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statement for March 31, 20130 1THE TRAVELERS INDEMNITY 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 .ttt nnnns | erennees 12,565,556,272 | ..ooovevrerireireireineinenns (VN - 12,565,556,272 | ........ 12,741,194,903
2. Stocks:
2.1 PrEfEITEd SIOCKS. .......veceerieiieeicie ettt stensnen | eressessanennes 60,519,435 | oo (01 IO 60,519,435 | ..covvvnne. 59,197,974
2.2 COMMON SIOCKS. ....rvrvrrererresressesesresessessssssessessssssessesssssssssessessssssessesssssssssesssssnssnssessessanss | sessesens 3,630,944,237 | .....covvennn 4,331,852 | .......... 3,626,612,385 | .......... 3,491,522,535
3. Mortgage loans on real estate:
BT FIESEIENS ...t | eniese et (0 (0 (0 0
3.2 Other than firStHENS.........ccuivririreecrereceer et | fresieseessessesseseseesees (01 (0 (0 S 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES)......coovvvicveieeie ittt sttt sse s bnsenas | sevsssssnes 190,387,737 | oo (V1 I 190,387,737 | oo 192,079,339
4.2 Properties held for the production of income (less §............
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 ($.....(528,419,521)), cash equivalents (§.......... 0)
and short-term investments ($.....808,558,912)..........cvcuurrrermrremmmeeesnneesseessseseessssssessssssseses | seseesssnnees 280,139,390 | ..ooovverrrierirereeens (O I 280,139,390 | .coovvverneee (88,798,347)
6. Contract loans (including §.......... 0 PremiUmM NOLES).......cevevcieriereieieie et sessesens | evsssessesnsenes 2,144,908 | .......cco....... 2,144,908 | ...ooovvereeeeis 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 769,003,562 | ............. 209,089,200 | ............. 559,914,362 | ............. 578,433,439
9. ReCeiVabIes fOr SECUMTIES. ..o sssssnsssesies | oesiesissssssssseesseenees [0 O 0 [ e L0 RN 0
10.  Securities lending reinvested collateral @SSELS...........ciuieieiiiriiieissee e sessenes | sensesesnnes 50,425,525 | .oveveieeieeeneis (01 I 50,425,525 | ............. 168,831,641
11, Aggregate write-ins for iNVEStEd @SSELS........cceviveiveiciiiecee e | ersssesseisneas (6,250,212) | .vooveriiereicisisrian [V I (6,250,212) | ceovverrrreans (6,708,996)
12.  Subtotals, cash and invested assets (LINES 110 11)......cc.rercrrrrnnrierincrienneseeesniseesnenes | ceeneens 17,542,870,854 | ............. 215,565,960 | ........ 17,327,304,89% | ........ 17,135,752,489
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 142,924,056 | .....coovcvvverierieninnne (U S 142,924,056 | ............. 151,477,595
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........ccccvcvecvees | wovreiennans 638,901,989 | .....ccvnne 36,256,360 | ............. 602,645,629 | ............. 247,786,892
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....26,265,604 earned but unbilled premiums)...........cooccevrns | vevvvevneens 987,096,218 | ...ovvvriennns 8,109,270 | ..coevvevece 978,986,947 | ...ccveouve 930,841,322
15.3  Accrued retroSpective PrEMIUMS.........cceurueierreieisireieississreesesssessesssssssessesessssessesssssssens | seessesessnees 22,921,928 | oo 406,966 | .............. 22,514,962 | ......c.co.... 26,602,856
16. Reinsurance:
16.1  Amounts recoverable from FeINSUIENS...........cc.vuriiriiriiniiniiersssseesessssiens | e 1,577,455,712 | oo (U S 1,577,455,712 | .......... 1,588,885,818
16.2 Funds held by or deposited with reinsured COmMPaNIEs............coveveveereeiricriiereeieieene 2,628,258 | ....occvvveiviieirenennn0 | 2,628,258 | 3,265,455
16.3 Other amounts receivable under reinSUranCe CONrACS............cocviriniiniininiiriies | e 0 [ om0 0 | .0
17.  Amounts receivable relating to UNINSUIEd PIANS............ccceveveiiieieiieceeeee e | ereresesesesse e 0 [ oo [0 TR 0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon...............cocoeeeveevvcies | overvicinns 20,508,072 | ..oovvvererereie, (0] I 20,508,072 | ..ocveveereieeieind 0
18.2 Net deferred taX @SSEL.........c..rrmrerrrireicrirer st eses st enstans | seessseeesnns 752,572,211 | o 322,414,993 | ............ 430,157,218 | ..covvvvvnne 515,299,522
19, Guaranty funds receivable Or 0N AEPOSIL...........c.cvivrieeieeierie e e sssssessnees | senseseesssnees 1,633,023 | oo (01 I 1,633,023 | oo 2,761,517
20. Electronic data processing equipment and SOftWarE.............covevveveeereeveeeeie e eniens | cvvevesesnes 53,804,572 | oo, (0] I 53,804,572 | ..cccevuve. 52,944,950
21.  Furniture and equipment, including health care delivery assets ($.......... (0) JSSUTTURR ISR 224,813,516 | ...cooeve.. 224,813,516 | .ovovereeeeiea (0 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............cccocveerververrieceieeeceeeeeeeeeeeees | e [0 [0 R (1 I 273,232,283
24. Health care (§......... 0) and other amounts rECEIVADIE..............cuurverererrerrieeirereeeseiseeeesseresinees | cereessesesessesessessnsaseean (0 (0 (0 I 0
25. Aggregate write-ins for other than invested assets...........c.cceevcverercveeeeeeeeeee s | e 1,180,613,060 | ............. 818,799,866 | ............. 361,813,194 | ............. 366,297,524
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............veeerieeemeriirieriiereeesseessesssessssessssesssssssessons | seeeenes 23,148,743471 | ......... 1,626,366,932 | ........ 21,522,376,539 | ........ 21,295,148,223
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........ccovvvvvees | coeveivieieveisieieins (0 T (0 (0 R 0
28.  Total (LINES 26 AN 27)........cccuurrirrrireeieriinereseesiessssessiessssnssissesesesssssssesssessssssssssssesssensen | seveenes 23,148,743471 | ......... 1,626,366,932 | ........ 21,522,376,539 | ........ 21,295,148,223
DETAILS OF WRITE-INS
1101, Deferred GaINJOSS.......c...uevvimreerriieeiseriiriss st ess st esssenens | eesseessnesenns (6,250,212) | oo (U I (6,250,212) | ...ovvvrnvenne (6,708,996)
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 @bOVE)........cvevererrnerrersrirnnrensrinsmrensriennnnense | covnrnrnneneene(6,250,212) | vovvvvvnsviissninsncnenns0 | s (6,250,212) | ...cvveveenee (6,708,996)
2501. COLI supplemental beNEfits trUSE...........coceveviiveieieeeee e 137,902,368 138,110,841
2502. Suspense, undistributed paYMENLS...........cccevvvicriiceiesee e | srenrerennnnen 92,430,494 | 0 | 92,430,494 | ............... 66,774,008
2503. Equities and deposits in pools and assoCiations.............cccceeveerererreesiveeeieesnseesssseeenienenns | svevvererennens2,250,358 | o0 | 42,250,358 | .......cco.... 51,182,263
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccccocevivceeieeiieesiieens | cvvevenenns 908,029,841 | ............. 818,799,866 | ............... 89,229,974 | ............. 110,230,413
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).........ccivrieiiiiiienisrisenisenessnissnesenees | cvvsenenas 1,180,613,060 | ............. 818,799,866 | .....ccocen 361,813,194 | .......... 366,297,524
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statement for March 31, 20130 1THE TRAVELERS INDEMNITY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident Year $.....444,439,507).........oovvueererrreeeeeseseessesessssssssssesssesses s ssessssssssssssssssssssesssssssseessssssssnsans | srssssessenssssaessnses 6,948,485,046 | .......ccoevvvrennne. 6,982,442,344
2. Reinsurance payable on paid losses and (0SS adjuStMENt EXPENSES.........c.vririrririirieieiree e seesensssees | seseesessssssseseennens 1,274,762,498 | ..o 1,314,734,314
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 1,489,426,179 | oo 1,518,428,857
4. Commissions payable, contingent commissions and other Similar Charges............c.cceveveicicieieceiesie et | cvevesessesssse s 72,486,340 | ..coovvrereereinne 132,581,223
5. Other expenses (excluding taxes, ICENSES ANA FEES)..........cccviviveieeiciieie ettt sssesaenes | svsesesssssssesssessesaesas 81,876,360 | .covvvervrererrieinne 125,962,643
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccvvuiveuireiieiiiieieieeeee et sssesssenes | evreseessssssesesessesaenas 95,810,354 | ovvevevereeeier, 78,112,641
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES)).......vrererrermrrnrerrermernrerrirnes | revreeereesseseesseeseeesssssssesessessesens [0 R 31,874,526
7.2 NEt defErred taX HADIIEY..........eveererreseeeeeeeeees ettt ettt ettt essnssents | estneessessens st seeses s st e e st st e 0 [ e 0
8.  Borrowed money§.......... 0 and interest thereon §.......... 0.ttt ettt n et et ne et etennantananes | teseetesesinaeteseneetesnaee et snaetesneneas () 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....7,569,832,413 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..........cccoeevieeienisseeseeees | eveeieiseieseeeines 2,050,429,151 | covvvererereieinn, 2,026,293,189
10, AQVANCE PrEMIUML.....covuivireiircieiiete ettt bbb s e bbb bbb bbb s bbb b ae bttt s s et b s st e st et s ssebessnnaessnsntes | sbesssesessssesessnsesasanes 90,517,168 | ..cvoveveeviereieeie 70,141,709
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...t | eestsenes st L0 RN 0
11,2 POLICYNOIAETS. ..ot | iesssenss s seeeae 12,518,391 | oo 12,101,591
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........c.ccvveevruieiireiesire et sessssessessssenees | evessessessssssssssseenens 101,226,494 | .oooveveens 108,347,236
13.  Funds held by company Under reiNSUraNCe trEALES............cocvvuiveviieireieiierecee ettt bbb es e sebns | srevessssesessssesesssseans 121,108,664 | ...cocovveveerereine, 125,361,105
14.  Amounts withheld or retained by company for aCCoUNt Of OtETS...........c.cvcveieeiciceec et ensns | eveevessissssseseeseneas 1,043,778,932 | ocvevveein 1,038,222,950
15, Remittances and items NOt AlIOCALE. ..o s | s 237,850,955 | ....oovvviiiciiiiins 225,641,964
16.  Provision for reinsurance (including $.......... 0 CEIIIEA)......cvveevcrceeitcee ettt nssnsens | eveesssesssseesnseneenas 148,364,844 | ..o, 148,364,844
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. ........cvveevicvceeieteeee ettt s sa et tes st s e s s ssesanssntens | evsessnssstesassassensesenes 55,532,959 | oo 15,369,562
22, Payable for SECUMLIES IBNAING..........cvuiviiiieiieicteeet ettt a bbb e ss bt s e santes | sevtesssssstessesassessesanes 50,425,525 | oo 168,831,641
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 ADIIES............cceveireieicieisie ettt et bbb s b benae s nes | tastesssssssessessssnsasaens 60,184,700 | ..ovovviriireieieinas 53,049,806
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25).............cocrrrrierrnrincnrreeeseiseseeeseseeseesssessseseens | eeeseessesssssseneenns 14,281,380,569 | ..oovvvevereeiren. 14,175,862,147
27, ProteCted CEll HADIIIES. ........cvuerveeiveieciii ittt | ethbstsbsese sttt bbbt 0 [ e 0
28.  Total liabilities (LINES 26 @NU 27)........cuurrerrrerrreieresserieeeseesiseessessssesssesss st st eess s sess s s essessssesssessssnens | stssssssssssssssssanes 14,281,380,569 | ...ooovvriirinns 14,175,862,147
29.  Aggregate write-ing for SPECIal SUMPIUS FUNDS........c..evuiururririireiie ettt sttt ss bt estenes | sebasssessessastsssnsseseans 25,684,998 | ..o 26,123,798
30, COMMON CAPIEAI STOCK.........cuiecveceii ittt ettt bbbttt n e nbenas | sbebsesissensessesesantenes 10,790,700 | .ovoveveeeeeeeeeeeeeeeiee 10,790,700
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).........cuevueiuriieieiiieieisisie st ses st sssssssessessssens | stessesssssssassassesns 7,240,995,970 | .oovvoverierrinnen, 7,119,286,075
38, Totals (Page 2, LINE 28, COl. 3)......ccuuvirriirieiririseeiiiesieesssee ittt b sttt | eestenss st 21,522,376,539 | ...ocvvovcririnne. 21,295,148,223
DETAILS OF WRITE-INS
25071, ESCREAE DY ......cvveorerceecriseiei ettt | enes et 86,662,456 | .....cocovrerrierririninne 79,793,800
2502. Retroactive reinSUranCe reSEIVE @SSUMEM........c.cucuiueiierriiseteiisesessssste s s sssse s sttt ss s sssssessssssesssese s ssesessssesesessssessssnsessns | sesessssesessssssesssnsesessesees 526,581 | oo 527,277
2503, Other SEAtULOTY PrOVISIONS...........cuuueiiuiiiiieiieiiseei et | bonsbasbans s 258,300 | oo 258,300
2598. Summary of remaining write-ins for Line 25 from OVEMlOW PAGE.........cururirieriririeeire ettt ssssesssssssesssessens | sessesseesessesssssssssesens (27,262,637 | ..vvovveerereeeirerireins (27,529,571)
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 BDOVE).........uereeuirsiriesiisiorissseressenssesessessessssssssns s senssesnesssssssnsssesssssnses | senssssssssssssssssnessenes 60,184,700 | ...oovvrivieniiinciies 53,049,806
2901. Special surplus from retroactive TEINSUIANCE. ............ccvuiveiviiiieieiete ettt st es s b s ssssssnes | suessessssessessssnssssesans 25,684,998 | ...oovveviiieeine 26,123,798
2002, oSSRttt | eeRt et L0 SRR 0
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 25,684,998 | ..o 26,123,798
3201.
3202.
3203.
3298.
3299.
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statement for March 31, 20130 1THE TRAVELERS INDEMNITY COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(WHLEN $.....4271,283,597)......ocrirririesieses st | senssensienes 395,173,060 |...ccovnenne 390,067,234 |........... 1,570,941,194
(written $ 4,822,536,179 | ........... 4,786,417,149 | ......... 19,394,548,226
. (written $ 4,097,713,237 |.. 4,058,074,026 .16,446,067,299
(written $ 1,119,996,002 1,118,410,357 4,519,422,121
DEDUCTIONS:
2. Losses incurred (current accident year $.....564,903,574):
2.1 DIFECR.c1ve ettt AR E sttt en et | entenenniees 124,978,352 | .............. 171,147,199 | ... 805,198,033
2.2 Assumed 2,672,190,782 | .. .2,387,591,396 .11,556,267,808
2.3 CUBH. ...ttt £ttt s st nanenne | snreneenens 2,252,300,020 |........... 1,982,699,648 | ........... 9,778,293,670
28 NBL.. bbbttt | rbnbne s 544,869,114 | ...ccccovvene. 576,038,947 |........... 2,583,172,171
3. Loss adjustment expenses incurred..... ..118,008,959 | .. ....124,119,180 ..505,308,943
4. Other underwriting expenses incurred............. ..351,936,972 | .. ....350,318,914 ...1,425,907,094
5. Aggregate write-ins for underwriting deductions..
6. Total underwriting deductions (LINES 2 throUGN 5)........c.cveviriiiiceccece et
7. Netincome of protected cells
8. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)
INVESTMENT INCOME
9. Netinvestment INCOME BAMEA..........cccuuiiiiririirire ettt nesns | consineninens 137,254,590 152,654,224 | .............. 769,265,221
10. Net realized capital gains (losses) less capital gains tax of $.....(13,732,164). ...23,687,020 |..ccoveernnnen. (2,200,769) ..6,507,944
11. Netinvestment gain (I0SS) (LINES 9+ 10)........cviviiiereiieiceeeesce ettt st saes s sen s s sssaenes | cbessessesanes 160,941,610 150,353,455 | .... 775,773,164
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....8,346,122 amount charged off §.....11,310,962)........c.cevvrrereiernrerceierseseressess s seesssssssssesssssens | sesvesssessensens (2,964,839) | ...cvvvrrnnes (2,440,866) (11,150,767)
13. Finance and service charges not included iN PrEMIUMS............ccviviriieieiieie et | ensessssessessnsas 4,801,569 | ...coevvvene. 5,551,791 | .... 20,515,539
14. Aggregate write-ins for MiSCEllANEOUS INCOME...........ccvevervcvieeieiieiese ettt ....10,898,641 | ......cccveeee 8,318,653 | ... 29,263,380
15. Total other income (LINES 12 thrOUGN 14)..........cueieiiiieieicsie ettt LA2735371 | 11,429,577 38,628,152
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 | essessesnses 278,857,938 | .............. 229,716,348 | ... 819,435,229
17. Dividends t0 POICYNOIIETS. .......vueeererir ittt sttt a et ss s nt st essens | srestasssssssses 2,181,604 | ..o 2,529,516 |.... 9,372,460
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......cuieiiriiieeiiereces ettt seessssssenanns | orsesssssssaes 276,676,333 227,186,833 | .... 810,062,769
19. Federal and foreign income taxes incurred...... ..(15,880,695) | .......c0uuvn (15,403,397) ..132,558,863
20. Netincome (Line 18 minus LN 19) (10 LINE 22).........ccuvrrrrerrurineinrirnisisssissiesssssssssessssesssssssssessssssssssssesssssssssessessnsses | sessssssseses 292,557,028 242,590,230 |.... 677,503,907
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 PriOr YEaI..........ccoeevvieeriesieieississeseissesessssessesesssssssesssssssessensnes | secneeenens 119,286,075 | ..........6,975,266,199 | ........... 6,975,266,199
22. Netincome (from Line 20) 677,503,907
23. Net transfers (to) from Protected Cell aCCOUNTS...........ccviiiriiieiiese s ssssssessesssssnss | sessssssesssssssensessessnsenseQ | revnenniensensensessnsensQ [ o 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....(4,213,132).. ..161,503,991
25. Change in net unrealized foreign exchange capital gain (loss) ..(312,645)
26. Change in net deferred iNCOME tAX.........c.ccucuiuiieciiiieice ettt neas 1,704,319
27. Change in NONAAMIEA SSELS.........cccviueriiiieieiie ettt bbbttt b bbbt aes s ae b naen (58,223,451)
28. Change in provision for reinsurance.
29. Change in surplus notes...............
30. Surplus (contributed to) withdrawn from protected cells..

31,
32.

33.

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

Cumulative effect of changes in accounting principles

Capital changes:
32.1 Paid in

32.2 Transferred from surplus (Stock Dividend)

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

Surplus adjustments:
331 Paid iN..eereecerseeeeeeneean
33.2 Transferred to capital (Stock Dividel

nd)...

33.3 Transferred from CAPItAL...........ccocueveverieeeiecse ettt et

Net remittances from or (to) Home Office
Dividends to stockholders

Change iN trEASUNY STOCK........c.iveiieiiciiieie ettt bbb bbb bbbt et
Aggregate write-ins for gains and losses in sUrplus.........cc.cocevenee
Change in surplus as regards policyholders (Lines 22 through 37)
Surplus as regards policyholders, as of statement date (LInes 21 pIuS 38).........ocueveveveeeeieeeeeceeeeeee s

.(206,000,000) ..

684,000,000)

................................ 0

................. (1,257 660) | ..coveerserrscrssersses

.............. 121,709,895 | ...............73,004,872 | ............144,019,876
........... 7,240,995,970 | .........7,048,271,071 | ..........7,119,286,075

0501.
0502.
0503.

0598. Summary of remaining write-ins for Line 5 from overflow page

0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above).......... )

1401. Profit and loss, miscellaneous.. 9,527,651 |..

1402. Change in COLI cash values........................ ..1,505,000 | ..

1403. Other assets tri-party/tax credit bond income
1498. Summary of remaining write-ins for Line 14 from OVEMIOW PAGE.........creirererrirririreineereesieeeesstsesssssssssessssesssssssssesss | sensessesessessnsens (210,508) | ...vovverererrenns (436,344) | ....
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) 10,898,641 8,318,653
3701, Prior PEriOd @GJUSIMENL. .......cuuveeieceeieircereere ettt et ees sttt et s st ss st st s ssnssns | sestessnennssans (R Y 0L 1510) 0
3702.

3703.

