeeeennd ] iieeiseeeeneend | iceisiseesennnnenn0 | iiicieeennnnen Lo, (1,525,370) ..1,5612,500 |....




Statement for September 30, 2012 of the TRAVELERS CASUALTY AND SURETY COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

U.S. Government - Issuer Obligations

REPO = CS A TREASURY .....ocuuituieimetmeiseesasisse st s sessss sttt | aesssssassssnes ST [ 31,686,972 | ...covoericrircrins 31,686,972 | 10/01/2012....

REPO - RBC A TREASURY ...ttt st enssssssenss. | esssnssnsnenes T | s 3,336,511 | .o 3,336,511 | 10/01/2012....

REPO - ROYAL A TREASURY ....iuuitiitsteieessssseis sttt sttt ensnns | snessssssssssans PR 31,686,972 10/01/2012....
0199999. U.S. GOVEINMENt = ISSUST OBlIGALIONS. ... evuorteiersisteretteiss sttt | bontsensssessnssnnssnsan 66,710,455 |.........................66,710,455 | ..... XXX.........
0599999, TOtal - U.S. GOVEIMIMENT. ...ttt sttt snsenes | Coneiensnessnssnnsnnsan 66,710,455 | .....ccovv........66,710,455 | ... XXX
6199999, TOtal - ISSUET ODIIGAtIONS. ... vrrrtreiss ettt ettt | ontiensssessnssnnsnnsa 66,710,455 ...66,710,455 |..... XXX.........
6599999, SUDEOLAI = BOMAS. ...t ertstrtsere ettt | e 66,710,455 | ..o, 66,710,455 | ..... XXX
9999999. TOHAIS ...kttt enes | cereeninsi et 66,710,455 | ...ooooovvvrirari) 66,710,455 | ..... XXX..oooe
General Interrogatories:
1. The activity for the year to date:  Fair Value $.....43,612,049  Book/Adjusted Carrying Value $.....43,612,049
2. Average balance for the year to date: ~ Fair Value $.....34,100,092  Book/Adjusted Carrying Value $.....34,100,092
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QEO09




Statement for September 30, 2012 of the TRAVELERS CASUALTY AND SURETY COM PANY
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
Identification Description Code Indicator Value

Book/Adjusted
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 $.....66,710,455  Book/Adjusted Carrying Value $.....66,710,455

QE10




Statement for September 30, 2012 of the TRAVELERS CASUALTY AND SURETY COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Bank of America, N.A Hartford,CT 29 0 784,510 775,699 1,305,797 | XXX..
Citibank, N.A New Castle,DE 0 0 (124,738) (6,549) (17,141) | XXX..
Citibank, N.A. - China Shanghai,CH 0 0 36,650 54,370 43,170 | XXX..
0199999. Total Open Depositorie: XXX 29 0 696,422 823,519 | v 1,331,826 | XXX..
0399999. Total Cash on Deposit.. XXX 29 0 696,422 823,519 | oo 1,331,826 | XXX..
0499999. Cash in Company's Office . 357 275 (278) | XXX..
0599999. Total Cash XXX 29 0 696,780 82379 | ........... 1,331,548 | XXX..

QE11
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Statement for September 30, 2012 of the TRAVE LERS CAS UALTY AN D SURETY COM PANY

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 September 30, 2012 of the TRAVELERS CASUALTY AND SU RETY COMPANY

* 1 9 0 3 8 2 01245540010 3 =

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

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

Physicians - Including Surgeons and Osteopaths

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8

3 4 6 7 Direct

Losses

Incurred
Direct Direct Number Direct Number But

Premiums Premiums of Losses Amount of Not

States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

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

IS ©®eN® oA W

18.  Kentucky.......oooeeverereerrennne (1S 2 I (01 0
19.  Louisiana........ccceuerevrerrivennes [ (0 0

21, Maryland.......ccccoveviverenennn. MD | .o (0 0
22.  Massachusetts...........cceunene MA| e (0 0
23, Michigan.......ccooveveveeierienns M e (0 0
24, Minnesota.........cocoeverirriennes MN o (0 0
25, MisSISSIPPi...c.verrerrererrerennns MS [ e (0 0
26, MiISSOU....cvvevreerreireieireiernns MO [ e (0 0
27.  Montana........ccoevevveerrirninnnns MT | (0 0
28.  Nebraska........cccovvrirrrrnnnnn. =5 (0 0
29. Nevada.......ccccoooververrerernne. NV e (01 0
30. New Hampshire.........cco........ ] 1 (0 0
31, New Jersey.....oveiennns
32, New MexiCo.......coovrerrrrnrnnn.
33, New YOrK.....ooovvrvreireinnnnn.