3798. Summary of remaining write-ins for Ling 37 from oVerflow PAGE.........cccuueueiicriiieciesiee et beseaens | eereresssesesssesessn s 0 [ 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0OVE). ... vereruriiariireseesisssessessessnssssssssessnssse s ssnssnsssessnssnssnessnssnens | sesssssssessssns (1,257,660) | ..ovovveveercrereciiiaas 0
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statement for March 31, 20130 1THE TRAVELERS INDEMNITY 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 FBINSUFANCE...........c.cveviveieiceeeee ettt s st ss s s snssssessssnnes | essessesnsens 759,390,314 | ..covuee. 907,370,303 | .......... 4,642,269,222
2. NetinvestMeNtiNCOME........c.coiiiiirirrrr s | conesineiies 148,479,022 | ............. 179,554,940 | ............. 839,569,989
3. Miscellaneous income ...12,735,371 ...11,429,577 ...38,628,152
4. TOtal (LINES 1 hTOUGN 3)....ouiveriiririreieriieeeiseie sttt | ereseesinns 920,604,707 | .......... 1,098,354,820 |.......... 5,520,467,363
5. Benefit and [0SS related PAYMENLS. .........ccoiviiveicicieieie ettt s st s s sees | cresaesnand 606,730,927 | ............. 643,433,773 | .......... 2,296,669,098
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........cccevererrrereieresseissiien | eveeeveiesssissseienins (01 (01 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............ovevurrurirneeriinrineeeeeseisessseieesetesesessessens [ ceeeeennennes 582,727,337 | ..cooveeene. 567,228,630 |.......... 1,949,791,956
8.  Dividends paid t0 POIICYNOIAETS.........cceueviieieiciisie ettt es s snsanns | nebsssessessesnes 1,764,804 | ................. 1,607,276 | ....cccovveneee. 8,039,613
9.  Federal and foreign income taxes paid (recovered) net of $.....3,385,945 tax on capital gains (losses)... 22,769,740 31,784,462 | ... 150,822,784
10, Total (LINES 5 HOUGN 9).....ceuuviiiririiirieriieriesei st es st neses | cnsiseeees 1,213,992,808 | .......... 1,244,054,142 | .......... 4,405,323,451
11. Net cash from operations (Line 4 mMiNUS LiNE 10)........cciurruririinrireinincineieeseieesees sttt ssessssssessesssssssssessessnes | nsesseneens (293,388,101)[ ...cvvvene (145,699,321)| .......... 1,115,143,912
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS ..ot ses sttt ennnans | serenstaenend 610,284,941 | ............ 415,782,374 | .......... 2,651,546,618
12,2 SHOCKS. . cvevuresseeeeetseses bbbttt | neneenenas 21,375,759 | oo 4,257,138 | oo 9,946,430
12,3 MOTJAGE [0ANS......ouvecveeieicesite ettt ettt a bbbt s st s et en s st s s sas s s s ssesntntens | sbessessssssssssesansntesseses (01 IS 439,390 | ccovverrne 31,960,706
12,4 REAIESIALE ...t | bbb 0 [ e (01 RN 0
12,5 Other iNVESIEA @SSES........cuourvireriiereieeriereee sttt snenes | onesssenesnns 25,753,033 | ..o 43,529,478
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS............cccevcreerieicieseeieeeeens | e (01 R 0
12.7 Miscellaneous proceeds.... 158,569,513 103,249,266
12.8 Total investment proceeds (LINES 12.110 12.7).....cu ettt sss s ssesssssnes | svessesseses 815,983,247 | ...ccovee. 567,257,646
13.  Cost of investments acquired (long-term only):
131 BOMAS..ouvereeeeneiseesices sttt | Herenntenend 444114138 | ..ovvverne 347,192,415 | .......... 2,551,440,480
13,2 SHOCKS. . rveuuvereeerareeseeeeseeseeess s eeess s ess s8Rt nnnt e | eeseseentennenas 1,677,577 | oo 5515124 | ...ovvereene. 9,954,335
13,3 MOIJAGE 0BNS......ouieiiiieiiciciite ettt bbb s bbbt bbb s bbb ntes st s tens | sbensensesntenten st n e (01 {1 0
134 REAIESIALE.....oueeeeeecec et sttt ensnnnnnns | reeeeseest st nsss (U I 24,619 [ oo 944,946
13.5  Other iNVESIEA @SSELS........cveuurvereiircriieriierieei sttt nenes | coneesesneenes 38,152,175 | oo 87,426,758 | ............ 155,901,365
13.6  MiSCElANEOUS PPIICALIONS........coureererrireeeeereieieeeseesee et ts sttt st ss s sen s ssessensnnssnns | sntsssssssssessssssssssssanes [(0))] 95,619 | .o 121,645,562
13.7 Total investments acquired (LINES 13.110 13.6).....c.cviieriireieiseiessesses st ssessss s ssesssssssns | sssssssssees 483,943,890 | ............. 440,254,536 | .......... 2,839,886,687
14.  Netincrease (decrease) in contract loans and premium NOES.........c.cveereerereeneereeneeneineieeneeneessesessenssssssssessssssessssssnsnns | conneneeneeennens 1,165,199 | i (548,882)( ....cvvvvrreenne (328,164)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) 127,551,992 (17,360,940)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPITAl NOLES.........ceeceeeeiecieie ettt ettt et enbntns | sressstsessessnstassnesentans (01 R O e 0
16.2 Capital and paid in SUTPIUS, €SS trEASUNY SEOCK.........c.cvevieeieeicircrese ettt ssstesnss | sresesssssssssssessssnsesesas (01 U (1 U 0
16.3 BOITOWEA fUNAS.........oouiiriiii bbb bbbttt | eesnsssnes e 0 [ e (01 TR 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities............c.cceevriereicreeeiieeeeece e | v (01 (1 0
16.5 Dividends t0 StOCKNOIAETS..........couuevercriririeieirc sttt | seneessaseens 206,000,000 | ............. 179,000,000 | .....cevee. 684,000,000
16.6  Other cash provided (APPHEA).......c.cccueveicreerie et es st st saes s s s s sses s ssessesnsensens | essesssssneas 537,451,680 |............. 559,533,895 [...ccovirnnnes 9,788,134
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)............ [ ccocevn.e. 331,451,680 |............. 380,533,895 |............ (674,211,866)
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)......cccovevecvevenes | coveriennce 368,937,737 | .ccoevee. 362,386,565 | ............. 423,571,106
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O VBT .....o.uverivirciiitieceie ettt seni s | cosesesnenes (88,798,347) | ...covnv (512,369,453) ............ (512,369,453)
19.2 End of period (Line 18 plus Line 19.1)................ 280,139,390 (149,982,888) (88,798,347)
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChaNGE Of DONMAS.......coouurvireieciiiiriciieriseci ittt sssns s nssessssnnens | ossssnessssncnen 2,160,800 | ...cvvorerirrennee 810,589 | ..oovverivrne 5,283,995
20.0002  Interest payment reCeived iN SECUMHES..........c.vvevvevcrcirie ettt sssssnenees | svsesissessessesanns 993,581 | oo 645497 | ..o 3,184,160
20.0003  Stock distributions from limited PArtNErshiPS...........cciiieiiiiiiiiiisieeisee s e ssesssssssssssessessnsessssssensssssssnssns | soesissessesesenes 777577 | .. 5515124 | ................. 9,954,335
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Statement for March 31, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices:
The Travelers Indemnity 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

During the first quarter of 2013, an error in the reporting of “Taxes, licenses and fees” (TL&F), “Receivable from/Payable to parent, subsidiaries
and affiliates” and “Amounts withheld or retained by company for account of others” was detected. The error resulted in paid TL&F associated
with business not covered by an affiliated reinsurance agreement not being allocated to the Company, causing an understatement of the
reported amount in the TL&F payable account. In accordance with SSAP No. 3, Accounting Changes and Corrections of Errors, the Company
corrected this error in the current statutory financial statement.

The correction resulted in an additional $12.9 million to TL&F, offset by both a reduction of $1.2 million in Amounts withheld or retained by

company for account of others, and $11.7 million to Receivable from/Payable to parent, subsidiaries and affiliates. This error did not impact Net
income or Surplus as regards policyholders.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

A. Mortgage Loans including Mezzanine Real Estate Loans:
No significant change.
B. Debt Restructuring:
No significant change.
C. Reverse Mortgages:
No significant change.
D. Loan-Backed Securities
1. The Company applies the retrospective method of revaluing loan-backed securities. The Company'’s loan-backed securities are revalued
quarterly using the constant effective yield method which includes an adjustment for estimated principal repayments, if any. The effective
yield used to determine amortization for these securities is recalculated and adjusted periodically based upon actual historical and/or
projected future cash flows. The Company changes from the retrospective to prospective method for valuing the securities when an

other-than-temporary impairment has been recorded.

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

When unit prices published by the Securities Valuation Office were not available, the Company uses a nationally recognized pricing
service, as well as broker quotes in determining the fair value of its loan-backed securities.

2. The following table provides aggregated information on structured securities, classified on the basis for the recognized 2013 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, 2013)
Present value of
cash flows is less than
amortized cost $ 21,518,574 $ 364,489 $ 23,208,575
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Statement for March 31, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

NOTES TO FINANCIAL STATEMENTS

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

Amortized Amortized

cost basis Other-than- cost basis

before temporary after other-

other-than- impairment than-

temporary Projected recognhized temporary Impairment

Cusip impairment Cash Flow in loss impairment Fair Value Quarter

126378BB3 $ 20,168,922 $ 19,901,291 $ 267,631 $ 19,901,291 $ 17,091,482 Q3 - 2009
12668BQA4 9,712,365 8,870,313 842,053 8,870,313 6,958,274 Q3 - 2009
36297XAF0 32,734,744 32,340,185 394,559 32,340,185 24,899,252 Q3 - 2009
46628YAA8 28,812,110 28,418,750 393,360 28,418,750 21,519,384 Q3 - 2009
94980SAD7 39,281,200 39,121,875 159,325 39,121,875 28,041,480 Q3 - 2009
07384MF80 4,372,629 3,802,968 569,662 3,802,968 2,703,179 Q3 - 2009
16162WQJ1 19,794,524 19,486,598 307,926 19,486,598 17,087,654 Q3 - 2009
46630PAZ8 14,494,404 14,478,527 15,878 14,478,527 12,333,514 Q3 - 2009
12628KAA0 3,505,047 2,785,736 719,311 2,785,736 2,354,865 Q3 - 2009
06050HD39 110,057 109,369 688 109,369 97,350 Q3 -2009
02149DAD1 17,696,650 16,238,808 1,457,842 16,238,808 14,488,506 Q3 - 2009
32029AAE7 11,375,551 6,434,464 4,941,087 6,434,464 4,837,980 Q3 -2009
61750MAF2 12,300,734 5,374,901 6,925,833 5,374,901 4,693,446 Q3 -2009
021460AG5 14,991,065 13,440,818 1,550,247 13,440,818 10,594,980 Q3 - 2009
46629DAK1 9,001,307 7,817,977 1,183,330 7,817,977 6,188,618 Q3 - 2009
36186MACS5 14,724,978 13,873,155 851,823 13,873,155 5,442,157 Q3 - 2009
46629CAK3 10,933,293 10,750,257 183,036 10,750,257 10,080,069 Q3 - 2009
69121PDEO 9,068,342 8,074,264 994,078 8,074,264 6,837,037 Q4 - 2009
126694W95 15,834,010 15,785,099 48,911 15,785,099 13,767,962 Q4 - 2009
126378BB3 19,089,612 18,416,763 672,849 18,416,763 16,421,216 Q4 - 2009
021460AG5 13,422,750 12,089,063 1,333,688 12,089,063 10,504,329 Q4 - 2009
94984AAS9 29,266,193 28,684,375 581,818 28,684,375 22,201,797 Q4 - 2009
36297XAF0 32,349,484 32,065,148 284,336 32,065,148 24,358,624 Q4 - 2009
94980SAD7 39,143,700 39,012,500 131,200 39,012,500 27,536,664 Q4 - 2009
07384MF80 3,777,027 3,389,696 387,332 3,389,696 2,735,242 Q4 - 2009
75406VAC7 11,682,933 11,167,969 514,964 11,167,969 9,303,867 Q4 - 2009
46629DAK1 7,342,304 6,726,325 615,979 6,726,325 5,903,450 Q4 - 2009
46629CAK3 10,408,807 9,774,372 634,435 9,774,372 8,997,632 Q4 - 2009
02149DAD1 16,620,857 16,034,307 586,550 16,034,307 13,505,731 Q4 - 2009
749581AR5 16,824,004 15,917,825 906,179 15,917,825 14,136,672 Q4 - 2009
74957VAJ8 6,624,817 6,340,308 284,509 6,340,308 5,682,803 Q4 - 2009
46630PAZ8 13,707,877 13,334,303 373,574 13,334,303 11,637,871 Q4 - 2009
12628KAA0 2,055,563 1,821,998 233,565 1,821,998 1,631,817 Q4 - 2009
12544AAS4 13,051,896 12,884,625 167,271 12,884,625 11,833,352 Q4 - 2009
12669G5U1 8,945,838 8,765,625 180,213 8,765,625 7,643,448 Q4 - 2009
06050HD39 106,171 103,235 2,935 103,235 92,361 Q4 - 2009
126694PG7 9,279,723 9,227,626 52,097 9,227,626 8,146,311 Q4 - 2009
05949CKS4 10,100,425 9,884,308 216,117 9,884,308 8,905,185 Q4 - 2009
126694W95 14,569,200 14,305,918 263,282 14,305,918 13,047,792 Q1 -2010
126378BB3 17,428,728 17,116,730 311,998 17,116,730 15,829,601 Q1-2010
36297XAF0 32,076,150 32,047,089 29,061 32,047,089 25,011,492 Q1 -2010
75406VAC7 11,379,750 11,322,885 56,865 11,322,885 10,621,935 Q1 -2010
466247YK3 12,555,384 12,534,049 21,336 12,534,049 11,789,157 Q1-2010
46628YAA8 28,500,910 28,421,000 79,910 28,421,000 23,010,270 Q2 - 2010
16162WQJ1 14,765,648 14,736,272 29,376 14,736,272 14,512,186 Q2 - 2010
75406VAC7 11,538,870 11,380,500 158,370 11,380,500 10,327,290 Q2 - 2010
007036QM1 12,519,526 12,440,657 78,868 12,440,657 10,323,272 Q2 - 2010
126694W95 11,928,548 11,808,297 120,250 11,808,297 11,369,575 Q3 -2010
12669GV40 7,483,517 7,430,440 53,077 7,430,440 7,205,629 Q3 -2010
466247YK3 11,631,097 11,567,151 63,946 11,567,151 11,797,069 Q3 -2010
36242D6C2 16,362,191 16,353,067 9,123 16,353,067 16,994,282 Q3 -2010
32029AAE7 6,678,036 6,546,540 131,496 6,546,540 6,433,934 Q3-2010
75406VAC7 11,591,624 11,296,500 295,124 11,296,500 10,909,680 Q3 -2010
12544AAS4 12,954,243 12,924,288 29,955 12,924,288 12,793,264 Q3 -2010
36186MACS5 11,095,274 10,512,351 582,923 10,512,351 7,237,488 Q3-2010
32029AAE7 6,636,854 6,458,660 178,194 6,458,660 6,418,880 Q4 - 2010
225458FE3 3,565,049 3,562,982 2,067 3,562,982 3,366,573 Q4 - 2010
126671RX6 128,686 128,390 295 128,390 104,978 Q4 - 2010
161546FW1 2,593,581 2,592,268 1,314 2,592,268 2,628,973 Q4 - 2010
021460AG5 11,658,357 11,408,886 249,471 11,408,886 11,026,683 Q1-2011
12668BQA4 8,814,946 8,582,425 232,520 8,582,425 8,144,090 Q1-2011
12668TABO 8,920,068 8,867,812 52,256 8,867,812 8,769,977 Q1-2011
16162WQJ1 9,120,254 9,088,541 31,713 9,088,541 9,036,240 Q1-2011
32029AAE7 6,540,299 5,910,190 630,109 5,910,190 6,172,387 Q1-2011
007036QM1 10,404,891 10,309,727 95,164 10,309,727 8,922,521 Q2 - 2011
021460AG5 11,141,065 10,910,089 230,975 10,910,089 10,458,595 Q2 - 2011
05948XBV2 494,488 481,067 13,421 481,067 477,616 Q2 -2011
12668TABO 8,193,112 7,973,837 219,274 7,973,837 8,007,427 Q2 - 2011
12669EHN9 651,915 648,019 3,896 648,019 615,955 Q2 - 2011
94983FAA8 3,976,724 3,975,160 1,564 3,975,160 4,076,592 Q2 -2011
05948XBV2 477,130 476,845 285 476,845 453,425 Q3-2011
161546FW1 1,719,098 1,718,516 582 1,718,516 1,726,963 Q3-2011
46628YAA8 27,889,806 27,713,281 176,524 27,713,281 27,224,480 Q3-2011
94980SAD7 38,315,737 37,994,883 320,854 37,994,883 38,343,373 Q3-2011
94983FAA8 3,611,298 3,699,577 11,721 3,699,577 3,626,875 Q3-2011
007036QM1 9,216,913 8,845,234 371,679 8,845,234 8,116,370 Q4 - 2011
126378BB3 12,187,527 11,775,637 411,889 11,775,637 10,868,409 Q4 - 2011
126671RX6 96,542 96,326 217 96,326 78,887 Q4 -2011
12668TABO 6,388,515 6,319,095 69,420 6,319,095 6,266,179 Q4 - 2011
126694W95 6,467,441 6,353,249 114,193 6,353,249 5,998,670 Q4 - 2011
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Statement for March 31, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

NOTES TO FINANCIAL STATEMENTS

Amortized
cost basis Other-than Amortized cost
before temporary basis after
other-than impairment other-than-
temporary Projected Recognized temporary Impairment
Cusip impairment Cash Flow in Loss impairment Fair Value Quarter

161546FW1 $ 1,567,662 $ 1,567,273 $ 389 $ 1,567,273 $ 1,574,628 Q4 -2011
16162WQJ1 6,708,399 6,660,992 47,407 6,660,992 6,089,381 Q4 - 2011
46628YAA8 26,964,836 26,597,322 367,513 26,597,322 26,042,013 Q4 -2011
94984AAS9 26,615,662 26,212,164 403,498 26,212,164 25,981,063 Q4 -2011
94980SAD7 36,139,837 35,642,240 497,597 35,642,240 36,955,637 Q1-2012
61750MAF2 6,227,908 5,463,600 764,308 5,463,600 5,143,515 Q1-2012
16162WQJ1 6,186,957 6,060,008 126,950 6,060,008 5,978,455 Q1-2012
75406VAC7 9,944,593 9,681,737 262,856 9,681,737 9,417,777 Q1-2012
74957VAJ8 2,857,572 2,839,734 17,838 2,839,734 2,736,048 Q1-2012
126671RX6 91,526 91,100 426 91,100 77,381 Q1-2012
161546FW1 1,409,666 1,409,166 500 1,409,166 1,415,399 Q1-2012
9292277C3 34,262 32,084 2,178 32,084 34,074 Q1-2012
939336PC1 43,086 40,730 2,357 40,730 43,887 Q1-2012
126378BB3 10,864,595 10,395,115 469,479 10,395,115 10,039,147 Q2 - 2012
12668BQA4 7,385,674 7,203,262 182,412 7,203,262 6,919,441 Q2 -2012
021460AG5 9,774,450 9,658,473 115,977 9,658,473 9,494,102 Q2 -2012
75406VAC7 9,318,010 9,074,657 243,353 9,074,657 9,205,434 Q2 - 2012
126671RX6 86,195 85,543 652 85,543 73,102 Q2-2012
126694W95 5,498,814 5,491,229 7,585 5,491,229 5,642,149 Q3-2012
36297XAF0 26,852,341 26,817,749 34,592 26,817,749 28,166,635 Q3 -2012
61750MAF2 5,647,429 5,322,900 324,529 5,322,900 5,875,035 Q3-2012
46629CAK3 2,356,717 2,311,935 44,782 2,311,935 2,715,002 Q3-2012
12668TABO 4,441,019 4,362,392 78,626 4,362,392 4,484,480 Q3 -2012
126671RX6 79,700 78,746 954 78,746 67,948 Q3 -2012
126694W95 5,262,288 5,126,071 136,217 5,126,071 5,638,028 Q4 - 2012
17310BAD6 8,395,313 8,232,313 163,000 8,232,313 9,107,957 Q4 - 2012
22540V6Q0 1,209,483 1,159,545 49,938 1,159,545 1,336,381 Q4 - 2012
16162WQJ1 4,238,194 4,118,171 120,023 4,118,171 4,663,526 Q1-2013
17310BAD6 8,093,924 8,014,243 79,681 8,014,243 8,950,587 Q1-2013
466247YK3 5,830,919 5,738,304 92,615 5,738,304 6,160,434 Q1-2013
12668TABO 3,250,078 3,178,627 71,451 3,178,627 3,328,871 Q1-2013
126671RX6 68,663 68,488 175 68,488 65,019 Q1-2013
939336PC1 36,796 36,252 544 36,252 40,138 Q1-2013

4. 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:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ 756,352
2. 12 Months or Longer $ 2,281,243

b. The aggregate related fair values of securities
with unrealized losses: 1. Less than 12 Months $75,079,783
2. 12 Months or Longer $23,493,524

5. 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 capital 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.

E. Repurchase Agreements and/or Securities Lending Transactions:
Not applicable.

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.
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NOTES TO FINANCIAL STATEMENTS

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

A. Defined Benefit Plan:
Not applicable.
B. Defined Contribution Plan:
Not applicable.
C. Multiemployer Plan:
Not applicable.
D. Consolidated/Holding Company Plans:
No significant change.
E. Postemployment Benefits and Compensated Absences:
Not applicable.
F. Impact of Medicare Modernization Act of Postretirement Benefits:

Not applicable.

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

On March 20, 2013, the Company paid ordinary dividends of $206 million to its parent company, Travelers Insurance Group Holdings Inc.

Note 14 - Contingencies

No significant change.

Note 15 - Leases

No significant change.

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

No significant change.

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

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

B. Transfer and Servicing of Financial Assets:
Not applicable.

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.
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NOTES TO FINANCIAL STATEMENTS

Note 20 — Fair Value Measurements

The Company’s estimates of fair value for financial assets and financial liabilities 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 level in the fair value hierarchy within which the fair value
measurement is reported is based on the lowest level input that is significant to the measurement in its entirety. The three levels of the
hierarchy are as follows:

e 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) Securities measured and reported at fair value as of March 31, 2013:
Description Level 1 Level 2 Level 3 Total
Bonds
Industrial and miscellaneous $ - $ 35227585 $ 3,854,141 $ 39,081,726

Preferred stock

Non-redeemable preferred stock 39,862,263 - - 39,862,263
Common stock 21,639,417 - - 21,639,417
Total assets at fair value $ 61,501,680 $ 35,227,585 $ 3,854,141 $ 100,583,406

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

(2) Securities measured and reported at fair value using significant unobservable inputs (Level 3):

Beginning Total gains  Total gains Ending
Balance Transfer Transfer & (losses) & (losses) Balance
at into out of included in  included in at
Description  1/1/2013 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 03/31/2013
Bonds $ 9,465,704 $ - $(562335) $ (4385 $ 40056 $ - $ - 3 - $ (23,878 $ 3,854,141
Total $ 9,465,704 $ - $(562335) $ (4385 $ 40056 $ - $ - 3 - $ (23,878 $ 3,854,141

(3) The Company holds NAIC designation 3 — 6 securities at the lower of cost or market as defined in SSAP No. 26, Bonds,
excluding Loan-backed and Structured Securities. Market fluctuations cause securities to change from being held at cost to fair
value or vice versa. These changes result in a transfer in or out of level 3.

The Company transfers securities out of level 3 when it is able to obtain market observable data. The Company recognizes
these transfers at the end of the period.

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

The Company holds common stock where fair value is based upon market quotations. Accordingly, the fair value for such
common stock is included in the amount disclosed in level 1 of the hierarchy. The market quotations for these securities were
provided by the SVO or a third party organization.
(5) Not applicable.
B. Not applicable.

C. The following table provides 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.

Not
Practicable
(At March 31, 2013) Aggregate Admitted (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Short term bonds $ 808,572,294 $ 808,558,912 $ 345,552,184 $ 463,020,110 $ - % -
Long term bonds 13,561,443,935 12,565,556,272 332,249,067 13,176,732,820 52,462,048 -
Preferred stock 65,164,697 60,519,435 65,164,697 - - -
Common stock 21,639,417 21,639,417 21,639,417 - - -
Not
Practicable
(At December 31, 2012) Aggregate Admitted (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Short term bonds $ 471,640,058 $ 471,625,468 $ 192,722,791 $ 277,537,115 $ 1,380,152 $ -
Long term bonds 13,790,754,907 12,741,194,903 282,319,810 13,458,572,181 49,862,916 -
Preferred stock 63,621,484 59,197,974 63,621,484 - - -
Common stock 37,094,012 37,094,012 37,094,012 - - -
D. Not applicable.

Note 21 — Other Items

No significant change.
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Note 22 — Events Subsequent

No significant change.

Note 23 - Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 — Changes in Incurred Losses and Loss Adjustment Expenses

During the period from January 1, 2013 to March 31, 2013, the prior year-end total loss and loss adjustment expense reserves developed
favorably by $33,675,000, resulting from better than expected loss and DCC development primarily in the special property, other liability —
occurrence, and homeowners lines, and from lower estimates for adjusting and other expenses, partially offset by loss and DCC deterioration
primarily in the workers’ compensation line.

The improvement in the special property line was driven by better than expected development for catastrophe and non-catastrophe claims in
accident years 2010 through 2012. The improvement in the other liability — occurrence line was concentrated in accident years 2010 and prior
and reflected more favorable legal and judicial environments than what the Company previously expected. The improvement in the
homeowners line was driven primarily by better than expected development for catastrophe and non-catastrophe claims incurred in accident
year 2011. 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 workers’ compensation line was driven by a charge that was precipitated by legislation in New York enacted during the
first quarter of 2013 related to the New York Fund for Reopened Cases, primarily impacting accident years 2005 through 2012.

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.

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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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

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

Ifyes,dateof change: s
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No [X]
If the response to 3.1 is yes, provide a brief description of those changes.

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

If yes, provide 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.........coevveee.

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.........coevnee.

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 e

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.

If the response to 9.1 is No, please explain:

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

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

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No [X]

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

PART 1 - FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]

If yes, indicate any amounts receivable from parent included in the Page 2 amount:
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PART 1 - INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available

for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No [ X]
11.2 If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: G 0
13. Amount of real estate and mortgages held in short-term investments: G 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following: 1 2

Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
T4.21 BONGS......ouivieiiiicteiie ettt bbbt bbb bbbttt

14.22  Preferred STOCK.......c..cvivieciceecesce ettt st nan
14.23  COMMON SEOCK........oviveiiiriieeietcteie ettt bbbt ns e
14.24  ShOrt-TErM INVESIMENLS. .......co.cviiieeieiiiitciee ettt
14.25 Mortgage Loans on Real Estate
14.26 All Other.

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)..............
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 aboVe............cocooeneuneneereirncsieneenne

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes [ X] No[ ]
15.2 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.
16. For the reporting entity's security lending program, state the amount of the following as current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: 50,425,525
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: 50,425,525
16.3 Total payable for securities lending reporting on the liability page: 50,425,525
17. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[ ] No[X]
17.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase 270 Park Avenue, New York, NY 10017-2070
17.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.
1 2 3
Name(s) Location(s) Complete Explanation(s)
UBS 1 N Wacker 31st FI, Chicago, IL 60606 | Futures Account Agreements
17.3  Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ | No[X]
17.4  If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
17.5 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
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions:
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3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

GENERAL INTERROGATORIES (continued)

PART 2

PROPERTY & CASUALTY INTERROGATORIES

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

If yes, attach an explanation.

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part, from

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[ 1] 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 | ....... 0.000 |.......... 5.000 % ....29,188,564 | ...29,188,564 | ....ccooovviiinenn0 | o0 [ 209,843 | ......... 209,843
Total..oeersriesessssiienenes | cereeans Y. XXX oo ....29,188,564 | ...29,188,564 | ..o | o0 [ 209,843 | ......... 209,843
Operating Percentages:
5.1 A&H loss percent 28.3 %
5.2 A&H cost containment percent 34 %
5.3 A&H expense percent excluding cost containment expenses (0.8)%
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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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
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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 Currerzlt Year PriorsYear Curre:t Year Prior5 Year Currer?t Year Prior7 Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama.........coocvvrrnrinrincinnes AL|...... PO SN 7,398,827 | oo 5,333,188 | oo 1,463,502 ...3,342,948 54,584,087 | ...ccovvvenee 70,365,269
2. Alaska.......coceeieeieeiieiinnn. AK]....... TR I 596,559 | ovvrerirrrininns 465,023 | .oovererieinn 243,433 312,949 | ... 3,524,503 | .oooovrrirenne 3,529,041
3. ANZONA...s AZ|..... [T T 10,736,670 | ..ccoovvvnnee. 10,022,800 | ...covvvnnene. 8,432,123 | oo 11,031,312 | oo 91,538,375 | ..covvvvi 87,821,338
4. Arkansas............coocomeierinnn AR |...... Leeroes | v 7411,206 | coooverenenn 6,649,941 | .o 1,182,082 4,604,706 76,825,366 | ..oovvvnenn 80,512,462
5. California........ccoeeermeererirniins CA|... [ SN T 10,581 | oo 766,215 | oo 1,468,663 3,573,564 | ... 79,248,590 | ...oovvvvirnee 81,751,144
6.  Colorado.......cocrverrerrrnrerrenns CO |....... TR I 10,819,533 | oo 9,807,055 | .ooverirenns 4,704,667 | .covvvreenes 3,861,224 | .............. 78,035,027 | ..ovovvirenne 81,643,610
7. ConnecticUt.........ccourruriunnnnn. CT|.coen. PO SR 8,836,891 | .ooovviveis 8,855,955 | ..coovvrieiinns 7,304,914 ...4,946,465 141,374,762 | ............. 145,883,797
8. Delaware.........ccccovererrrennenn. DE | oo ISR I 1,735,794 | e 491974 | oo 523,215 622,536 | ... 30,053,375 | .ovvvienne 33,605,871
9. District of Columbia................ DC|....... Lo | e 3,526,060 | ..cooovrrinnes 5,014,664 | ..ccovvrvinnne 2,382,616 | .cocovvvrrrnnee 2,208,935 | ..ooovrennns 44,797,329 | oo 48,465,256
10.  Florida.....cccoovverenriereeeeenee FL | i ISR R 9,441,007 | oo 9,295,659 6,163,909 8,657,163 217,856,640 | ............. 230,780,474
11, GEOrgia.....oocveevevverneirnerne GA [ i [ ..9,337,296 | .... ..11,833,134 | ... ..7,539,275 5,117,124 ...75,209,687 ....75,296,188
12, Hawaii......ccoocoovvnrenrnreneee H [T S 2,235,347 | oo 1,138,492 | oo 479,781 561,037 21,211,509 23,473,243
13, 1daho...ccovcivecncineineiineineeee D i [P PR 1,089,508 | ....oocovvvunee. 1,987,730 | e 308,246 1,121,838 14,007,805 | ...covvvvnee. 13,488,934
14, 1NOIS.......vverreerrrerienrienernnrnnne L | s [ .18,742,472 ..17,648,700 | ... ...14,919,337 11,657,547 221,343,954 | ... ..233,857,256
15, Indiana.......cccoocvververrncrnennend N i [ 13,224,624 10,667,524 | ......coconnn. 3,269,868 3,003,810 | ... 52,114,122 | ..ovvoeiene 45,618,361
16, 1OWa. oo A Lo | e 2,838,578 | oo 3,182,561 | oo 1,738,020 | ..covvorrrnne. 1,979,899 | ..o 49,933,404 | ......cc.c.... 54,590,312
17, Kansas.......ccveeverinsevrnennennn. KS|...... [ ESUPOO T 10,339,404 | ....ovvvneee. 10,590,037 | ..cvvrrrrnnn. 2,040,418 4,235,607 76,379,003 | ...oovovvienee 84,038,086
18.  Kentucky......coooovvverrerrieciinens KY |[....... Lo | e 5,011,310 | oo 4,797,186 | .cooovvrerenn. 2,906,058 | ...coovvrvrenne 1,992,786 | ... 80,154,819 | ..ccoovvvenee 83,036,396
19.  Louisiana.........coccuvevveernernnennn. LA|...... [OOSR 7,036,705 | .oovvvrinnes 8,630,325 | ..ocvvrirerinns 3,310,108 | ..o 4,928,685 | ............... 82,882,681 | ..ovvovvvene 78,977,833
20.  Maine.....cooverreririeieienne ME ... Lo | e 1,088,752 | ..ooverrrnnn. 1,032,260 | ..oovvrrirnnns 424517 507,247 19,047,689 | ....cceeeece. 22,346,029
21, Maryland........cocovvvrvrineninnnnn. MD|.... [ ESUPOO T 10,828,126 | ..cvvvcrrnene 9,673,997 | oo 5,142,992 ..5,076,934 | .... 80,386,491 | ..ovvovrrneee 81,388,048
22.  Massachusetts..........cccoceeue.. MA | ... Leevoee | e 29,632,360 | ..ccooorennes 33,058,309 | ...coovvienne 11,980,965 | ...c.covvenee. 12,873,055 | oo 266,552,678 | ......c...... 250,415,966
23. Michigan.......ccccocoevrnrrirnirnn. MI....... TR I 13,633,579 | wovovrrrene 11,650,195 | ovovvrrenns 6,515,961 6,821,494 127,714,283 | ............. 133,474,281
24, Minnesota........c..coocvmrrnee. MN | L Lo | e 7,993,748 | oo 8,025,988 | ...coovvrienn 1,616,789 | ..coovvrvrncen. 2,226,556 | ... 77,620,312 | coovvone 78,399,612
25, MiSSISSIPPI....errereerrerrerrennenes MS | TR R 6,102,699 | ...cooovrennnn 6,871,037 | coroevrreenne 3,319,866 | ..oovvverenne 3,432,436 | ...covonne. 71,825,432 | oo 72,781,527
26.  MiSSOUM.....oconrrrnrernrinerneen MO [ Lo | e 7,293,866 | ..coovvvnnen. 10,125,136 | ..oovvrernnne 4,938,462 10,258,663 94,297,259 | ...ccoovvvene 98,947,821
27. Montana.......cccoevvmrrmrvereee . MT [ i Levvvee | e 1,824,283 | ..coovvne. 1,956,100 | .oovovrvverennes 654,921 1,132,486 | ... 10,509,799 | covvvernne 11,056,627
28.  Nebraska.......cccooeermeernennncn . NE [ i Lo | e 9,593,612 | coovvirinne 9,247,852 | .ovovvviriinn 3,261,705 | ..coovvvenee 13,170,775 | oo 62,156,472 | ............. 100,125,790
29. Nevada......coooormrrmremrrnnenc NV [ i SRR R 4,452,907 | oo 3,100,638 | ovcoverrireenne 1,615,484 911,946 25,715,752 | coveveenn 27,509,555
30. New Hampshire... NH|....... [ 3,138,796 | .... 4,530,648 | ... .1,258,118 1,323,083 ...37,646,756 ....36,580,662
31, New Jersey......ccoeovercmreneeenNJ [ i I 20,400,782 | ..oovvernene 21,569,508 | .....cccevnenn 24,655,809 15,563,530 367,970,646
32, New Mexico........cooccrnernee. NM | e PO SR 2,477,950 | oooovvirinne 2,345,196 | .ooovvrrriinne 1,601,477 1,992,399 20,186,692 | ...cccovvvenee 17,742,416
33.  New York..... SNY L. .49,116,048 ..40,224,109 | ... ....25,937,849 26,261,773 542,708,073 ..531,800,968
34.  North Carolina.........c.ccceceee.e.NC | . [ 11,273,385 11,656,969 | ...cooovvvunvnn. 5,011,195 7,594,411 105,379,679 121,160,771
35.  North Dakota.........cccoeeereeneeND | oo ISR I 1,137,556 | oo 1,015,951 | oo 352,131 591,664 | ...cooovveennne 2814377 | oo 3,141,016
36.  Ohi0...covvreereneenernernennen OH [ [ .10,245,788 | ... ...10,206,028 ..5,550,167 5,578,922 ...90,584,970 ....90,355,239
37.  Oklahoma.......cccocvevimrirenen . OK | oo SRR R 5,936,064 | ...coooverernnn 4,896,983 4,030,889 7,441,355 | ... 46,256,453 54,248,778
38, Oregon......coeveenreneeinennn. OR [ i [P PR 3,475,699 | .ooovvrreinns 4,687,260 | .ooovvvvrrinnes 865,277 | covoovvvrienens 1,771,121 | o 25,316,182 | ..ovvrvirnee 25,858,999
39.  Pennsylvania...........cccooeernee. PA | e TR I 27,959,110 | oovvverneee 25,161,914 | .coovvrenen. 8,100,469 16,986,302 321,430,808 | ............. 330,444,971
40. Rhode Island...........c.cocconeen. R e Lo | e 1,159,055 | oo 895,073 | oo 332,465 733,578 | .... 16,852,954 | ....ccevunee. 18,206,641
41.  South Carolina..........c...ce..e...SC | ..c.. Lo | e 3,784,768 | .oovvrnne 3,585,854 | ..ooorieriinens 870,795 | .ooovrrrienns 1,077,945 | ..o 35,845,749 | ..o 38,204,373
42.  South Dakota..........ccceceerereree.SD | e Leevoee | v 1,458,490 | ....oooovvvnnee. 2,768,752 | .oovvovrrerinnens 456,930 776,444 12,481,639 | .ccvvvrnnee. 14,198,462
43.  Tennessee.......couwcvmevnecen. IN | i, PO 11,159,144 | ...oceveeeee. 11,872,141 | oo 5,367,310 ...4,550,050 | ... 148,814,154 | ............. 154,128,793
44, TeXaS.coereneenernernernee TX | s [P T 14,768,836 | .....ccovveee. 14,140,766 | .......cconne.n. 4,287,763 | oo 9,380,052 | ..ccovvvnne 336,193,225 | ..coovvveneee 352,342,445
45 Utah....coooooninencncnccnlUT [ Lo | e 3,405,606 | ...ccoorrennee 2,826,530 | .oooeriiriinens 595,182 682,021 13,975,576 | ..ccovvvnne. 16,340,276
46.  Vermont........ccccceeveeierrenne VT [ i, TR I 564,189 | ooovvrirernn 1,000,404 | ..ooovrrrne. 896,825 889,341 | ... 22,983,832 | .covvrirrenn 25,504,525
47, Virginia.....ocoocveeerenenerennenn VA | Lo | e 9,433,779 | oo 12,450,718 | ..oovvvnnve. (10,930,597) | ...covernenne 4,756,894 | ............. 117,428,223 | ............. 124,691,472
48.  Washington.........cc.ccecveeee . WA | o SR R 6,989,007 | ..oovvrirerrn 7,312,793 | oo 3,924,871 ...5,961,401 39,787,896 | ..ovvverrenn 37,358,996
49.  West Virginia.........coocoveeee . WV | i Lo | e 2,901,464 | oo 3,286,043 | .o 2,760,234 894,911 | ... 55,972,353 | ...ccovvvenn 55,774,411
50.  WisconSin.......c.coovveeveeeveeneen WI | i SRR R 5,802,077 | oo 5695174 | oo 1,241,097 | oo 1,962,827 | .o 54,547,257 | ..covveenn 51,594,889
51, Wyoming......cooconmeermermennen WY | L Lo | e 1,321,594 | oo 1,129,820 | ooooveiines 345,958 192,359 | .oioerennnid, 322,351 | 4,307,330
52.  American Samoa..........cc......;AS | ....... Neiooer | 0 | 0 | 0 | 0 | 0
53.  GUaM...ccocovvrnernnrnnrneiieneeGU [ [ ..2,200
54. Puerto Rico.......ccccoevvveeeeee . PR | i L. 39,051
55.  US Virgin Islands Ve I
56. Northern Mariana Islands......MP]|....... N........
57. Canada........oomnnirninnncs CAN |...... |\ T TN (0 N (0 O (01 (0 N [0 O 0
58. Aggregate Other Alien............ (0 0.0, S 517,340 | oo 1,312,088 | .o (947,076) 106,170 | coovvreennnes 1,660,595 | .oviviinennee 2,345,403
59, TotalS.....cocvrereiriririincicies [C) X T [ 421,283,591 | ............. 416,539,176 | ............. 196,422,251 ...251,244 676 .4,760,129,627 | ......... 4,907,530,060
DETAILS OF WRITE-INS
58001. Other Alien Combined..........ccccc. | venee XXX..... 113,228 (1,083,903) | .evvvireirirnrenn20,569 | o 1,303,808 |..ccoovirrrennee 2,022,875
58002. United Kingdom..........cc.cooveemrernres | covee XXX..... 115,961 | .0 [0 3,600 | .o 0
58003. Netherlands...........cccveueeerrvereens | cenee XXX oooe e 88,504 | i 42276 | oo (0 TN 0 [ 14,316 | .o 15,889
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ... XXX | v 302,994 | .o 1,040,623 | ..ovvvvviis 136,827 | oo 85,601 | cvovvvrereerens 338,871 | oo 306,639
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... 2,0 S [ 517,340 | oo 1,312,088 | ..o (947,076) | .eovvvrrvniins 106,170 | coovvivins 1,660,595 | .oooviirinns 2,345,403
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(@) Insert the number of L responses except for Canada and Other Alien.