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

44, Texas......
45,  Utah.
46.  Vermont..........cccoevvveerienienns
47, Virginia......oceeereeeeereeeeeet VA |0 0 e [0 [0 [0 [0 [0 0
48, Washington.........cooevveere . WA | o0 0 e [0 [0 (0 (0 [0 0
49, West Virginia.........oooveveeeee WV | o0 |0 e [0 [0 (0 (0 [0 0
50.  Wisconsin.......occevveeveveveceeee W o0 0 [ {1 [0 [0 (01 {1 0
51, Wyoming......cooeevevveevereeeee WY 0 0 [0 [0 (0 (0 [0 0
52.  American Samoa................... AS| i [0 {1 {1 [0 [0 (01 {1 0
53, GUAM...coeicceeeee [C1U R (01 [0 [0 [0 [0 (01 [0 0
54.  Puerto RiCO......cccoeverierenns PR e (01 [0 [0 [0 [0 [0 [0 0
55.  US Virgin Islands.................... A7/ I R [0 [0 [0 [0 [0 [0 [0 0
56.  Northern Mariana Islands....MP | ...........c.cc.cc..... [0 [0 [0 O [0 [0 (0 [0 0
57. Canada........ccccooovrerervirennee. [0\ [0 [0 [0 O [0 (0 (0 [0 0
58.  Aggregate Other Alien.......... (01 I I (0 (01 (01 (01 (01 (0 (01 0
59, TOtalS....oouiireicicieieicsieiees | e [ I [ [ 0 i (15,696) | ..ocvovverercriians [ 1 e, 20,155
DETAILS OF WRITE-INS
B80T, e | s (01 T [0 O [0 O [0 O (0 TN 0 | [0 0
5802, e | s (0 [0 T [0 O [0 (01 [0 R [0 O 0
5803, s | s (01 T [0 O [0 O [0 O [0 T (0 [0 O 0
5898. Summary of remaining write-ins for
Line 58 from overflow page....... [ ccccovererrerrieennnad [0 T (1 O [0 O [0 O (01 N [0 T [0 O 0
5899. Totals (Lines 5801 thru 5803 +
5898) (Line 58 aboVe).......cccceew. | cevrrrereriiisiaiinand [0 I [ [ [ I [ I [0 [0 0