Q10
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Statement for March 31, 2013 of THE TRAVELERS |NDEMN|TY 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) *
...... The Travelers Casualty Company (41769) *
...... Travelers Constitution State 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 Venture Partnership (50%)
. Laurel Village | Limited Partnership (99%)
... Laure Village Il Limited Partnership (99%)
... Laure Village Ill 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 Laurel Village Swinford Limited Partnership (99%)
......... USF&G Retail Associates GP, Inc.
USF& G/Fidelity Retail Associates Limited Partnership (1%)
......... USF& G/Fidelity Retail Associates Limited Partnership (83.95%)
......... BMR Sports Properties, Inc.
ee 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 111
...... 350 Market Street, LLC
...... UA Combined Investment Company Limited (67%)
......... Jago Dedicated Limited (88.9%)
...... Jago Dedicated Limited (11.1%)
...... Travelers Special Services Limited
...... Y onkers Financing Corp.
...... Castle Pines Fidelity Redlty, Inc.
......... Castle Pines Fidelity Associates Limited Partnership (1%)
wve wee «.. ... Fidelity Castle Pines Limited Partnership (50%)
...... Castle Pines Fidelity Associates Limited Partnership (99%)
...... English Turn Fidelity Realty, Inc.
......... English Turn 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
lllinois
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
Delaware
Maryland
Maryland
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
52-1466734
59-2635727

......... Fidelity English Turn Club General Partnership (99%)
...... English Turn Limited Partnership (1%)
...... English Turn Realty Management, Inc.

. Fidelity English Turn Club General Partnership (1%)

... Camperdown Corporation

... SPC Insurance Agency, Inc.

... Aprilgrange Limited

... F&G UK. 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.

...... Congtitution Plaza, Inc.

...... Travelers Insurance Group Holdings Inc.
......... The Standard Fire Insurance Company (19070) *

. Standard Fire Properties, LLC

Bayhill Restaurant || 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 Texas MGA, 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

. J. Malucelli Participagfes em Seguros e Resseguros S.A. (“Holdco™) (49.5%)

. J.Malucelli Resseguradora SA. *

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
Cadlifornia
Delaware
Connecticut
Delaware
Connecticut
Connecticut
Connecticut
Texas

Delaware
Delaware
Bermuda

Texas
Connecticut
Connecticut
Connecticut
Canada

Canada
Connecticut
Delaware
Delaware

Brazil

Brazil

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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Statement for March 31, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

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

oo wo. ... J.Maucdli Controle de Riscos Ltda. (0.01%) Brazil et wee ww. ... Travelers Commercial Casualty Company (40282) * Connecticut 95-3634110

. ... J. Maucdli Seguradora S.A. * Brazil vee wee . ... Travelers Distribution Alliance, Inc. Delaware 62-1657094

oo wo. ... J.Maucdli Controle de Riscos Ltda. (99.99%) Brazil vee wee eue ... TravelersTLD, LLC Delaware 06-0566050

vee een eee eee oo J-Malucelli Seguros S.A. * Brazil vet wee eee ... Tiercd, LLC Delaware 06-0566050

... Travelers Casualty Insurance Company of America (19046) * Connecticut 06-0876835 vee wee eee we ... Reddtart, LLC Delaware 06-0566050

... Travelers Casualty Company of Connecticut (36170) * Connecticut 06-1286266 e wve wn ... TheTravelers Home and Marine Insurance Company (27998) * Connecticut 35-1838079

... Travelers Casualty UK Investments LLC Delaware 06-6033504 ee wee ww. ... TheTravelers Lloyds Insurance Company (41262) * Texas 76-0002592

... Travelers Commercial Insurance Company (36137) * Connecticut 06-1286268 vee wee wee ... TravelersMarine, LLC Delaware 06-0566050
... Travelers Excess and Surplus Lines Company (29696) * Connecticut 06-1203698
. ... ... TravelersLloyds of Texas Insurance Company (41564) * Texas 75-1732040
v eee wee ... TravelersMGA, Inc. Texas 75-2676034
......... The Travelers Indemnity Company (25658) * Connecticut 06-0566050
vee wer ww ... 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
... Sdlect Insurance Company (22233) * Texas 75-6013697

... 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
..e «.. ... Northland Casualty Company (24031) * Connecticut 94-6051964
... ... Northland Risk Management Services, Inc. Minnesota 41-1720288
... Travelers Indemnity U.K. Investments LLC Connecticut 06-0566050
... TPCUK. 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
. ... American Marine Management Services, Inc. (47.5%) New Y ork 13-2743602
vee wee we ... American Marine Claims & Adjusting Services, Inc. New Y ork 30-0510298
... ... Congtitution State Services, LLC Delaware 06-1501229
... ... Phoenix UK InvestmentsLLC Delaware 06-0303275
... The Premier Insurance Company of Massachusetts (12850) * Massachusetts 04-3175569
... TravCo Insurance Company (28188) * Connecticut 35-1838077
. TINDY Foreign, Inc Delaware 20-4403403

Notes:
* Denotes affiliated insurer
Unless otherwise stated, subsidiaries listed above are 100% owned by respective parent
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Statement for March 31, 2013 of THE TRAVELERS INDEMNITY COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

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
MSI%?JZ n 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...... 41-0518860 |........cocvennee 0000086312|NYSE................. The Travelers Companies, INC........ccoovrivrrrririinnens MN....cooo. UIP. o [t sns e snsies | cevveereeesssessnererens | seveins 0.000 [ i | e
3548...... The Travelers Companies, Inc......... 24767...... 41-0406690 | ....cvovverrrerres [ e [ e St. Paul Fire and Marine Insurance Company......... CTeee. A The Travelers Companies, INC.........ccocvvvevernenns O/BM.......cooenn. ...100.000 | The Travelers Companies, INC.........cccovrevrrinis | corvrrrennnns
3548...... The Travelers Companies, Inc......... 24791...... 410881659 | ..o | rererinnireienes | 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..........ccocuvrvrererens | crevrerenene
3548...... The Travelers Companies, Inc......... 24775...... 41-0963301 | ovovevreereernens [ e [ e St. Paul Guardian Insurance Company................... CTeee. A St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC.........c.covvreervnes | overerrenns
3548...... The Travelers Companies, Inc......... 40967...... 411419276 | oo e [ e St. Paul Fire and Casualty Insurance Company...... L1 A i St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC.........coccvvreurenes | crvererrenns
3548...... The Travelers Companies, Inc......... 30481...... 41-1230819 | oeveeeeeereeens 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.........c.cvvereurenens | creererrenns
3548...... The Travelers Companies, Inc......... 41769...... 11435765 | ..o | e | e The Travelers Casualty Company...........c.ccceuevnnee. CTuiis A St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Compani€s, INC..........ccccovrerriris | cerrrrrinnns
3548...... The Travelers Companies, Inc......... 41750...... 11435766 [ ..o | s | e Travelers Constitution State Insurance Company... |CT............ A St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC.........ccccovvvrririns | cerrrrernnns
3548...... The Travelers Companies, Inc......... 00000...... 51-0375653 | ..o [ e [ Northbrook Holdings, INC.........cccceviirriiriniiiieinns DE............ NIA. .o St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Compani€s, INC.........cccccvrevririns | cerrrrrennns
3548...... The Travelers Companies, Inc......... 36463...... 36-2999370 | ..vvvevererrin | e [ Discover Property & Casualty Insurance Company. | IL.............. A Northbrook Holdings, INC........ccccovvvvriiriniirininns O/BIM.......coouenn. ...100.000 | The Travelers Companies, INC.........cccovverrrnis | corvrrrennnns
3548...... The Travelers Companies, Inc......... 19224...... 36-2542404 | ..o | e [ St. Paul Protective Insurance Company.................. | A i Northbrook Holdings, INC........ccccovvvvvieiriininininns O/BIM.......coovunn. ...100.000 | The Travelers Companies, INC.........cocvvrevrrines | corvrvrnnnns
3548...... The Travelers Companies, Inc......... 10213...... 521925132 | ..o e [ Discover Specialty Insurance Company.................. [ (A, St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Compani€s, INC..........cocuevvrerirens | crevrereneene
3548...... The Travelers Companies, Inc......... 25887...... 52-0515280 | ..evoevrereeren | verrerrereieirens [ United States Fidelity and Guaranty Company....... CTeene. A e St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC.........ccccvvreerenes | crvererrenns
3548...... The Travelers Companies, Inc 52-0616768 | ..o | erererreeireeins [ Fidelity and Guaranty Insurance Underwriters, Inc.. [WiI............. A United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Compani€s, INC..........ccccceverrirens | cerrerrrnnnns
3548...... The Travelers Companies, Inc 421091525 | ..o | v | ceveeeessseieeneeas Fidelity and Guaranty Insurance Company............. A A United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Compani€s, INC..........ccccvvevriries | cerrrrrinnns
3548...... The Travelers Companies, Inc 52-1551225 Laurel Village Fidelity Realty, INC...........cccoovvrrrrnnne United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Companies, INC..........ccccevrveennee.
3548...... The Travelers Companies, Inc... 41-1616702 | ... . | Laurel Village Joint Venture Partnership.. Laurel Village Fidelity Realty, Inc.... e [OMMLien | e 50.000 |The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 41-1542260 Laurel Village | Limited Partnership.............cccooeee. Laurel Village Joint Venture Partnership............. |O/M....cccovevvies | v 99.000 |The Travelers Companies, INC........cccovereveennnnns
3548...... The Travelers Companies, Inc 41-1542261 Laurel Village Il Limited Partnership................c.c.... Laurel Village Joint Venture Partnership............. |O/M.....ccoocvvies | v 99.000 |The Travelers Companies, INC........cccoeevevrininnns
3548...... The Travelers Companies, Inc... 41-1542263 | ... . |Laurel Village Il Limited Partnership... Laurel Village Joint Venture Partnership............. [O/M....cccoovevns | oo 99.000 |The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 41-1542264 Laurel Village IV Limited Partnership Laurel Village Joint Venture Partnership............. |O/M....cccovvvvvens | wonr 99.000 |The Travelers Companies, INC.........covvveveenennn
3548...... The Travelers Companies, Inc 411542266 | ...ovevveeeieies [ e [ e Laurel Village Tower A Limited Partnership............ LY\ T NIA. ... Laurel Village Joint Venture Partnership............. |O/M....ccovivvvens | wone 99.000 |The Travelers Compani€s, INC.........coeverevrererens | correreenenne
3548...... The Travelers Companies, Inc 411593312 [ oo | v | e Laurel Village Tower B Limited Partnership............ MN............ NIA. ..o Laurel Village Joint Venture Partnership............. |O/M....ccccooveees | vone 99.000 | The Travelers Companies, INC..........cccovvevervens | corireeninn.
3548...... The Travelers Companies, Inc 11542267 | oo | v | e Laurel Village Tower C Limited Partnership............ MN............ NIA. .o Laurel Village Joint Venture Partnership............. |O/M....cccovvveiis | v 99.000 | The Travelers Companies, INC.........cccovvevererns | corereerinns
3548...... The Travelers Companies, Inc 11542255 | oo | et | e Laurel Village Swinford Limited Partnership............ MN............ NIA..coooe Laurel Village Joint Venture Partnership............. |O/M.....ccccoevvvviis | v 99.000 | The Travelers Companies, INC.........cccovvevervens | corirerrnnns
3548...... The Travelers Companies, Inc 52-1T04255 | ..o | e [ USF&G Retail Associates GP, InC........ccccovvievnnnes MD............ NIA. .o United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Compani€s, INC..........cccccvvrvvrrins | cerrerrinnns
USF&G/Fidelity Retail Associates Limited
3548...... The Travelers Companies, Inc......... 00000...... 521704256 [ ..o e | e Partnership MD............ NIA.....c....... USF&G Retail Associates GP, Inc...................... (O] I 1.000 | The Travelers Companies, INC.........cocoverrevrennn. 0101.....
USF&G/Fidelity Retail Associates Limited

3548...... The Travelers Companies, Inc......... 00000...... 521704256 | .....ovovvreens [ e [ Partnership MD............ NIA s United States Fidelity and Guaranty Company... [O......cccccevvvvcnine | veene 83.950 | The Travelers Companies, INC..........cocurivreinnee 0101.....
3548...... The Travelers Companies, Inc......... 00000...... 521852190 | v | e e BMR Sports Properties, INC.........coccorrreriererneenn MD............ NIA...ooen. United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Companies, INC.........cocovrevrrnes [ rvrrerrenns
3548...... The Travelers Companies, Inc......... 00000...... 52-1573TT8 | e | e [ Black Mountain Ranch Limited Partnership............ MD............ NIA. .. BMR Sports Properties, INC.........c.ccocvvrirrernenne OM.ooivninnn | v 1.000 | The Travelers Companies, INC.........c.ccovrreuneencn. 0102.....
3548...... The Travelers Companies, Inc......... 00000...... 52-1573TT8 | oo | e [ Black Mountain Ranch Limited Partnership............ MD............ NIA...coons St. Paul Fire and Marine Insurance Company..... | O.....cccocvvvvernnns | voe 85.000 | The Travelers Companies, INC.........cccooverrreenne 0102.....
3548...... The Travelers Companies, Inc......... 00000...... 52-2073764 | ..o | e [ e MMI Capital TrUSt .......coeveereieriieirceeieeseis DE........... NIA. .o St. Paul Fire and Marine Insurance Company..... |O/M................... ...100.000 | The Travelers Compani€s, INC..........cccovrerriries | cerrrrrinnnns
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3548...... The Travelers Companies, Inc......... 00000...... 41-0406690 Promenade Partners, LLC.........cccccoveurnienirniinnnne DE........... St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc... 52-1953822 | ... . |USF&G Capital I...... v | DB St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 52-2044075 USF&G Capital IlI St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000...... 410406690 | ....ovvveverrien | covireirinireieines | e 350 Market Street, LLC.......coooviveeriinricieiicieens DE............ NIA. .o St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Compani€s, INC..........ccccovvvvrris | cerrrrernnnns
3548...... The Travelers Companies, Inc......... 00000...... [ ceoreererrererens [ vrrerererrsinnes | cereereseneesnens | e UA Combined Investment Company Limited.......... GBR.......... NIA....ccccooe.. St. Paul Fire and Marine Insurance Company..... [O/B........cccceeees | v 67.000 | The Travelers Companies, INC..........c.cccvvrevnene. 0103.....
3548...... The Travelers Companies, Inc......... 00000...... [ oererrrrrrrrerens | errrrereerneniees | rerereeeeennees [ Jago Dedicated Limited UA Combined Investment Company Limited.......|O/B.......cccocovvvens | vons 88.900 |The Travelers Companies, INC.........ccocerevririnnns 0104.....
3548...... The Travelers Companies, Inc......... 00000...... [ eererrrererrerens | errrrererreeiees | e [ Jago Dedicated Limited St. Paul Fire and Marine Insurance Company..... [O/B........cccccevees | . 11.100 | The Travelers Companies, INC.........cccocevverivnens 0104.....
3548...... The Travelers Companies, Inc......... 00000...... [ cvoererrerererinns e [ e Travelers Special Services Limited . |GBR.......... NIA oo St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Compani€s, INC..........ccocuvrnrerirens | crevrerenene
3548...... The Travelers Companies, Inc......... 00000...... 20-3033027 | ...voveerrrerens [ eorerierineirennes e Yonkers Financing Corp.........c.coueueeernernirerineinns DE...covns NIA oo St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Compani€s, INC..........cocuvrrrererens | crevrerinene
3548...... The Travelers Companies, Inc......... 00000...... 521735211 | oo [ e Castle Pines Fidelity Realty, InC.........c.ccocovvrirninne MD............ NIA .o St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC..........ccocovrvrereuens | rvvrerenene
Castle Pines Fidelity Associates Limited
3548...... The Travelers Companies, Inc......... 00000...... 52-1735213 | oo [ e [ Partnership MD............ NIA. .o Castle Pines Fidelity Realty, InC..........cccccoveunnee OM.ooiieinnr | v 1.000 |The Travelers Companies, INC.........ccccovevriiennne 0105.....
Castle Pines Fidelity Associates Limited
3548...... The Travelers Companies, Inc......... 00000...... 52-1631820 | ..ovvevivereiees [ e [ Fidelity Castle Pines Limited Partnership................ MD............ NIA. .o Partnership OM..cooviiereans | e 50.000 | The Travelers Companies, INC.........cccorverrrernnne 0106.....
Castle Pines Fidelity Associates Limited
3548...... The Travelers Companies, Inc 52-1735213 | oo [ e [ Partnership MD............ NIA. oo St. Paul Fire and Marine Insurance Company..... [ O....ccocvvvrrerrcnns | oo 99.000 |The Travelers Companies, INC.........ccocereveennnns 0105.....
3548...... The Travelers Companies, Inc 52-1466734 | ..o | e [ English Turn Fidelity Realty, INC........ccoevevivrrinnnns MD............ NIA...cone. St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc. 59-2635727 | ..o s [ English Tum Limited Partnership..........cccccocevennee. MD............ NIA oo English Turn Fidelity Realty, InC..........c.coevnvenee OM..coovininens | e 99.000 |The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc. 59-2700441 | ... [ e Fidelity English Turn Club General Partnership...... MD............ NIA oo English Turn Fidelity Realty, InC.........cocovvvrenee OM.cooininens | e 99.000 |The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc 59-2635727 English Turn Limited Partnership St. Paul Fire and Marine Insurance Company..... | O....cocovevevvvnes | wovenee 1.000 |The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc... 52-1715225 | ... . | English Tumn Realty Management, Inc..... St. Paul Fire and Marine Insurance Company..... |O/B/M... ...100.000 | The Travelers Companies, Inc...

3548...... The Travelers Companies, Inc 59-2709441 Fidelity English Turn Club General Partnership...... English Tumn Realty Management, Inc................ OBIM.....cccovvrr| rrne 1.000 |The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc 41-1762781 Camperdown Corporation The Travelers Companies, Inc. ...100.000 | The Travelers Companies, Inc

3548...... The Travelers Companies, Inc... 41-1888760 |... . | SPC Insurance Agency, Inc. The Travelers Companies, Inc. ...100.000 | The Travelers Companies, Inc...