SUPA1




Supplement for September 30, 2012 of the TRAVELERS CASUALTY AND SU RETY COMPANY

* 1 9 0 3 8 2 01245540010 3 =

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

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

Hospitals
1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama........ccccocvivierernne
2. Alaska.......cooeeeiiieiiinn
3. ANZONA.....ceee e
4. Arkansas.........cccooeeeriiiennn
5. California.......ccoeverrierennas
6. Colorado......ccccoouererirernne,
7. Connecticut.........ccocoerernenee.
8.  Delaware.....
9.  District of Columbia..
10.  Florida.....
11.  Georgia...
12.  Hawaii.
13, 1daho....cccce
14, lliN0IS......vcverrereieirieiciiiins [ [0 0
15, Indiana.......cccocovverervirereiennns INJ (01 0
16, lOWaL oo 12N (01 0
17.  Kansas........coocceververeveennns [T I (0 T 0
18.  Kentucky......oooevevivereinenns |18 20 P (01 0
19.  Louisiana........ccceuerevrerrivennes [ (0 0
20.  Maine.....ocooerverereierereerans ME [ oo (0 0
21, Maryland.......ccccoveviverenennn. MD | .o (0 0
22.  Massachusetts...........cceunene MA| e (0 0
23, Michigan.......ccooveveveeierienns M e (0 0
24, Minnesota.........cocoeverirriennes MN o (0 0
25, MisSISSIPPi...c.verrerrererrerennns MS [ e (0 0
26, MiISSOU....cvvevreerreireieireiernns MO [ e (0 0
27.  Montana........ccoevevveerrirninnnns MT | (0 0
28.  Nebraska........cccovvrirrrrnnnnn. =5 (0 0
29.  Nevada......cooovrererinnnnn. NV e (0 0
30. New Hampshire.........cco........ ] 1 (0 0
31, New Jersey.....oveiennns
32, New MexiCo.......coovrerrrrnrnnn.
33, New YOrK.....ooovvrvreireinnnnn.
34.  North Carolina............ccevenne
35.  North Dakota.........cccouvrrenne
36, ONi0.ccveeererr e
37.  Oklahoma........cccovvvrrirninenns
38, OregoN.....ccccovveeeverereriererenne
39. Pennsylvania...
40. Rhode Island...
41, South Carolina.
42.  South Dakota...
43, Tennessee..
44, Texas......
45,  Utah.
46.  Vermont..........cccoevvveerienienns
47, Virginia.....ooovveeerenenneneeee VA |0 |0 e [0 0
48, Washington.........cooevveere . WA | o0 0 e [0 0
49, West Virginia.........oooveveeeee WV | o0 |0 e [0 0
50.  Wisconsin.......occevveeveveveceeee W o0 0 [ {1 0
51, Wyoming......cooeevevveevereeeee WY 0 0 [0 [0 (0 (0 [0 0
52.  American Samoa................... AS| i [0 {1 {1 [0 [0 (01 {1 0
53, GUAM...coeicceeeee [C1U R (01 [0 [0 [0 [0 (01 [0 0
54.  Puerto RiCO......cccoeverierenns PR e (01 [0 [0 [0 [0 [0 [0 0
55.  US Virgin Islands.................... A7/ I R [0 [0 [0 [0 [0 [0 [0 0
56.  Northern Mariana Islands....MP | ...........c.cc.cc..... [0 [0 [0 O [0 [0 (0 [0 0
57. Canada........ccccooovrerervirennee. [0\ [0 [0 [0 O [0 (0 (0 [0 0
58.  Aggregate Other Alien.......... (01 I I (0 (01 (01 (01 (01 (0 (01 0
59, TOtalS....oouiireicicieieicsieiees | e [ I [ [ 0 i (58,696) | ...cvcverercrrians [ I [\ 190,779
DETAILS OF WRITE-INS
B80T, e | s (01 T [0 O [0 O [0 O (0 TN 0 | [0 0
5802, e | s (0 [0 T [0 O [0 (01 [0 R [0 O 0
5803, s | s (01 T [0 O [0 O [0 O [0 T (0 [0 O 0
5898. Summary of remaining write-ins for
Line 58 from overflow page....... [ ccccovererrerrieennnad [0 T (1 O [0 O [0 O (01 N [0 T [0 O 0
5899. Totals (Lines 5801 thru 5803 +
5898) (Line 58 aboVe).......cccceew. | cevrrrereriiisiaiinand [0 I [ [ [ I [ I [0 [0 0

SUPA2




Supplement for September 30, 2012 of the TRAVELERS CASUALTY AND SU RETY COMPANY

* 1 9 0 3 8 2 01245540010 3 =

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

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

Other Health Care Professionals, Including Dentists, Chiropractors and Podiatrists

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama........ccccocvivierernne
2. Alaska.......cooeeeiiieiiinn
3. ANZONA.....ceee e
4. Arkansas.........cccooeeeriiiennn
5. California.... ..
6. Colorado......ccccoouererirernne,
7. Connecticut
8.  Delaware......c.ccccocovevrerrinnnnae
9.
10.
11.

18.  Kentucky
19.  Louisiana

o oo oo o oo

22. Massachusetts ....246
23.  Michigan

24, Minnesota

25.  Mississippi

26.  Missouri

27. Montana

28. Nebraska...

29. Nevada

30.  New Hampshire
31, New Jersey
32.  New Mexico 0
33.  New York

o oo oo oo oo

47.  Virginia

48.  Washington
49, West Virginia
50.  Wisconsin

54.  Puerto Rico
55.  US Virgin Islands
56.  Northern Mariana Islands

Do oo o0 o0 o000 o0 o0 oD o000 o000 0o oo o oo

57.
58.  Aggregate Other Alien...
59. Totals
B80T, ettt eniens | erreeeeesiesaen s (010 (01 USSR | B TSSO (018 0 [ eoreeeereereeeeeees0 e 0
BB02. oottt estenieeiens | eereeiee s (01 (0 [ USSR | B ISR (018 [0 SRRSO 0 B DSOS 0
BB03. ettt esteniniens | erverieeresien e (01 (0 1 USSR | B ISR (018 R 0 {eoeeeereeeeeeeieenc0 e 0
5898. Summary of remaining write-ins for
Line 58 from overflow page....... [ ccccovererrerrieennnad [0 T (1 O [0 O [0 O (01 N [0 T [0 O 0
5899. Totals (Lines 5801 thru 5803 +
5898) (Line 58 above)........ccoew. [ overerersirrinranns (01 P (] I (1 I (1) I (01 P [0 P (1 I 0