3548...... The Travelers Companies, Inc......... {00000...... | .cccoovrrerrnnn. Aprilgrange Limited.........cocoveerennennieiies The Travelers Companies, Inc. ...100.000 | The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc......... [00000...... | coocovererrnns | cevreieireinnies [ eveiereiieiieinns [ e F&G U.K. Underwriters Limited...........cccoccvvrvrvennne The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC.........ccccovrerrinis | corvrrrennns
3548...... The Travelers Companies, Inc......... | 00000...... | .c.cverrirreries [ eevrerrerinrireries | v v Travelers Underwriting Agency Limited................... The Travelers Companies, Inc. ...100.000 | The Travelers Compani€s, INC..........cocurrnrerirens | crevrereeene
3548...... The Travelers Companies, Inc......... | 00000...... | .c.cverrimrerons [ eerrerernrireries | verreerinnineeres v Travelers Syndicate Management Limited.............. The Travelers Companies, INC..........ccocvevnirennae ...100.000 | The Travelers Compani€s, INC..........cocuvrnrererens | crevrereeene
3548...... The Travelers Companies, Inc......... [00000...... | cooovereeereenns | verrerrmeereinens [ eoreireneeineines [ e Travelers Asia Pte. Ltd.......cccoovvvivcnensirinnns Travelers Syndicate Management Limited.......... |Board.........ccccco. | woveeee 0.000 | The Travelers Companies, INC........cocvvrereerens | corerernenes
3548...... The Travelers Companies, Inc......... [00000...... | coeoveeeeereenns | verveereeereinens [ ereirenieinenes [ e St. Paul Surety Europe Limited............ccocovrerreninns The Travelers Companies, Inc ...100.000 | The Travelers Companies, INC.........coccverreurenes | creerernenns
3548...... The Travelers Companies, Inc......... [00000...... [ coooorirenis | eerieriieeens | cererreeeriens [ reeesieeeeeeesnns Travelers Corporate Trustee Ltd...........ccccovvueinnee. The Travelers Companies, Inc ...100.000 | The Travelers Compani€s, INC..........ccccovverriries | cerrrrrinnns
3548...... The Travelers Companies, Inc......... [00000...... [ coooorreeris | eerierinieiens | e [ Travelers London Limited............cccoeveeeeviciiennnns The Travelers Companies, Inc ...100.000 | The Travelers Compani€s, INC..........ccccccvrerrrins | cerrrrrrnnnns
3548...... The Travelers Companies, Inc......... [00000...... [ cooooriennins | errrireriieeens | e [ e Solicitors Professional Indemnity Limited................ Travelers London Limited...........cccccoevvcvreennns [BOAMceiciiiis | e 0.000 | The Travelers Companies, INC........cccovvererireernns [ covivirinenns
3548...... The Travelers Companies, Inc 41-1880024 | ... | e e St. Paul London Properties, INC........cccoevreriirinnnnes The Travelers Companies, INC.........ccocevverernnnes Board.......coceet | e 0.000 | The Travelers Companies, INC..........ccevvrererns | corverrennans
3548...... The Travelers Companies, Inc 52-1965525 [ ...voveveeeeeeees e | e TCI Global Services, INC.........ccccvevvevevereeeeeeenae The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC.........ccccovrevrrnis | corvrrrennns
3548...... The Travelers Companies, Inc......... [00000...... | cooovererrens | cerrnierninnes [ evrirreieinenns [ e Travelers Management Limited..........c...cccoevivennes The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC.........cccovrerrrinis | corvrvrennnns
3548...... The Travelers Companies, Inc. AA-T121375] e | e | e Travelers Insurance Company Limited.................... The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC..........ccocuvrveererens | crevrerenene
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3548...... The Travelers Companies, Inc......... {00000..... | .ccoverrreennnee Travelers Professional Risks Limited Travelers Insurance Company Limited ...100.000 | The Travelers Companies, INC.........c.coevereureencn.
3548...... The Travelers Companies, Inc... 06-1008174 | ... . | Travelers Property Casualty Corp.... The Travelers Companies, Inc..... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 06-0566030 Constitution Plaza, INC........c.cocoveririeiriieeiiienn Travelers Property Casualty Corp..........cccceeuneee ...100.000 | The Travelers Companies, InC..........cccccevrrreennen.
3548...... The Travelers Companies, Inc 06-1445591 | ..o [ oo [ Travelers Insurance Group Holdings Inc................. DE............ UDP............. Travelers Property Casualty Corp..........cccovvennee ...100.000 | The Travelers Compani€s, INC..........ccccovvvvrris | cerrrrernnnns
3548...... The Travelers Companies, Inc 06-6033509 | ....coveveevrrene | cervereieieiries [ The Standard Fire Insurance Company.................. CToee. A Travelers Insurance Group Holdings Inc............. O/BM........cc... ...100.000 | The Travelers Companies, INC.........cc.covevevrrei | corrrrrennns
3548...... The Travelers Companies, Inc 066033509 | ....cvvevrerrrenee | e [ Standard Fire Properties, LLC..........cccouvrviririennes DE............ NIA....cconn. The Standard Fire Insurance Company.............. OM..oovvirrrnns ...100.000 | The Travelers Companies, INC.........cccovevevrrien | corrrrrennnns
3548...... The Travelers Companies, Inc 94-3097171 | oo | e [ Bayhill Restaurant [l Associates............ccerrevrenens CA...ccc.... NIA...con. Standard Fire Properties, LLC.........cccccovvrrerrennes [© ISR I 50.000 |The Travelers Companies, INC........cccovereverrnnnns 0109.....
3548...... The Travelers Companies, Inc. 06-6033509 | .....oovvrrvererens [ eorerierineirernes [ Standard Fire UK Investments, LLC...........cccovvuue. DE...ccv. NIA oo The Standard Fire Insurance Company.............. O/M..cooiirnine ...100.000 | The Travelers Compani€s, INC..........ccocuvrnrerirens | crevrerenene
The Automobile Insurance Company of Hartford,
3548...... The Travelers Companies, Inc......... 19062...... 06-0848755 | ..o | verrerrereieereins [ Connecticut (0 I A The Standard Fire Insurance Company.............. O/BM.......cooevenn. ...100.000 | The Travelers Companies, INC.........cccvvreurvnes | crrererrenns
The Automobile Insurance Company of Hartford,
3548...... The Travelers Companies, Inc......... 00000...... 06-0848755 | ..o oo [ e Auto Hartford Investments, LLC...........c.ccoevvvvrnne. DE........ NIA............... Connecticut OM....cooerernee. ...100.000 | The Travelers Compani€s, INC..........cccovverrrrees | cerrrreeenns
3548...... The Travelers Companies, Inc......... 36145...... 06-1286264 | .....oovvveverens | e [ Travelers Personal Security Insurance Company.... |CT............ A The Standard Fire Insurance Company.............. O/BIM................ ...100.000 | The Travelers Compani€s, INC..........cccccevvvririns | cerrrrrrnnns
3548...... The Travelers Companies, Inc......... 36161...... 06-1286274 | ..o | oo [ Travelers Property Casualty Insurance Company... |CT............ A The Standard Fire Insurance Company.............. O/BM........cu.... ...100.000 | The Travelers Compani€s, INC..........cccovrevririns | cerrereinnns
3548...... The Travelers Companies, Inc......... 38130...... 36-3703200 | ..vovvvrerrrenee | e [ Travelers Personal Insurance Company................. CToee. A The Standard Fire Insurance Company.............. O/BIM.......ccoeun.. ...100.000 | The Travelers Companies, INC.........ccccovevevrriei | corrrrrennnns
3548...... The Travelers Companies, Inc......... 00000...... 274489564 | ... | e [ Travelers Texas MGA, Inc . The Standard Fire Insurance Company.............. O/BIM.......coene. ...100.000 | The Travelers Companies, INC.........cccovverrinis | corvrrrennns
3548...... The Travelers Companies, Inc......... 00000...... 066033509 | ....vvvrevrrrrn | verrerrireirireins [ Oregon Evergreen Investor I, LLC............ccovrvinnne DE............ NIA...oon. The Standard Fire Insurance Company.............. OM..oovivrininns ...100.000 | The Travelers Companies, INC.........cocvvrevrrines | corerrrnnnns
3548...... The Travelers Companies, Inc......... 00000...... B1-1639956 | .....oovvrvrrerens [ eorerierinrirernes [ Lone Rock Timber Investments |, LLC.................... DE...ccv. NIA oo Oregon Evergreen Investor |, LLC...........ccccee.e. O | e 75.000 | The Travelers Companies, INC..........ccocovvvreninnee 0110.....
3548...... The Travelers Companies, Inc......... 00000...... 98-0190863 | .....ooverevrerens [ eorerierirrirerines e Travelers (Bermuda) Limited...........cccvevvrniririninne BMU......... (A Travelers Insurance Group Holdings, Inc............ OBM.....covvene. ...100.000 | The Travelers Compani€s, INC..........cocuvrvvererens | crevrereeene
3548...... The Travelers Companies, Inc......... 00000...... 204312440 | ..o | e [ Travelers Lloyds Management Company................ TXeorere NIA .. Travelers Insurance Group Holdings, Inc............ O/BM......ccooeenn. ...100.000 | The Travelers Companies, INC.........cocorreurenes | reererrenns
3548...... The Travelers Companies, Inc......... 00000...... 06-1534005 | .....coovrererrens | e [ TPC Investments Inc Travelers Insurance Group Holdings, Inc............ O/B/M......ccouuene. ...100.000 | The Travelers Companies, INC...........coerevrenes | rvvrerrenns
3548...... The Travelers Companies, Inc......... 19038...... 06-6033504 | .....oovreeeeiens | e [ Travelers Casualty and Surety Company.... A Travelers Insurance Group Holdings, Inc............ O/BIM................ ...100.000 | The Travelers Companies, INC..........ccceceverrirens | cerrrrrrnnnns
3548...... The Travelers Companies, Inc......... 41483...... 06-1067483 | ...coovevrvererens | ervrereinirienns [ Farmington Casualty Company............cccceceueurinnnae A Travelers Casualty and Surety Company............ O/BIM.......cc..... ...100.000 | The Travelers Compani€s, INC.........ccccoovrevririns | cervereennnns
3548...... The Travelers Companies, Inc......... 00000...... [ ceoreerrerrerrrens [ errerrererssnne | vereersseseeneees | e Travelers Insurance Company of Canada............... A Travelers Casualty and Surety Company............ O/BM.......ccoeun.. ...100.000 | The Travelers Companies, INC.........coceevevrrini | corverrennans
3548...... The Travelers Companies, Inc......... 00000...... [ ceoreerrerrerrrens [ rrrerrererrsnnn | vereeresesesseees | e Coronation Insurance Company Limited................. A Travelers Insurance Company of Canada........... O/BIM.......cocun.. ...100.000 | The Travelers Companies, INC.........cccovevevrrinns | corvrrrennnns
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... 3119%...... 06-0907370 | ..o [ eorerierinrirernes e America (6 IO (A, Travelers Casualty and Surety Company............ OBM.....cccvven. ...100.000 | The Travelers Compani€s, INC..........cocurrnrerirens | crevrereeene
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... 00000...... 060907370 | ..vovevereeren | rererrereneireens [ e Travelers Brazil Holding LLC..........ccoevvviviiiriennnns DE............ NIA..con. America O/B/M......cooeene. ...100.000 | The Travelers Companies, INC.........coccvwvreurenes | crverernenns
3548...... The Travelers Companies, Inc......... 00000...... 06-0907370 | ..o | e e Travelers Brazil Acquisition LLC..........cccovviiinenee DE............ NIA .. Travelers Brazil Holding, LLC.........cccccvvvviviennee. O/BM......cooeene. ...100.000 | The Travelers Companies, INC.........cocovreureners | crrererrenns
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... [ coreeeerererrirens [ ererrereeerreenee | rereerereneeneens [ e Resseguros S.A. ("Holdco") BRA.......... NIA .. Travelers Brazil Acquisition LLC...........ccccoveveeves [OBuiiiiiiiiiins | e 49.500 | The Travelers Companies, INC.........c.coceereveen. 0111.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... [ oererrrererrerens | errrrereerreniees | e [ J. Malucelli Resseguradora S.A........... Resseguros S.A. ...100.000 | The Travelers Companies, INC.........ccccccvrrerrenn. 0111.....
3548...... The Travelers Companies, Inc......... 00000...... [ oererrrereirerens | errrrererreeees | e [ J. Malucelli Controle de Riscos Ltda.... J. Malucelli Resseguradora S.A........ccccccvvvecvraes [OBuoiiiiiiniiiins | e 0.010 | The Travelers Companies, INC.........cccouerrrerirrnens 0111.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... [ coererrreeerrernns | rrrrerererrennne | rerrernerenseeneens | e J. Malucelli Seguradora S.A..... Resseguros S.A. ...100.000 | The Travelers Companies, INC.......c.cocvvvrrevrenn. 0111.....
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3548...... The Travelers Companies, Inc......... 00000....... [ ceeeeereererrernes | ereerereeeereenee | verreerereneeneens | e J. Malucelli Controle de Riscos Ltda...........cc.ccce.... BRA.......... NIA .. J. Malucelli Seguradora S.A.........ccocuverivireneens O/B...ooevveenne | e 99.900 |The Travelers Companies, INC.........cccvveveenennee 0111.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... [ ooerrrrrereirens | ererrereerieieiens | e [ J. Malucelli Seguros S.A........cccoveveenieeriens BRA.......... A Resseguros S.A. O/B...ooverernnns ...100.000 | The Travelers Companies, INC..........cccovvrrvernnne. 0111.....
3548...... The Travelers Companies, Inc 06-0876835 | .....oovvveverres | errrereinirieins [ Travelers Casualty Insurance Company of America A Travelers Casualty and Surety Company. ...100.000 | The Travelers Compani€s, INC..........cccovrevririns | cerrrreinnns
3548...... The Travelers Companies, Inc 06-1286266 Travelers Casualty Company of Connecticut.......... [CT.cvvcvrees [1Aciiiiiiinns Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc... 06-6033504 | ... . | Travelers Casualty UK Investments LLC..... .. | Travelers Casualty and Surety Company.... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 06-1286268 Travelers Commercial Insurance Company. Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc. 06-1203698 Travelers Excess and Surplus Lines Company....... Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc... 75-1732040 | ... . | Travelers Lloyds of Texas Insurance Company...... . | Travelers Casualty and Surety Company.... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 75-2676034 Travelers MGA, INC.......ovureiereereererieenceeees Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc 06-0566050 | ....ocovrevecerens | vererreremrireins e The Travelers Indemnity Company...........ccccccevenee Travelers Insurance Group Holdings Inc............. ...100.000 | The Travelers Companies, INC...........ccoeerevrenes | crvvrerrenns
3548...... The Travelers Companies, Inc 06-0566050 | ...ovevrrveveerns | ererereeeirieins [ e Arch Street North LLC..........coovvviervicieieenns The Travelers Indemnity Company..................... ...100.000 | The Travelers Compani€s, INC..........cccccevvvririns | cerrrrrrnnns
3548...... The Travelers Companies, Inc 06-0291290 | ...cvveverereiees [ e [ The Charter Oak Fire Insurance Company............. The Travelers Indemnity Company..................... ...100.000 | The Travelers Compani€s, INC..........cccovrevririns | cerrereinnns
3548...... The Travelers Companies, Inc 06-1345091 | ..o [ oo [ Countersignature Agency, INC..........c.coerevrererennns The Travelers Indemnity Company.................... ...100.000 | The Travelers Companies, INC.........ccccovevevrriei | corrrrrennnns
3548...... The Travelers Companies, Inc. 59-3372141 | oo [ [ First Floridian Auto and Home Insurance Company |FL............. (D The Travelers Indemnity Company...........c.cc...... O/BM.....covvene. ...100.000 | The Travelers Compani€s, INC..........cocvrerrerivnns | rvvrereeene
3548...... The Travelers Companies, Inc 22-3129711 | e | e [ First Trenton Indemnity Company.............cccccvvenenes CTeine. DS The Travelers Indemnity Company. O/BIM.......cooeene. ...100.000 | The Travelers Companies, INC.........cccovvreerrnes | covererrnnns
3548...... The Travelers Companies, Inc 56-13713671 | ..o | e [ Gulf Underwriters Insurance Company................... CTeees [DXS S The Travelers Indemnity Company. O/BIM.......coovunn. ...100.000 | The Travelers Companies, INC.........cocovrevrrnes [ crrererninnns
3548...... The Travelers Companies, Inc 75-6013697 | .. | verrerrereieireens [ e Select Insurance COMPaNY..........cocveeveererereeneenns TXereren [D1S S The Travelers Indemnity Company..................... O/B/M.......cooevenn. ...100.000 | The Travelers Companies, INC.........cocvrreurenes | crvrrernenns
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... [00000...... [ coooorieeris | eerinriieeiens | cereireeeeriens [ Europe, Limited The Travelers Indemnity Company..................... O/BIM................ ...100.000 | The Travelers Compani€s, INC..........cccocererriries | cerrrrrinnns
3548...... The Travelers Companies, Inc T5-1679830 | ..ovvveveveveiens [ ereeereiririeins [ Commercial Guaranty Insurance Company............ The Travelers Indemnity Company. OBIM........cc..... ...100.000 | The Travelers Compani€s, INC..........cccocvrevririns | errerrennns
3548...... The Travelers Companies, Inc 06-0566050 | ...cvvvrveverns | erererreririenns [ erereerieisieseieenins Crystal Brook, LLC.........cccccvvienniereerieses The Travelers Indemnity Company. O/BM.......co... ...100.000 | The Travelers Compani€s, INC..........cccccvuevriries | errerernnnns
3548...... The Travelers Companies, Inc 06-0566050 | .....ccovvvereres [ ererereiesieees | oo Durham Holding, LLC.......ccocvvererrreiereieireieieis Crystal Brook, LLC........cccovvvvveireeieeiiiniinnens OBM................ ...100.000 | The Travelers Companies, INC.........cccovrerrrnis | corrrrrennns
3548...... The Travelers Companies, Inc 06-0566050 | ....ocvvrevrrrrnn | verrerrireieirins [ e Sutton Holdco, LLC........covveiireecesieeniinns The Travelers Indemnity Company. .|OBM.......coon.. ...100.000 | The Travelers Companies, INC.........cccevverrrinis | corvrrrennnns
3548...... The Travelers Companies, Inc 06-0566050 | ...vovvvrevrrrrns | verrerrererrireins [ crreereeneieeessisneeens Cadet Limited, LLC.......ccoeovvvreiveerereeeineiene Sutton Holdco, LLC ...100.000 | The Travelers Companies, INC.........cocvvrevrrines | corvrrrnnnns
3548...... The Travelers Companies, Inc. 06-0566050 | .....ooveurvererns [ eorerierinrirernes e Arrowhead Company, LLC...........ccoounincrrinininnne The Travelers Indemnity Company...........c.cc...... OBM.....ccocevene. ...100.000 | The Travelers Companies, INC..........ccocuvrnrererens | rvvrerenene
3548...... The Travelers Companies, Inc 06-0566050 | .....cooveveverers [ ererererereieieies [ erereeieee e Eastern Asset, LLC.......c.cooveveveveveeeeeecececeenns Arrowhead Company, LLC...........cccoeovrierirrinennn, OBM................ ...100.000 | The Travelers Companies, INC..........cccevvvrrrrins | cervrrerennns
3548...... The Travelers Companies, Inc 411769846 | ..o [ e [ Jupiter HOIdINGS, INC.....c..covvvvmreinirerercicie The Travelers Indemnity Company..................... O/BM......cooeene. ...100.000 | The Travelers Companies, INC.........cocovreureners | crrererrenns
3548...... The Travelers Companies, Inc 86-0703220 | ... | e [ American Equity Insurance Company..........cccoc...... Jupiter HOIAINGS, INC........cvvvivrieiirinicrcine O/BM......ccvuuene. ...100.000 | The Travelers Companies, INC..........c.coerevrenes | rvvrernenns
3548...... The Travelers Companies, Inc 86-0868106 | .....vvreveverns | ererrereiririeins [ American Equity Specialty Insurance Company...... American Equity Insurance Company................. O/BIM................ ...100.000 | The Travelers Compani€s, INC..........cccccevvrrrins | cerrrrrinnnns
3548...... The Travelers Companies, Inc 416009967 | ...vovvreverriee | eovererrinrreieines | eerrereresnsseieseienns Northland Insurance Company...........ccccoeeriiennnns Jupiter Holdings, INC......c..covuviirviieniicieiciens ...100.000 | The Travelers Compani€s, INC..........ccccevrevririns | cerrerernnns
3548...... The Travelers Companies, Inc 41-0983992 Northfield Insurance Company...........cccccevveverrinns Northland Insurance Company. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc... 94-6051964 | ... . | Northland Casualty Company...... Northland Insurance Company. . ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 41-1720288 Northland Risk Management Services, Inc............. Jupiter Holdings, INC.......ccovvvvvieinrirenieeriinnns ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc. 06-0566050 | .....oovvrrvrerens | corerierirrirernes | e Travelers Indemnity U.K. Investments LLC............. The Travelers Indemnity Company..........ccc...... OBM.....ccoovvene. ...100.000 | The Travelers Compani€s, INC..........cocurrnrererens | crevrereneene
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Statement for March 31, 2013 of THE TRAVELERS INDEMNITY COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

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 06-0566050 TPC UK. Investments LLC DE.... The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC.........c.coevereureencn.
3548...... The Travelers Companies, Inc... 06-0303275 | ... . | The Phoenix Insurance Company. ... |CT. The Travelers Indemnity Company.. ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 58-6020487 The Travelers Indemnity Company of America....... CT The Phoenix Insurance Company.............ccce...... ...100.000 | The Travelers Companies, InC..........cccccevrrreennen.
3548...... The Travelers Companies, Inc 06-0336212 | ..o | oo [ The Travelers Indemnity Company of Connecticut.. | CT The Phoenix Insurance Company.............ccceeune. ...100.000 | The Travelers Compani€s, INC..........ccccovvvvrris | cerrrrernnnns
3548...... The Travelers Companies, Inc......... 25674...... 362719165 | ..vvvrerrrein | e [ Travelers Property Casualty Company of America.. |CT............ [D1S S The Phoenix Insurance Company...............c.ce.... O/BIM.......ccoen.. ...100.000 | The Travelers Companies, INC.........cccovvverrreis | corrrrrennnns
Travelers Property Casualty Company of
3548...... The Travelers Companies, Inc......... 00000...... 13-2743602 | ovovvvreerrienes [ eoverrrinireiieiens [ e American Marine Management Services, Inc.......... NY.oies OTH...overnee. America O/B...ooeevrreierene | e 47.500 | The Travelers Companies, INC.........cocvverrevrenn. 0112.....
3548...... The Travelers Companies, Inc......... 00000...... 30-0510298 | ....oovenrrrerens [ eorerierineirernes e American Marine Claims & Adjusting Services, Inc. |NY............ OTH....ccocone. American Marine Management Services, Inc...... OB ...100.000 | The Travelers Companies, INC...........cocevvrereninnee 01183.....
3548...... The Travelers Companies, Inc......... 00000...... 06-1501229 | ..o | e [ Constitution State Services LLC...........ccccovvivinenee DE......c.... [DXS S The Phoenix Insurance Company..............cc.een.. OM..cooviiininns ...100.000 | The Travelers Companies, INC...........coerevrenens [ rvvrerrenns
3548...... The Travelers Companies, Inc......... 00000...... 06-0303275 | ..o | e [ Phoenix UK Investments LLC...........ccccoeveunivirennee DE......c.... [D1S S The Phoenix Insurance Company..............cc.ce.... OM..ooviiininns ...100.000 | The Travelers Companies, INC...........coovrevrenens | revrernenns
3548...... The Travelers Companies, Inc 04-3175569 The Premier Insurance Company of Massachusetts| MA............ The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC..........ccccovvvreennnen.
3548...... The Travelers Companies, Inc... 35-1838077 |... . | TravCo Insurance Company. The Travelers Indemnity Company.. ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 20-4403403 TINDY Foreign, INCe...c.cuvvvreinriieincnsieeseeiens “ The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC........ccocvvvrrevrennn.
3548...... The Travelers Companies, Inc 95-3634110 Travelers Commercial Casualty Company.............. CT The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC.........cccecvrrevrenn.
3548...... The Travelers Companies, Inc... 62-1657094 | ... . | Travelers Distribution Alliance, Inc The Travelers Indemnity Company.. ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 06-0566050 Travelers TLD, LLC The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC.........c.covrereurenn.
3548...... The Travelers Companies, Inc 06-0566050 | .....covrevrrerens | verrerrerenrereens e Tiercel, LLC The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC.........cocvvreurenes | crverernenns
3548...... The Travelers Companies, Inc 06-0566050 | .....coovevevereres [ ererereieieieiees [ ereeeeieee e Redstart, LLC Tiercel, LLC ...100.000 | The Travelers Companies, INC..........cccevvrerrrries | cerrrrerenns
The Travelers Home and Marine Insurance
3548...... The Travelers Companies, Inc......... 27998...... 35-1838079 | .oovvvevevereiees [ e [ Company The Travelers Indemnity Company. O/BIM........cc..... ...100.000 | The Travelers Compani€s, INC.........cccccovrrvvriries | cerrirrinnns
3548...... The Travelers Companies, Inc......... 41262...... 76-0002592 | ....cvvveevrrere | e [ The Travelers Lloyds Insurance Company.............. The Travelers Indemnity Company. OMIA........ou.... ...100.000 | The Travelers Companies, INC..........c.ccveveverieis | corvrrrennns
3548...... The Travelers Companies, Inc......... 00000...... 06-0566050 | .......cvoevrreree | corerrererieirnns [, Travelers Marine, LLC..........cc.cccovvverreveverreriinnnas The Travelers Indemnity Company..................... O/BM.......... ...100.000 | The Travelers Companies, INC............ccccccvvrviers | corrrrrennns
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.
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.
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Statement for March 31, 2013 of THE TRAVELERS INDEMNITY COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

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) *
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.
0112. Ownership due to Travelers Property Casualty Company of America's participation interest as a subscriber in the American Hull Insurance Syndicate
0113. Ownership due to Travelers Property Casualty Company of America's participation interest as a subscriber in the American Hull Insurance Syndicate




Statement for March 31, 2013 of THE TRAVELERS INDEMNITY 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

34,257,191 | oo (5,403,495)
W AVT2TABT | (6,682,382)

1,841,095 | .. 3,645,165
10,634,255 4,588,052
....59,992,207

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril

. Mortgage guaranty
. Ocean marine . ..2,315,593 1,683,217 | ...
. Inland marine........ ..2,926,782 ..(1,996,729)| ....

N
SO UTA WN

. Financial guaranty.
11.1. Medical professional liability - occurrence
11.2. Medical professional liability - claims-made. .
12. Earthquake........c.coevevereevereresseiennns 11,653,227
13. Group accident and health...
14. Credit accident and health....
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-occurrence..
17.2 Other liability-claims made...
17.3 Excess workers' compensation ...83,397
18.1 Products liability-occurrence..... .2,165,422 | ..
18.2 Products liability-claims made...... ..(45,014)| ..
19.1, 19.2 Private passenger auto liability ..7,876,108
19.3, 19.4 Commercial auto liability...... 35,047,747
21. Auto physical damage..........coevieueiiiiieiice et ....12,372,327

. Aircraft (all perils)

108,737
92,933,612
65,322,212
..3,674,706

. International..
30, WAITANEY. ...t
31. Reinsurance-nonproportional assumed Property............coevveeereereereeneeenees
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business.
35, TOAIS... .t aes

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

PART 2 - DIRECT PREMIUMS WRITTEN

3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
....................................... 30,327,642 ...31,832,179
. Allied lines.... 36,698,335 ....38,774,699
. Farmowners MUItPIE PEFil..........cruririeriercecreecere e steeseeesreees | oeeeeiese e eeenes 8,836,008 | ...ovvrrrrrrrrrrriereereeenn 8,836,008 | e 8,491,180

. Homeowners multiple peril...

1

2

3

4 ....8,316,180
5. Commercial multiple peril.

6

8

9

..65,680,448

. Mortgage guaranty.
. OCEAN MAMNE.......ocouiveivieiecieieetee ettt ettt sees , 6T | e (66,145)
. Inland marine........ . ..2,165,890
10. Financial guaranty..........ccccoeereeeeeneeneunes

11.1 Medical professional liability - occurrence....
11.2 Medical professional liability - claims made..
12. Earthquake.........ccoeovvvveerercrcieicenns
13. Group accident and health..............cccceviveieicirieeeecs s
14. Credit accident and health..............cocorrrinnrn e
15. Other accident and health
16. Workers' compensation.... ,898, 111,898, 111,311,748
17.1 Other liability-0CCUITENCE. ...t 72,600,414
17.2 Other liability-Claims Made..........ccccoevrrrerieeseieeeeeie s | everssensessssssssssessssseneener By 808,249 | e 468,249 | 4,064,521
17.3 Excess workers' compensation , 270, ..68,278
..... ,753, 2,758, ..2,569,986

. International..
30, WAITANEY ..ottt et bbbt aens
31. Reinsurance-nonproportional assumed property
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of bUSINESS...........cccccevveeviiccreeiee e

3B, TOMAIS.....cvveeiriieeicitete et

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

coooo




Statement for March 31,

201360 THE TRAVELERS INDEMNITY COMPANY

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

1419

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 2013 2013 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 2013 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. 2010 + Priof.....c.. | coocveerenaae 2,406,530 | ................ 3,104,596 | ................ 5511126 | cooevreisernae 174,334 | o 14,902 | .o 189,237 ....2,301,542 .. 12,778 1(99,539) | oo (30,193)
2. 20M s [ 489,117 | oo 657,299 | i, 1,146,416 | cooovvocverrcina 83,601 | oo 4873 | oo 88,475 | oo 455,281 | oo 8,538 | oo 584,796 | i 1,048,614 | o 49,765 | oo, (I KOK) ] - (9,327)
3. Subtotals
2011 + Priof........ | ceovvevrenene 2,895,647 | ..............3,761,895 | ............... 6,657,542 | ooovrerrrran 257,936 | cooovvereenn. 19,776 | e 277,711 ....2,756,823 119,112 [RETX KK — (39,520)
4, 2012uees | e 659,929 | ................1,183,400 | ................ 1,843,329 | oo 241,371 | oo 46,507 | oo 287,878 | oo 574,262 | oo 32,695 | coovereeen 954,340 | e 1,561,296 | oo 155,704 | oo (R RET) ) I — 5,845
5. Subtotals
2012 + Priof........ | cecoerverennans 3,555,576 | .....cc........4,945205 | ................ 8,500,871 | ovirerrraa 499,307 | oo 66,282 | .o 565,589 ....54,010
6. 2013, [ .0 S [ 4.0 ST IS .0 T D0, S [ 160,249 | ..oovvrernns 160,249 |....ccoo.eee. D0, S I 129,357 | ..................406,927 | ...................536,284 |............... XXX oorierens [ errerieiiinines )0, T P XXX
7. TotalS..eeeeeene | ervererin. 3,555,576 | ..ooveevenrn 4,945,205 | .. 8,500,871 | oo 499,307 | cooevverereenne 226,531 | .oovevrrerrenn. 725,838 | .ooovveererrans 3,331,084 | oo, 183,367 | .ovveerrnnn4,923,440 | ...............8,437,891 | oo 274,815 | oovvevrererans (RIULSTEE0) ) (33,675)
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 | ...cccovcvene 7,119,286
L PR 77 %20 oo (6.2)% | 3. oo (0.4)%

Col. 13, Line 7

Line 8

Ao (0.5)%




statementfor March 31, 2013of THE TRAVELERS INDEMNITY COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

Explanation:
1.

2.
3.
4

Bar Code:

* 2 5 6 58 2 01349000001 *

* 2 5 6 58 2 01336500001 *

Q15

Response

NO

YES

NO

YES




statementfor March 31, 2013of THE TRAVELERS INDEMNITY 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, OtNBI @SSELS.......ooevreveiereeiieiesese et s st s s st ss st sss st s e s s sss s ssessassassnssessans 39,690,941 | .ooveoeeeeeerei (010 39,690,941 ...42,715,002
2505. Service contract receivable... o . ...18,363,818 20,633,200
2506. State surcharges receivable ....10,998,465
2507. Amounts receivable under high deductible POIICIES...........ccceericreieiierieeeeee e | v 9,817,583 | ................. 1,345,198 | .o 8,472,386 ....15,072,007
2508. Due from unaffiliated companies...........c.ccoe..... ol T ATT926 | 0 | i 7,177,926
2509. Other assets tri-party/tax credit bonds.. . 4,100,745
2510. Ceded depoSit @SSEL..........ccciveieeieiciree e sessssssesesssssessssssessesssssssnnes | evesseesesssseneer i 20000 | w0 | 24,000
2511. Performance guarantees reCeIVabIE............ccvwererrurrinienrireereiecnrireieenensesesssesssesssssesssnssesnnss | snessessnsssesssssensees 804 | wvrrreernrenenesnennineenn0 | e 1,804
2512. Miscellaneous ledger balances..... JOT I 52,845,007 | .............52,845,007 | .cocovvirerrierrienn 0
2513. Other assets nonadmitted..............ccccoevneeee. | ...164,609,661 | .............764,609,661 | ......ocvovvrrrrrerernne. 0f..
2514. Assumed reinsurance receivable and payable. s [C O RO L) | - (RS (40,016) | ... ....(9,257)
2597. Summary of remaining Write-ins for LN 25..........c.oovcuiuiieriieieieiscttese sttt 908,029,841 | ............. 818,799,866 | ............... 89,229974 | ............. 110,230,413
Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2504. Federal eXCiSe taX-reINSUIANCE CONMTACES..........euiurrieireieiirieiseie ettt ss bttt esses st st sebnsens | sesesestessessstessesesnsessessnsned 6,538 | oo 92,025
2505. Other liabilities..........cccoevererrerrereriennnes ..3,982 ... .3,982
2506. Undistributed salaries o ...(84,101)] ... ...12,320
2507. Retroactive reinSUranCe rESEIVE CEARM..........coouiiiiiiriteiceeise ettt ea b s et s et et ae b b ss et s s s s s st santens | srebessebessssesessnnnsesans (27,189,056) | ..vovvvvevrereiierrans (27,637,898)
2597. Summary of remaining WrtE-INS fOr LINE 25...........c.ccoouiiiiiieiiieiiieitie ettt et es sttt sssse s st eaesssaesesnsebensssessssns | srersssesessnsesesssnssasaes (27,262,637) | ..o (27,529,571)
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
1404. Fines and penalties of requlatory QUNOMLIES..........c.cc.cueieieieiriccse st ses | ersbessessessssenans (84,142) (989,902)
1405. Retroactive reinsurance gain/loss................ ....(126,364) | .. ..3,745,768
1497. Summary of remaining write-ins for Line 14 ......2,155,865
Additional Write-ins for Schedule T:
1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Active Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. Status to Date to Date to Date to Date to Date to Date

58004.
58005.
58006.

58007. Australia...
58008. Germany

58009. Bahama Islands...
58010.
58011. . .
58012. . .107,881
58013. . . .

58014.
58015.
58016.
58017.
58018.
58019.
58020.
58021.
58022.
58023.
58024.
58025.
58026.
58027. Dominican Republic.
58028. Malaysia

58029. Vietnam....

58030.
58031.
58032.
58033.
58034.
58035. Korea, Republic of
58036. United Arab Emirates...
58037. Philippines...

58038.
58039.
58040.
58041.
58042.
58043.
58044.
58045.
58046.
58047.
58048.
58049.
58050.
58051. Netherlands Antilles.
58052. Maldives...

SRR =E=E=R=E-R-R-RoR-R-R-N-N-N-N-N-N-NoNoN-RoR-lolcloef NN -N-N-R-N-N-N-N=N-=)

58053.
58054.
58055.
58997. Summary of remaining write-
ins for Line 58 from overflow....... | ..... ) .0 S 302,994 | .o 1,040,623 | ..o 136,827 | oo 85,601 | coovvrriererins 338,871 | oo 306,639
58999 Totals (Line 58001 thru 58003 +
Line 58998) (Line 58 above)....... | ..... ) .0, S [ 517,340 | oo 1,312,088 | ...cooveeranns (947,076) | ..ocvovrvrann 106,170 | covvevrene. 1,660,595 | .......cco....... 2,345,403

Q16




statementfor March 31, 2013of THE TRAVELERS INDEMNITY COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YEAI..........cviuiiieieicieie sttt s s essaes | sentessessssessesssensesaens 192,079,338 | coovvvrererieieiiinis 197,891,541
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. .........cviiiueiieicicieie ettt
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 cUrrent YEar's dEPIECIALION. ...........cccvieveirieete ettt bbb s e s b st et es s s s st sennsesanas | asetesssssessssnsetensnsesssnes 1,691,602 | oo 6,757,150
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-546-T-8)........ccccerrererirnieierieisssnessissienessssessesesss | sessesssssssesesssssssennes 190,387,736 | c.ovvvvrereirrerieiriiinens 192,079,338
10.  Deduct total NONAAMItEEd AMOUNES............cciiueiecicieieiccec ettt bbbt b bbb as st ens | stebsessssessessssssssssesses st enses s sntenas 0 | e 0
11. Statement value at end of current period (Line 9 minUS LiNE 10)........c.cccciiiieiieiiiiicieiisieieseiesecevesesseaesssssesssseressssssessnssees | sessesesssessssssesessnsenes 190,387,736 | oo 192,079,338
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHIOT YEAN...........cvcviveieieiesieeseeseeetenes | eveesieissiese s sese s ssssssenee 0 | e 31,960,706
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.. | covoornreiriniinmnsssiisnssssisesnees 0 | s 0
12, TOtal VAIUGHON GIIOWANCE. ........cvuivieeiiiiieieie ittt st b s bbb st es s b et enns | stessessssessessessessnses et et st es et st anae 0 | e 0
13, SUDLOAl (LINE 11 PIUS LINE 12)...euieererieeiecieiiecis et issesss sttt sttt ettt s st ensnnssnsses | sessessssssssssssasssnssessassanssnsssssassanes 0 | e 0
14, Deduct total NONAAMILEEA MOUNES..........coiuiiieiieicieie ettt s st enbensesns | sbessesntensessesessnse sttt es st anae 0 | e e 0
15. Statement value at end of current period (Ling 13 MiINUS LINE 14)........ouiiriarnreisiinissessesssesessesssssssssssssssesssssssssssssensssssesses | ssssessssssssssssasssssssssesssssssssessasssnes 0 | e 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBEr 31 Of PHIOF YEAI...........coiuiveieicieiee et | sessesssssssessesessensesaees 755,784,373 | oo 731,237,846
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 () 18,492,874
2.2 Additional investment made after @CQUISIION............ccvvvevervicvieeei ettt s b s s sssssnes | sbessessssnssssessesssensenes 38,152,175 | o 137,408,491
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 iNCTEASE (AECIBASE).........cuuevriiireiieieiiteie ettt bbb s s bbb b s s saesnans | sressnsassesssssnsessessstensenas 1,237,041 | oo (3,328,669)
6. Total gain (I0SS) ON AISPOSAIS.........vererreriiririiesiseie ettt s sttt n s s s ssessensns | eessssssssessassnsnssestensnssnssessnes 980 | o (165,334)
7. Deduct amounts received on disposals............. 25,753,033 ...119,610,981
8. Deduct amortization of premium and dEPrECIALION.............cc.cveveivieiieeiieceee ettt sssnans | sressesasssssssessssssesesnsnes 343,229 ...1,582,655
9. Total foreign exchange change in book/adjusted carrying value....... TATAB) | oo, (162,708)
10. Deduct current year's other than temporary impairment FECOGNIZEM............veuiurirrieiririreerisee s ssiees | stessesssssssssssessssssssseesessnsessessnsases 0 6,504,490
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..769,003,562 ...155,784,373
12. Deduct total nonadmitted @amOUNtS..........ccccvveecieiieniiee e vl e ..209,089,200 | .. ...177,350,934
13. Statement value at end of current period (LiNg 11 MINUS LINE 12)......cuiieiiiiiieieiiciiisieisissieseisssssiessssssssssessesssssnsesssssssessessns | sressesssssssassessssssasses 559,914,362 | .ooverieiieieiinis 578,433,439
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 16,326,635,441 | ...covvevvvrrerrnes 16,294,126,232
2. Cost of bonds and StOCKS ACQUIMEA...........cccviiveiiriieiieier ettt et ae bbbt s et s st ebessnaesens | sessebesssssesssesesssssaas 445791715 | v 2,561,394,815
3. ACCIUAL OF QISCOUNL. ..ottt ettt ettt sttt s e s st st s et es s see st ssastassnssesssssntasensesesassnassansstnsnsnanssnantass | sstesssssnsssssstesnsnensees 3,518,149 | .ooveceen 19,603,813
4. Unrealized valuation iNCrEASE (AECIBASE).........cceuriveriereriiiereise ettt bbb bbb bbb s st ssebesessnaesas | oevebsssetesssesesssansesans 116,166,356 | ....ococveverrererirernnns 159,745,772
5. Total gain (I0SS) ON GISPOSAS..........ccvuveirieiiiteiie ettt ettt b s bnsesans | sbessessessssassessessntensenas 15,319,216 | oo 34,375,514
6. Deduct consideration for bonds and StoCks dISPOSEA OF.........c.ccvcviiiiriiiiiice et sssaess | sessesesssesessssesessaeens 631,660,700 | ..ocvevrrererricrinne 2,661,493,048
7. Deduct amortization Of PrEMIUML.........c.ciueireicicisie ettt bbbt bbb ss st ensens | sbensessessnssssessessntensenas 18,378,613 | oo 76,735,614
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE. ...........cccovvvveieieeeieceeese ettt sssssssessess | essssssessssssesssnsessesesssssns (A <72 | 26,629
9. Deduct current year's other than temporary impairment FECOGNIZEM............ccueuiueireiciirieese ettt eseaens | cressessesssssss s s snsessessnsenes 364,489 | oo 4,408,673
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........c.ccovvvrierereererereiseseseissesesssssesens | cvevessessesesssinenns 16,257,019,944 | ..o 16,326,635,441
11, Deduct total NONAdMIttEd @MOUNES..........cccuiveireiciiieie ettt ssnaes | ctsssassessessssessesssssnaessns 4,331,852 | o 34,720,032
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......c.cveiiuiiueieiciiisieiesisces sttt stesssssssssssessssssensssns | seevessnsessessssnens 16,252,688,092 | ......ccovevvirennnns 16,291,915,409




Statement for March 31, 2013 of THE TRAVELERS INDEMNITY COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