SUPA3




Supplement for September 30, 2012 of the TRAVELERS CASUALTY AND SU RETY COMPANY

Supplement Ato Sch. T
NONE

Overflow Page
NONE

SUPA4, SUPA



Supplement for September 30, 2012 of the TRAVELERS CASUALTY AND SU RETY COMPANY

*» 1 9 0 3 8 201250050010 3 =«

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT
Year To Date For the Period Ended September 30, 2012

NAIC Group Code.....3548

Company Name: TRAVELERS CASUALTY AND SURETY COMPANY

NAIC Company Code.....19038

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
.................... 445812 | ..o 56,579 | coiiviicienee. 450
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

DIROFCR




	THE TRAVELERS INDEMNITY COMPANY
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF

	NAIC Group Code         3548             3548       NAIC Company Code 25658    Employer's ID Number 06-0566050
	Country of Domicile US
	INCORPORATED/ORGANIZED, MARCH 25, 1903            COMMENCED BUSINESS, MAY 12, 1906

	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF

	NAIC Group Code         3548             3548       NAIC Company Code 25615    Employer's ID Number 06-0291290
	Country of Domicile US
	INCORPORATED/ORGANIZED, APRIL 29, 1931            COMMENCED BUSINESS, OCTOBER 14, 1935


	THE CHARTER OAK FIRE INSURANCE COMPANY
	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF

	NAIC Group Code         3548             3548       NAIC Company Code 25623    Employer's ID Number 06-0303275
	Country of Domicile US
	INCORPORATED/ORGANIZED, JUNE, 1850            COMMENCED BUSINESS, JULY, 1850


	THE PHOENIX INSURANCE COMPANY
	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF

	NAIC Group Code         3548             3548       NAIC Company Code 25682    Employer's ID Number 06-0336212
	Country of Domicile US
	INCORPORATED/ORGANIZED, MAY, 1859            COMMENCED BUSINESS, SEPTEMBER, 1860


	THE TRAVELERS INDEMNITY COMPANY OF CONNECTICUT
	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF

	NAIC Group Code         3548             3548       NAIC Company Code 25666    Employer's ID Number 58-6020487
	Country of Domicile US
	INCORPORATED/ORGANIZED, JANUARY 2, 1946            COMMENCED BUSINESS, MAY 1, 1946


	THE TRAVELERS INDEMNITY COMPANY OF AMERICA
	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF THE

	NAIC Group Code         3548             3548       NAIC Company Code 25674    Employer's ID Number 36-2719165
	Country of Domicile US
	INCORPORATED/ORGANIZED, JULY 29, 1971            COMMENCED BUSINESS, AUGUST 4, 1971


	TRAVELERS PROPERTY CASUALTY COMPANY OF AMERICA
	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF THE

	NAIC Group Code         3548             3548       NAIC Company Code 28188    Employer's ID Number 35-1838077
	Country of Domicile US
	INCORPORATED/ORGANIZED, JULY 24, 1991            COMMENCED BUSINESS, JUNE 2, 1992


	TRAVCO INSURANCE COMPANY
	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF

	NAIC Group Code         3548             3548       NAIC Company Code 27998    Employer's ID Number 35-1838079
	Country of Domicile US
	INCORPORATED/ORGANIZED, JULY 24, 1991            COMMENCED BUSINESS, JUNE 2, 1992


	THE TRAVELERS HOME AND MARINE INSURANCE COMPANY
	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF THE

	NAIC Group Code         3548             3548       NAIC Company Code 29930    Employer's ID Number 22-3129711
	Country of Domicile US
	INCORPORATED/ORGANIZED, JULY 5, 1991            COMMENCED BUSINESS, MARCH 1, 1992


	FIRST TRENTON INDEMNITY COMPANY
	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF THE

	NAIC Group Code         3548             3548       NAIC Company Code 42811    Employer's ID Number 56-1371361
	Country of Domicile US
	INCORPORATED/ORGANIZED, MAY 23, 1983            COMMENCED BUSINESS, JUNE 20, 1983


	GULF UNDERWRITERS INSURANCE COMPANY
	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF THE

	NAIC Group Code         3548             3548       NAIC Company Code 40282    Employer's ID Number 95-3634110
	Country of Domicile US
	INCORPORATED/ORGANIZED, MAY 20, 1981            COMMENCED BUSINESS, JULY 1, 1981


	TRAVELERS COMMERCIAL CASUALTY COMPANY
	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF THE

	NAIC Group Code         3548             3548       NAIC Company Code 19038    Employer's ID Number 06-6033504
	Country of Domicile US
	INCORPORATED/ORGANIZED, MAY, 1883            COMMENCED BUSINESS, MAY, 1907