20IsO

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

ClASS 1 (B)-vvrrrerrsrseressseessssesessssesssessssssesss st sss st sssss st sssns s sssssenns | seeessssesessnnees 10,898,078,754 | .....oooovevrennae. 17,549,331,752 | coovvvrvveis 17,376,489,727 | ..oovvverervrcrennns 42,369,053 | ..covvvrnrreennne 11,113,289,831 | ..o (1 R (U 10,898,078,754
2. ClASS 2 () vvrruuereerreersrreresieesises s st | setesi e nenes 1,655,830,080 | ....oovveermrrriireenns 54,438,511 | oo 47,715,492 | oo (63,709,043) | ...ovvvrrrrirnns 1,598,844,057 | ...oocvvvrrrrircreiiseeriieseiinns (1 RN LU O 1,655,830,080
BT 0= I - OSSP STPURTTY OO 426,453,502 | ...ooovvvvreeeireininene 20,540,608 |...cooevrverrrerririnns 17,608,994 | .....ooovvirene (21,949,463) | ...oovvovererrrrnenns 407,435,652 | ..o (0 RSN [0 426,453,502
A, CIASS 4 (B).rrurverrmeeesreeressreeesseeeessssess s ss s ses st st ss s et ettt | sesineestnensst e 201,770,231 | .o 13,752,080 | ovveorrreerrreirnnes 17,127,440 | ..o (2,194,219) | cooovevrerrrrrernnees 196,200,652 | ...vooooveermerrerreeesnneresneeens (O OO (U IO 201,770,231
B, ClASS 5 () eersuvrreruueressneressseesessesessseesss st sss et sees sttt nss et | sesesensent st 25,080,196 | ..ooooveeerererneeernnenesiseeeenns 1 2,898,809 | ..oooorrvireriiineenns 7,819,815 | oo 29,981,202 | ..oovvvevrerirreerineenesseeeeeans (1 TN (U TN 25,060,196
B, ClASS B (8).rvruuurreeeuerrermerisiresieesesieesis et st | e e 5,627,608 | .....oocriviiririisciniennienns [\ R 60,864 | ...ooovrreirriieinns 22,797,046 |...coooovininiriinicnns 28,363,790 | ..o [0 PR (O 5,627,608
7. TOMIBONGAS.....coveveiieeicsee ettt ....13,212,820,372 17,461,901,327 | .oovvvveeriienns (14,866,811) 13,374, 115,184 | oo (0 PR RRRPRI B SRR 13,212,820,372

PREFERRED STOCK
8. ClASS Tmuveeueeeireeiseesi sttt | eenbs b 845,312 | ..o (1 RN (U [CEH0LT5) ) R 837,246 | ..o (O RN (U O 645,312
0. ClASS 2.ttt | seestent st s tanes 37,895,489 | ..oovvieerireen 900,000 | .o 325,750 | oo 755,278 | oo 39,225,017 | oo (0 RN (0] 37,895,489
10, CIASS B..ouviveerreerseeesieeessseeeesssseesss st sss st sss st nnnns | eeesstenesss st 19,956,587 | .veeermererrerernneresenreesinneees (O (U 661,586 | ...vveorerrerereennnne 20,618,173 | eoorveerreeerreeeeneeeeessseeeenns (O (U O 19,956,587
T1. ClASS 4ottt bbbt | e s 460,000 | ..ovooreeeereeeieeneeerereenes (1 O (U (460,000) | ovvvvveeererreererieeenenerereseens LU OO (1 OO (U O 460,000
12. Class 5
13, ClASS Buvvvevvvenrrrireresieesis sttt | e s 240,586 | ..o 0 | oo (O I (201,586) | .cvvvvevrreerernnerssriienen 39,000 | ooocrrernnririre s (0 PR (O 240,586
14, Total Preferred SIOCK. ... ...ttt ssesssnssesss | sessssssssssssssssssssnes 59,197,974 | .o 900,000 | .o 325,750 | .o 47,211 | 60,519,435 | .o [0 O 0 | 59,197,974
15.  Total Bonds and Preferred StOCK...........c.uuruerrreernneresinreennneseseseeessssesssssseessnes | seeessssseessnnees 13,272,018,346 | ......ccccvveennne. 17,638,962,951 | ..ocoovrrrevrnne 17,462,227,077 | ..ooovvvvverenrrirnn (14,119,600) | .cvvevvevreerrnne 13,434,634,620 | ....oooooevverrerreeneeeeiereeiied (1 PO (U 13,272,018,346

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC1§............ 0; NAIC2S....... 0; NAIC3S.... 0; NAIC4S.... 0; NAIC5S....... 0; NAIC6S............ 0.




statement for March 31, 20130 1THE TRAVELERS INDEMNITY 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.......c e | s 808,558,912 |......cc........ XXX ovoeveireinveeneenne | cvveneeeneinseenenees 808,586,230 | ....ccevrverereiireieieene 21,035 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAI........c.vuiuriieieieieiee ettt essnss | sestessessssessesnsssessens 471,625,468 | ..oovovveerceieien 67,483,745
2. Cost of Short-term iNVESIMENS ACGUITET..........cvvvurviiireieicteie ettt bbbt snsns | stessesassessesesssnsans 17,193,948,813 | oo 65,643,949,848
3. ACCTUAL OF BISCOUNL........oociiiiii bbb | ek e 3,290 | oo 7,210
4. Unrealized valuation iNCrEASE (ABCTEASE)..........rvuwuururrereereeereeeeseeseeeeeeeessseesessesssessessessessessessessesssessessessaesssssessessassessessessans | stesssssssssessassnsssesssssssessessasens 165 | o (165)
5. Total gain (I0SS) ON QISPOSAIS.........c.ccevevieeiiiieisiete ettt ettt a bbb s st bbb b st b s aebe s s sebessnsebenas | suebessssesessssetesesses et st e bnseb et s aeee 0 | o 0
6. Deduct consideration received 0N AISPOSAS............cccvueuiviieeiriiiiiiteieicteis ettt bbbttt es s ssanas | sbessesssesseseesnans 16,857,004,451 | .ooovvverierend 65,239,793,525
7. Deduct amortization Of PIEMIUM...........c.ceiiieiricte ettt bbb bbb bbb bbbt et s st s s st essssesenans | saebesessssesssssesessesessssnaebanes 14,373 | oo 21,645
8. Total foreign exchange change in book/adjusted CarTyiNG VAIUE...........c.cuueierurirrieeireiieiseeeere ettt stsssseessstestsssens | sessessssssssesssstassssssessesssessessassanes (0 U 0
9. Deduct current year's other than temporary impairment FECOGNIZEM............vu et sesees | sressesssssssssssssssssssnsssssssnsssssssssases {0 U 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........ccccecviurieriirririieieiseiesesseiessssenes | srevesisssssesesssssseses 808,558,912 | ..o 471,625,468
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)...cuuiuiieiiiiieieicisisieicissiesessssssiessssssssssessesssssnsessssnsessesns | sressesssssssassesssssssasses 808,558,912 | .ovoverieriereiinis 471,625,468

QSI103




statement for March 31, 20130 1THE TRAVELERS INDEMNITY COMPANY

10.

1.

3.1

3.2

33
41

42

43

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 reCeIVEA) 0N AUAIIONS. ............ovururrireierieieiresiseie et s st s8Rt
Unrealized valuation INCIEASE (ABCTEASE).........cvuiuiuireiseiiieiseiettiesse ettt s st s bt b s s s8££ s bbb s s Rttt s et
Total gain (loss) on termination reCogNIZEd..........ov.reveererrerernerneereereereeeeeere ol - B MR ettt s et s et sennaes
Considerations received (paid) on terminations...........cccoveeerenesieieninnnns NONE ..............................................................................
AAMOTHZALION. ...ttt e85 e85 R84 8 £ R AR R R AR
Adjustment to the book/adjusted carrying value 0f REAGE IEM..........ciii ettt ents
Total foreign exchange change in book/adjUSted CAMTYING VAIUE.............ceiuiurereiiceeere ettt sttt f bbbt s s
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =548+ 7 4 8)..cuiieiiieiieerisie sttt
DEAUCE NONAAMITEA BSSELS........urerrerrirciriirei etk

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, December 31, prior Year (LINE B, PHOM YEAI)..........vwrerrurrrrrereeisinssssesessessssssessessssssssssssessssssssesssssssssessssssssessesssssssessesssssnssessessssens
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)...........cceeueieieienieenesseess e
Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..........c..cccccveverennae 0
3.12 Section 1, Column 15, PriOr YEAI.........oveveeierrieireireiesieieseisssesseesssenees 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus............cccccovveveveenenne. (7,241,647)
3.14 Section 1, Column 18, PriOr YT .........ceurereereeeereeeneireieeseeiseieesneesenn 414,840 (7,656,487) (7,656,487)
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..........c..cccevvevevrinne 0
3.22 Section 1, Column 17, PriOr YEAr..........cceveveveerieeieiserese e sinans 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..........c.ccccvvereinne (7,241,647)
3.24 Section 1, Column 19, PriOr YEA..........ccevevereerieereisereiesee e esisens 414,840 (7,656,487) (7,656,487)
SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....cuvveieciiiieieiiteiie ettt bbb bbb s 140k s 214 b bbb s bbbt b s bbbt ns bt
Cumulative variation margin on terminated contracts during the Year...........cc.coceevvernersinrnnsnisnessennenns (5,011,730)
Less:
4.21 Amount used to adjust basis of hedged item 0
4.22  Amount recognized (5,011,730) (5,011,730)

SUDLOAL (LINE 4.1 MINUS LINE 4.2)....... ettt asees e ese sttt ss s ss s8££ 8 2888288582 E 42 e n bttt

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

5.1  Total gain (loss) recognized for terminations in prior year.............cccoceveeuviveieinnne
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PrIOK YEAT.........c.cveeiiriieecie s
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2) ...ttt sttt st

Deduct nonadmitted assets

Qsi04
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Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QSI05, QSI06



statementfor March 31, 2013of THE TRAVELERS INDEMNITY 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. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccoeveuvivieiniecnesieessesens 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, SECHON 1, COIUMN B........ooiiiiiiiiiiii bbb 0
LT = ST Tor 1o TR O (¥4 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 (7,241,647)
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 (7,241,647)
10, Part D, SECHON 1, COIUMN 8.ttt ettt et et ettt et ettt ettt e et et st eses s eseseseseseseseseseseeeeeeeesetetesesetesesesesesesasasasasanasanas 0
11, Part D, SECHON 1, COIUMN ...ttt et sttt s s bttt bbbt s e sss st s sttt s e banes (7,241,647)
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, COUMN 21.......uiiiiiii bbbt 0
14, Part B, SECHON 1, COIUMN 20.........c.oviueieieiieesieeieisete ettt tes st a sttt s e ss et s bbbt s bt se et st st s st nen (13,090,000)
15, Part D, SECHON 1, COIUMN 1.ttt bbbt bbb st s bbb (13,090,000)
16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).......uiuiireiiereriieiseiissisisissstssssetsesss s ssessssssss et ess s ssess sttt s8££ s8Rttt 0

QsSl107
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Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE
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Statement for March 31, 2013 of THE TRAVELERS INDEMNITY COMPANY