	TRAVELERS CASUALTY AND SURETY COMPANY
	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF

	NAIC Group Code         3548             3548       NAIC Company Code 19070    Employer's ID Number 06-6033509
	Country of Domicile US
	INCORPORATED/ORGANIZED, JULY 6, 1905            COMMENCED BUSINESS, MARCH 26, 1910


	THE STANDARD FIRE INSURANCE COMPANY
	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF THE

	NAIC Group Code         3548             3548       NAIC Company Code 19046    Employer's ID Number 06-0876835
	Country of Domicile US
	INCORPORATED/ORGANIZED, AUGUST 12, 1971            COMMENCED BUSINESS, OCTOBER 18, 1971


	TRAVELERS CASUALTY INSURANCE COMPANY OF AMERICA
	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF THE

	NAIC Group Code         3548             3548       NAIC Company Code 41483    Employer's ID Number 06-1067463
	Country of Domicile US
	INCORPORATED/ORGANIZED, AUGUST 24, 1982            COMMENCED BUSINESS, OCTOBER 1, 1982


	FARMINGTON CASUALTY COMPANY
	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF

	NAIC Group Code         3548             3548       NAIC Company Code 19062    Employer's ID Number 06-0848755
	Country of Domicile US
	INCORPORATED/ORGANIZED, JUNE 25, 1965            COMMENCED BUSINESS, AUGUST 9, 1968


	THE AUTOMOBILE INSURANCE COMPANY OF HARTFORD, CT
	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF THE

	NAIC Group Code         3548             3548       NAIC Company Code 36170    Employer's ID Number 06-1286266
	Country of Domicile US
	INCORPORATED/ORGANIZED, JANUARY 3, 1990            COMMENCED BUSINESS, JANUARY 12, 1990


	TRAVELERS CASUALTY COMPANY OF CONNECTICUT
	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF THE

	NAIC Group Code         3548             3548       NAIC Company Code 36137    Employer's ID Number 06-1286268
	Country of Domicile US
	INCORPORATED/ORGANIZED, JANUARY 3, 1990            COMMENCED BUSINESS, JANUARY 12, 1990


	TRAVELERS COMMERCIAL INSURANCE COMPANY
	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF THE

	NAIC Group Code         3548             3548       NAIC Company Code 36161    Employer's ID Number 06-1286274
	Country of Domicile US
	INCORPORATED/ORGANIZED, JANUARY 3, 1990            COMMENCED BUSINESS, JANUARY 12, 1990


	TRAVELERS PROPERTY CASUALTY INSURANCE COMPANY
	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF THE

	NAIC Group Code         3548             3548       NAIC Company Code 36145    Employer's ID Number 06-1286264
	Country of Domicile US
	INCORPORATED/ORGANIZED, JANUARY 3, 1990            COMMENCED BUSINESS, JANUARY 12, 1990


	TRAVELERS PERSONAL SECURITY INSURANCE COMPANY
	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF THE

	NAIC Group Code         3548             3548       NAIC Company Code 38130    Employer's ID Number 36-3703200
	Country of Domicile US
	INCORPORATED/ORGANIZED, APRIL 10, 1990            COMMENCED BUSINESS, APRIL 26, 1990


	TRAVELERS PERSONAL INSURANCE COMPANY
	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF THE

	NAIC Group Code         3548             3548       NAIC Company Code 31194    Employer's ID Number 06-0907370
	Country of Domicile US
	INCORPORATED/ORGANIZED, JULY 18, 1974            COMMENCED BUSINESS, JULY 24, 1974


	TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF THE

	NAIC Group Code         3548             3548       NAIC Company Code 29696    Employer's ID Number 06-1203698
	Country of Domicile US
	INCORPORATED/ORGANIZED, MAY 22, 1987            COMMENCED BUSINESS, JUNE 5, 1987


	TRAVELERS EXCESS AND SURPLUS LINES COMPANY
	Subscribed and sworn to before me this
	QUARTERLY STATEMENT
	AS OF SEPTEMBER 30, 2012
	OF THE CONDITION AND AFFAIRS OF THE

	NAIC Group Code         3548             3548       NAIC Company Code 10819    Employer's ID Number 86-0868106
	Country of Domicile US
	INCORPORATED/ORGANIZED, JANUARY 29, 1997            COMMENCED BUSINESS, SEPTEMBER 1, 1997


	AMERICAN EQUITY SPECIALTY INSURANCE COMPANY
	Subscribed and sworn to before me this
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