SCHEDULE BA - PART 2

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

€030

1 2 Location 5 6 7 8 9 10 12 13
3 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 Additional of
Identification Description City General Partner nation Acquired Strategy Acquisition Acquisition Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
American Securities Partners IlI, L.P New York American Securities Partners. 08/22/2001.... 3 0 7418 0 866,661 11
Blackstone Capital Partners VI L.P New York Blackstone Group 06/30/2010.... 3 0 568,887 0 15,516,661 0.1
Blackstone Communication Partners |, L.P. New York . | Blackstone Group. 08/29/2000.... 3 0 3,008 0 182,002 0.1
Brockway Moran & Partners Fund I, L.P. Boca Raton . | Brockway Moran & Partners, Inc 01/16/2002.... 3 0 4,339 0 406,922 15
Charles River Partnership XI, LP. Waltham Charles River Ventures. 02/12/2001.... 1 0 5,266 0 10,509 0.2
Cortec Group Fund IV, L.P. New York . | Cortec Group 04/20/2006.... 3 0 25,354 0 1,901,041 3.7
Fox Paine Capital Fund I, L.P Foster City. . | Fox Paine & Company. 07/10/2000.... 3 0 15,928 0 3,965,170 13
JLL Partners Fund IV, L.P New York Joseph Littlejohn & Levy. 06/29/2001.... 3 0 198,836 0 307,212 15
Kelso Investment Associates VIII, L.P. New York . | Kelso & Company. 06/21/2007.... 3 0 307,977 0 7,397,549 0.5
Shasta Ventures II, L.P Palo Alto. . | Shasta Venture: 10/25/2007.... 1 0 375,000 0 1,125,000 28
SKM Equity Fund IIl, L.P Stamford Saunders Karp & Megrue 02/01/2000.... 3 0 3,925 0 89,046 0.7
Thomas H. Lee Equity Fund V, L.P. Boston .. | Thomas H. Lee Partners 08/15/2000.... 3 0 5,118 0 364,709 0.3
Trident V, L.P Greenwich . | Stone Point Capital LLC 09/22/2010.... 3 0 1,183,991 0 10,893,639 1.0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 2,705,047 0 43,026,121 | .. XXX.ooooerere
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
HighBrook Income Property Fund, LP New York . | HighBrook 10/11/2012.... 0 0 37,991 0 3,517,449 2.2
Prime Finance Partners |Il, LP. San Francisco Prime Finance Partners 10/17/2012.... 0 0 2,044,341 0 10,329,000 29
Sterling American Property VV L.P New York . | Sterling Capital Partners. 01/01/2010.... 0 0 93,166 0 5,436,871 3.1
Thayer-Wardman Park Investors LLC Washington..........ccccreerreemneeernnees . | Thayer Capital Partners 01/01/2010.... 0 0 87,200 0 0 40.0
Tishman Speyer Brazil Fund Ill, L.P New York Tishman Speyer. 11/02/2012.... 0 0 365,743 0 11,855,807 4.1
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 0 2,628,441 0 31,139,127 | .. XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
American Securities Opportunities Fund, L.P New York American Securities Partners 12/31/2000.... 0 0 12,906 0 762,665 32
Riverwood Capital Partners L.P. Menlo Park . | Riverwood Capital Managment 06/29/2010.... 0 0 829,876 0 4,888,310 32
Yorktown Energy Partners IV, L.P New York . | Yorktown Partners. 03/08/2000.... 0 0 (113,497) 0 537,848 14
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 0 729,285 0 6,188,823 | ... XXX.ocovereee
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
| Tiercel, LLC. | Wilmington | Travelers Indemnity Company. 11/19/2012.... 0 29,982,050 16,617,950
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated 29,982,050 16,617,950
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Stratford Capital Fund Il LP. Peabody. Stratford Capital Group 12/23/2010.... 0 0 574,438 0 1,337,103 11.6
Stratford Capital Fund VII, LP Peabody. Stratford Capital Group. 07/03/2012.... 0 0 1,255,379 0 6,143,689 11.3
WNC Inst Tax Credit Fund 34, LP Various WNC 05/05/2011.... 0 0 277,536 0 237,848 4.0
3199999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 0 2,107,353 0 7,718,640 | .. XXX...........
3999999. Subtotal - Unaffiliated 0 8,170,125 0 88,072,710 [ ... XXX.coooonnne
4099999. Subtotal - Affiliated 0 29,982,050 0 16,617,950 | ... XXX.oovooenes
4199999. Totals. 0 38,152,175 0 104,690,660 |...XXX...........
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Statement for March 31, 2013 of THE TRAVELERS INDEMNITY COMPANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) BJ/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Watershed Capital Partners, L.P. | San Francisco | CA.. | Distribution. 08/02/2005 | 01/31/2013 58,926 0 0 0 0 0 0 58,926 58,926 0 0 0 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 58,926 0 0 0 0 0 0 58,926 58,926 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Blackstone Communication Partners |, L.P New York. NY... | Distribution 08/29/2000 {02/26/2013 181,995 0 0 0 0 0 0 v 181,995 0 0 0 0
Blum Strategic Partners II, L.P San Francisco CA... | Distribution 07/18/2001 | 03/15/2013 101,591 0 0 0 0 0 0 .101,591 0 0 0 0
Citi-Europe Co-Invest, L.P. New York. NY... | Distribution 08/31/2001 | 01/14/2013 707,954 0 0 0 0 0 0 ..707,954 0 0 0 0
Cortec Group Fund IV, L.P. New York. NY... | Distribution 04/20/2006 | 01/10/2013 77,221 0 0 0 0 0 0 77,221 0 0 0 0
Focus Ventures II, L.P., a Delaware Limited
Partnership Palo AlO......ccoeveeineineinne CA... | Distribution 05/25/2000 {01/25/2013 56,953 0 0 0 0 0 0 56,953 0 0 0 0
Highbridge Capital Corporation...............c.ccocuereienenees Grand Cayman................. CYM | Distribution 12/11/1995 |02/06/2013 424,380 0 0 0 0 0 0 e 824,380 0 0 0 0
Kelso Investment Associates VIII, L.P. New York. NY... | Distribution 06/21/2007 |03/29/2013 | .......... 1,317,145 0 0 0 0 0 0| 1,317,145 | 1,317,145 0 0 0 0
Madison Dearborn Capital Partners IV, L.P Chicago. IL..... Distribution 04/02/2001 | 02/25/2013 125,835 0 0 0 0 0 0 veeenn 125,835 0 0 0 0
Menlo Ventures IX, L.P. Menlo Park CA... | Distribution 01/03/2001 | 01/25/2013 74,314 0 0 0 0 0 0 74,314 74,314 0 0 0 0
0Z Asia Domestic Partners, L.P New York. NY... | Distribution 03/01/2006 | 01/18/2013 1,320 0 0 0 0 0 0 1,320 1,320 0 0 0 0
Pacven Walden Ventures V, L.P., a Cayman Islands
limited partnership San Francisco................... CA... | Distribution 06/27/2001 | 01/30/2013 28,120 0 0 0 0 0 0 28,120 28,120 0 0 0 0
Providence Equity Partners IV L.P Providence RI..... Distribution 11/27/2000 | 03/05/2013 24,365 0 0 0 0 0 0 24,365 24,365 0 0 0 0
Redpoint Ventures II, L.P Menlo Park. CA... | Distribution 11/07/2000 | 03/29/2013 55,538 0 0 0 0 0 0 55,538 55,538 0 0 0 0
RRE Ventures III-A, L.P New York. NY... | Distribution 07/06/2001 | 03/19/2013 47,275 0 0 0 0 0 0 47,275 ...47,275 0 0 0 0
Summit Ventures VI-A, L.P Boston MA... | Distribution 03/23/2001 | 03/18/2013 196,976 0 0 0 0 0 (VN I 196,976 ..196,976 0 0 0 0
Thomas H. Lee Equity Fund V, L.P. Boston MA... | Distribution 08/15/2000 | 03/13/2013 254,467 0 0 0 0 0 0 254,467 254,467 0 0 0 0
Three Cities Fund Ill, L.P. New York. NY... | Distribution 12/14/1999 | 01/21/2013 0 0 0 0 0 0 0 0 0 0 0 0 0
Trident V, L.P Greenwich CT.... | Distribution 09/22/2010 | 03/11/2013 292,944 0 0 0 0 0 0 292,944 292,944 0 0 0 0
VantagePoint Venture Partners IV. San Bruno CA... | Distribution 12/15/2000 |03/25/2013 145,086 0 0 0 0 0 (V] I 145,086 | ..........145,086 0 0 0 0
VS&A Communications Partners II, L.P New York. NY... | Distribution 11/25/1994 | 01/29/2013 179,042 0 0 0 0 0 0 79,042 | .........179,042 0 0 0 0
Warburg Pincus Private Equity VIII, L.P New York. NY... | Distribution 08/07/2001 | 03/29/2013 | .......... 1,170,002 0 0 0 0 0 0 ]...1,170,002 | ....... 1,170,002 0 0 0 0
Weston Presidio Capital IV, L.P. Boston MA... | Distribution 06/21/2000 | 01/28/2013 116,883 0 0 0 0 0 0 | 116,883 | .........116,883 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 5,579,406 0 0 0 0 0 0 5,579,406 | ... 5,579,406 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
North American Real Estate Partners II, L.P Minnetonka MN... | Distribution 01/01/2010 | 03/25/2013 2,637,775 0 0 0 0 0 0 2,637,775 2,637,775 0 0 0 0
Prime Finance Partners II, L.P. San Fransisco. CA... | Distribution 07/06/2010 | 03/19/2013 371,935 0 0 0 0 0 0 371,935 ..371,935 0 0 0 0
Prime Finance Partners Ill, LP. San Francisco CA... | Distribution 10/17/2012 | 03/12/2013 862,500 0 0 0 0 0 0 862,500 862,500 0 0 0 0
Tishman Speyer Brazil Fund Ill, L.P New York. NY... | Distribution 11/02/2012 | 03/06/2013 (99,298) 0 0 0 0 0 0 (99,298)] ...........(98,318) 980 0 980 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 3,772,912 0 0 0 0 0 0 3,772,912 | ....... 3,773,891 980 0 980 0
Joint Venture or Partnership Interests That Have Underlying Ch istics of Other - Unaffiliated
American Securities Opportunities Fund, L.P. New York. NY... | Distribution 12/31/2009 |01/31/2013 496,415 0 0 0 0 0 0 ..496,415 | .........496,415 0 0 0 0
Apollo Strategic Value Fund, L.P New York. NY... | Distribution 06/30/2010 | 03/21/2013 | ........ 10,962,265 0 0 0 0 0 0 10,962,265 | ..... 10,962,265 0 0 0 0
Avenue Asia Special Situations Fund IV, L.P New York. NY... | Distribution 06/21/2006 | 03/18/2013 395,100 0 0 0 0 0 0 395,100 395,100 0 0 0 0
Blackrock HPB Multi-Manager LLC New York NY... | Distribution 02/01/2009 | 03/29/2013 | .......... 1,011,209 0 0 0 0 0 (V1N I 1,011,209 | ....... 1,011,209 0 0 0 0
Cerberus Institutional Partners, L.P. (Series Four)........ New York.... . | NY... | Distribution 11/09/2006 |03/28/2013 646,006 0 0 0 0 0 0 646,006 ..646,006 0 0 0 0
Cerberus Institutional Partners, LP (Series Two) New York. NY... | Distribution 10/05/2001 | 03/13/2013 | .......... 1,942,402 0 0 0 0 0 (1] 1,942,402 | ....... 1,942,402 0 0 0 0
0Z Domestic Partners, L.P. New York. NY... | Distribution 12/31/2009 | 03/18/2013 500,909 0 0 0 0 0 0 500,909 ..500,909 0 0 0 0
Wayzata Opportunities Fund, LLC Wayzata MN... | Distribution 02/22/2006 | 02/26/2013 500,000 0 0 0 0 0 0 500,000 ..500,000 0 0 0 0
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Statement for March 31, 2013 of THE TRAVELERS INDEMNITY COMPANY
SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) BJ/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Yorktown Energy Partners IV, L.P. New York. NY... | Distribution 03/08/2000 | 02/21/2013 |............ (113,497) 0 0 0 0 0 () (113,497) | .ooovennd (113,497) 0 0 0 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.............ocuirrreirrerisiiesniiissieissresssresssreessresssssessssessssssssesssssssssesssssssssssssassees | sessaee 16,340,810 0 0 0 0 0 0 | 16,340,810 | ..... 16,340,810 0 0 0 0
3999999, SUDOtaI - UNGMIHIBLED. .......ovveeeoiriisesiieiiiii st | e 25,752,053 0 0 0 0 0 0 25,752,053 | ... 25,753,033 980 0 980 0
4199999, TOAIS........ovvvooecvverveeerveteseeveeeesesseeeseeeesseessesssessssss s sssseeses s s s ssas | eeeeesiee e ee s enessseesnnssennes | o 25,752,053 0 0 0 0 0 0 25,752,053 | ..... 25,753,033 980 0 980 0
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Statement for March 31, 2013 of THE TRAVELERS INDEMNITY COMPANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
912828 RB 8|U S TREASURY NOTES 500 2014 08.....oovveveeereiiesreeiiseseessseeessssessssss st sennsies | sessesines ....03/27/2013 | J P MORGAN CHASE SECURITIES INC 50,205,246 50,000,000 28,315 |1
912828 TP 5|US TREASURY NOTES 1250 2015 09....0ouuvvevrreersereessseeseess s s e ssnsnns | aesseries ....03/27/2013 | BARCLAYS CAPITAL INC 99,871,429 100,000,000 8,832 [1
38375B SF 0|GNR2012-H11BACMO  2.000 2062 05.........covveumerereermermeresmaeesissmseesssssessssssesssssssssssssesssssssessssssnsessssss. | sesseneeres ....03/20/2013 | PAY IN KIND, 75111 75,111 0 {1
38375B RQ 7 |GNR2012-H12HACMO  2.000 2062 03.........coomrrvvemrmrreesmmnresesssessssssessssssessssssessssssessssssessssssssesssssnnes | sessneeses ....03/20/2013 | PAY IN KIND, 50,654 50,654 0 (1
38375B TF 9|GNR 2012-H14 GA 2,000 2062 0B.......oorvvvrrrereeesssesisssssssssssessessssessss s sessss s sssssssnne | ossesssnes ....03/20/2013 | PAY IN KIND, 76,033 76,033 01
38375B TA 0|GNR2012-H16 HA 2.000 2082 07....vcovmurveermarresssesssseessessseessssssessssssseesssssssessssssessessssesssssssesssssen | sesssssnes ....03/20/2013 | PAY IN KIND, 99,501 99,501 0 (1
38375B K8 4|GNR 2013-H04 BA (CMO) 1.650 2063 02 ....03/20/2013 | PAY IN KIND, 13,760 13,760 01
38375B K8 4| GNR 2013-H04 BA (CMO)  1.650 2063 02 ....12/20/2012 | KNIGHT CAPITAL GROUP - PRIOR YEAR-END ADJUSTMENT 7,110 7,126 (13,748) | 1
0599999. Total - Bonds - U.S. Government 150,398,844 | ... 150,322,185 | ...oivveririiissesriiissessiienns 23,398 | .......... Y
Bonds - U.S. Political Subdivisions of States, Territories and Possessions
239864 AL 5[DAYTON METRO LIBRARY GO 4.000 2032 12........ccevveeummrreermmermessmnerssssssessssssssssssssesssssssesssssssessssssnsseses | cossessenes ....03/20/2013 | STIFEL NICOLAUS & CO INC 9,030,247 8,575,000 0 | 1FE
239864 AM 3 [DAYTON METRO LIBRARY GO 4.000 2033 12.......coereumrrimreierisessimenissesssssessssssesssesssssssssesssssessssessssnssss | sesesesees ....03/20/2013 | STIFEL NICOLAUS & CO INC 9,379,826 8,920,000 0 | 1FE
584002 SR 1|MECKLENBURG CO GENERAL O 3.000 2031 03........ovvveummrrreermeeressmmrssssaeessssssesssssssssssssssesssssssessssssnnens | sesseneees ....02/05/2013 | J P MORGAN CHASE SECURITIES INC 5,025,850 5,000,000 0 | 1FE
727177 NC 7| PLANO GENERAL OBLIGATION 4.000 2028 09...........cervveemmurmresmmemsissmesssssmesssssssessssssesssssssesssssssssssssnses | sessneeees ....03/05/2013 | ROBERT W BAIRD & CO. 1,452,174 1,310,000 0 | 1FE
727177 ND 5| PLANO GENERAL OBLIGATION 4.000 2029 09.........ccmrrvermmrrreesmmmesisssessssssesssssssesssssssssssssssesssssssssssssnes | sersneres ....03/05/2013 | ROBERT W BAIRD & CO 1,506,905 1,365,000 0 | 1FE
727177 NE 3| PLANO GENERAL OBLIGATION 4.000 2030 09 ....03/05/2013 | ROBERT W BAIRD & CO. 1,562,469 1,420,000 0 | 1FE
727177 NF 0| PLANO GENERAL OBLIGATION 4.000 2031 09 ....03/05/2013 | ROBERT W BAIRD & CO 1,616,305 1,475,000 0 |1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 29,573,776 28,065,000 (I PO S
Bonds - U.S. Special R and Special A it
121822 AX  8|BURLINGTON ENVRN KANSAS  2.950 2023 12.......ccmmrrvermmmrressmereessssssssssssssssssssessssssssssssssssssssssssssssssnnss | sesssssnes ....03/26/2013 | SUNTRUST. 5,000,000 5,000,000 0 |1FE
31393 TY 9[FNR2003-134 ZACMO  5.000 2023 12.....cccuumrrmmmmmmrrmmssssrmmssssssssssssssssssssseessssssssssssssssssssssssssssssssssssnnes | coseesseees ....03/25/2013 [ PAY IN KIND, 678,522 678,522 0|1
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 5,678,522 5,678,522 (] XXX,
Bonds - Industrial and Miscellaneous
00508X AF 1 |ACTUANT CORPORATION  5.625 2022 0B..........ccrvveermermeeemmmeerissmeessssssessssssesssssssssssssessssssesssssssessssen. | wessneeees ....03/22/2013 | KEYBANC CAPITAL MARK 545,000 525,000 8,055 |3FE
018490 AQ 5|ALLERGAN INC 2.800 2023 03 ....03/08/2013 | GOLDMAN SACHS & CO 2,991,680 3,000,000 78 | 1FE
03027X AB 6 |AMERICAN TOWER CORP  3.500 2023 01 01/03/2013 | J P MORGAN CHASE SECURITIES INC 991,850 1,000,000 0 | 2FE
035242 AA 4| ANHEUSER-BUSCH 2.625 2023 01 ....01/14/2013 | DEUTSCHE BANC 1,986,940 2,000,000 0 | 1FE
03674P AF 0 |ANTERO RESOURCES 7.250 2019 08.....ooovuvvrivrrreerrsessesssssssessssssessesssssesssssssessssssssssssssessssssnens | sevsesinnes ....03/27/2013 | CREDIT SUISSE FIRST BOSTON 1,085,000 1,000,000 0 |4FE
038521 AL 4| ARAMARK CORP (144A)  5.750 2020 03........coovummmrmreermrmmrismmeessssnssssesssssssssssessesssssesssssssesssssssessssssnesssss. | sesseneeses ....03/27/2013 | BAS-MERRILL LYNCH 1,026,250 1,000,000 0 |4FE
00209T AB 1|AT&T BROADBAND 9,455 2022 11 s s s | ennessenes ....02/26/2013 | NOMURA SECURITIES INTL 1,523,200 1,000,000 27,840 | 1FE
00206R BN 1[AT&TINC 2,625 2022 12...ccvveeereeieeeeeeiie e st | serieneenes ....03/25/2013 | J P MORGAN CHASE SECURITIES INC 964,440 1,000,000 7,802 [1FE
05329W AK 8 | AUTONATION INC 5.500 2020 02......couurvverrmarrisrieeresssessssssessessssssssssseesssssssesssssssesssssssssssssssssssnns | ossessenes ....03/26/2013 | BAS-MERRILL LYNCH 1,087,500 1,000,000 0 |3FE
055381 AS 6 |BE AEROSPACE INC 5.250 2022 04.......oooreevenereiiierreessesesssse s ssessssieenes | sessssies ....03/26/2013 | PIERPONT SECURITIES 259,063 250,000 0 |3FE
110394 AE 3|BRISTOW GROUP INC 6.250 2022 10.......oorrveeermrreisseresessesesssseesss s st | serienees ...03/19/2013 | J P MORGAN CHASE SECURITIES INC 3,650,750 3,400,000 94,444 | 3FE
12189L AM 3| BURLINGTON NORTHERN SANT 3.000 2023 03 ....03/05/2013 | MORGAN STANLEY. 1,000,000 1,000,000 0 | 2FE
14149Y AY 4|CARDINAL HEALTH 3.200 2023 03 02/20/2013 | VARIOUS 2,001,590 2,000,000 267 | 2FE
14170T AG 6| CAREFUSION CORP (144A) 3.300 2023 03 ....03/06/2013 | J P MORGAN CHASE SECURITIES INC 999,080 1,000,000 0 | 2FE
156700 AW 6| CENTURYLINK INC 5.625 2020 04.....oovvvvverrmerrisriceressesresssessssssessssssessssss s sssssssssssssseessssines | sesseseenes ....03/18/2013 | J P MORGAN CHASE SECURITIES INC 250,000 250,000 0 |3FE
165167 CL 9| CHESAPEAKE ENERGY 5.750 2023 03......couuurrermmmrreesmmeesessesensssssesssssssesessssssssssesssss st sssssssnes | sesseseeses ....03/18/2013 | MORGAN STANLEY. 1,000,000 1,000,000 0 | 3FE
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SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5
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1 2 6 7 8 9 10
Paid for NAIC Designation
CusIP Number of Accrued Interest or Market
Identification Description Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
184496 AJ 6|CLEAN HARBORS 5.250 2020 08 WELLS FARGO SECURITIES 1,030,000 1,000,000 8,021 |3FE
191216 AZ 3|COCA-COLA CO 2.500 2023 04 BNP PARIBAS. 1,991,840 2,000,000 0 | 1FE
20030N BF 7|COMCAST CORP 2.850 2023 01 BARCLAYS CAPITAL INC 998,360 1,000,000 0 | 1FE
205887 BR 2| CONAGRA FOODS 3.200 2023 01 VARIOUS 2,004,500 2,000,000 0 | 2FE
205887 BK 7[CONAGRA FOODS (144A)  4.950 2020 08 EXCHANGED 2,160,800 2,000,000 0 | 2FE
207597 EF 8| CONNECTICUT LIGHT AND PO 2.500 2023 01 BAS-MERRILL LYNCH. 998,420 1,000,000 69 [1FE
212015 AF 8 [CONTINENTAL RESOURCES  7.1252021 04, WELLS FARGO SECURITIES 682,500 600,000 13,419 | 3FE
212015 AH 4 |CONTINENTAL RESOURCES  5.000 2022 09, CITIGROUP GLOBAL MARKETS, 1,063,750 1,000,000 0 |3FE
22025Y AL 4 |CORRECTIONS CORP OF AMER 4.125 2020 04 BAS-MERRILL LYNCH 1,000,000 1,000,000 0 |3FE
22025Y AN 0 |CORRECTIONS CORP OF AMER 4.625 2023 05 BAS-MERRILL LYNCH 500,000 500,000 0 | 3FE
126650 BV 1|CVS LEASE PASS THRU CERT 5.773 2033 01 SEAPORT GROUP. 422,382 357,049 1,088 | 2FE
237266 AD 3 |DARLING INTERNATIONAL 8500 2018 12 BAS-MERRILL LYNCH 1,140,000 1,000,000 22,903 |3FE
25459H BH 7 [DIRECTV HOLDINGS/FINANCE 1.750 2018 01 MORGAN STANLEY 991,270 1,000,000 0 | 2FE
25470D AH 2 |DISCOVERY COMMUNICATIONS 3.250 2023 04 J P MORGAN CHASE SECURITIES INC 998,380 1,000,000 0 | 2FE
263534 BT 5|DUPONT EINEMOUR 6.000 2018 07 BNY MELLON CAPITAL MARKETS INC 614,695 500,000 5,333 [1FE
532457 AM O |ELILILLY 7.125 2025 06. STIFEL NICOLAUS & CO INC 1,392,510 1,000,000 20,188 | 1FE
29266R AC 2|ENERGIZER HOLDINGS INC 4.700 2022 05 CREDIT SUISSE FIRST BOSTON 1,011,389 960,000 14,413 | 2FE
294429 AJ 4 |EQUIFAXINC 3.300 2022 12 GOLDMAN SACHS & CO. 741,551 745,000 1,366 | 2FE
31430Q BC 0|FELCOR LODGING (144A) 5.625 2023 03 BARCLAYS CAPITAL INC 2,040,000 2,000,000 6,563 |4FE
31677Q AV 1|FIFTH THIRD BANK 1.450 2018 02 DEUTSCHE BANC 998,180 1,000,000 0 |1FE
35671D AX 3 |FREEPORT MCMORAN C&G (14 3.875 2023 03 J P MORGAN CHASE SECURITIES INC 1,998,820 2,000,000 0 | 2FE
17453B AW 1 |[FRONTIER COMMUNICATIONS 7.1252019 03, PIERPONT SECURITIES 1,148,444 1,060,000 2,045 |3FE
36962G 6S 8| GENERAL ELECTRIC CAPITAL 3.100 2023 01 BAS-MERRILL LYNCH. 998,120 1,000,000 0 | 1FE
36962G 6W 9| GENERAL ELECTRIC CAPITAL 1.625 2018 04 GOLDMAN SACHS & CO 997,090 1,000,000 0 | 1FE
36159R AF 0[GEO GROUP INC (144A)  5.1252023 04 BAS-MERRILL LYNCH 2,000,000 2,000,000 0 |4FE
377372 AH 0| GLAXOSMITHKLINE 2.800 2023 03 VARIOUS 1,983,960 2,000,000 78 | 1FE
410345 AG 7 [HANESBRANDS INC 6.375 2020 12 BAS-MERRILL LYNCH 1,097,500 1,000,000 6,906 |3FE
420088 AA 4 [HAWKACQUISITION (144A) 4.250 2020 10 VARIOUS 4,000,000 4,000,000 0 |3FE
44107T AU 0|HOST HOTELS & RESORTS  3.750 2023 10 J P MORGAN CHASE SECURITIES INC 999,460 1,000,000 0 | 2FE
454889 AP 1 [INDIANA MICHIGAN POWER  3.200 2023 03 UBS AG 2,995,170 3,000,000 0 | 2FE
458140 AM 2 |INTEL CORP 2.700 2022 12 WELLS FARGO SECURITIES 984,390 1,000,000 7,875 [1FE
46625H JH 4 |JP MORGAN CHASE 3.200 2023 01 J P MORGAN CHASE SECURITIES INC 1,999,840 2,000,000 0 | 1FE
485134 BN 9 |KANSAS CITY POWER & LIGH 3.150 2023 03, BAS-MERRILL LYNCH. 1,998,120 2,000,000 0 | 2FE
494368 AT 0 |[KIMBERLY CLARK 6.250 2018 07 U S BANCORP 822,003 653,000 19,499 | 1FE
513075 BE 0|LAMAR MEDIA CORP 5.000 2023 05 BAS-MERRILL LYNCH 1,000,000 1,000,000 19,306 | 4FE
516807 AB 0|LAREDO PETROLEUMINC  9.500 2019 02 JEFFERIES & CO INC 1,520,900 1,340,000 10,255 | 4FE
55279H AA 8| MANUFACTURERS & TRADERS 1.450 2018 03 CREDIT SUISSE FIRST BOSTON 999,520 1,000,000 0 | 1FE
577081 AY 8|MATTEL INC 3.150 2023 03 VARIOUS 3,007,530 3,000,000 0 | 2FE
57772K AB 7 |MAXIM INTEGRATED 3.375 2023 03 J P MORGAN CHASE SECURITIES INC 1,977,580 2,000,000 0 | 2FE
58155Q AG 8| MCKESSON CORP 2.850 2023 03 J P MORGAN CHASE SECURITIES INC 2,001,030 2,000,000 238 | 1FE
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581557 AX 3| MCKESSON CORP 7500 2019 02......oomvvererirerirerireessesssessse st sssssssssesssssssssesesssesnens. | seseessnees ....03/07/2013 | CREDIT SUISSE FIRST BOSTON 1,310,480 1,000,000 5,625 [1FE
581557 AZ 8|MCKESSON CORP 2.700 2022 12...coveoveevviereeeriieesesssessss s sses st | aessiiines ...02/21/2013 | CREDIT SUISSE FIRST BOSTON 990,010 1,000,000 6,150 |1FE
583334 AE 7 |MEADWESTVACO CORP 7375 2019 09....cvourirrrieereinerieeesiseseseseseesessesssesssses s essss s ssisssssenss | sesessinns ...01/22/2013 | STIFEL NICOLAUS & CO INC 1,262,480 1,000,000 29,500 | 2FE
585055 AZ 9|MEDTRONIC INC 2.750 2023 D4.......oooomrveeeererreesseesesessesesssssseesss st ssssssesnenes | sesseseenes ....03/19/2013 | DEUTSCHE BANC 1,995,300 2,000,000 0 | 1FE
59217G AX 7|MET LIFE GLOBAL FUNDING 3.000 2023 01..........covuermmrrermmmrreesemessessesesssssssessssssssesssssssessssssessssssnesssssnns. | sossessnes ...01/03/2013 | J P MORGAN CHASE SECURITIES INC 999,490 1,000,000 0 | 1FE
591894 BY 5|METROPOLITAN EDISON (144 3.500 2023 03.........ceereuurremmrermeresmresssenssseesssesssssesssssssssssssssssssssssssssssses | soseessees ....03/12/2013 | MITSUBISHI SECURITIES (USA) INC 1,997,160 2,000,000 0 | 2FE
608190 AJ 3|MOHAWK INDUSTRIES 3.850 2023 02......ccooumrreierrmrreessmresssse s sttt | oseesseies ...01/29/2013 | VARIOUS, 2,000,330 2,000,000 107 | 2FE
620076 BC 2|MOTOROLAINC 3.500 2023 03 ....02/25/2013 | MORGAN STANLEY. 988,270 1,000,000 0 | 2FE
636180 BL 4 |NATIONAL FUEL GAS 3.750 2023 03 02/12/2013 | J P MORGAN CHASE SECURITIES INC 997,330 1,000,000 0 | 2FE
63946C AD 0|NBC UNIVERSAL (144A)  1.974 2019 04 ...03/20/2013 | J P MORGAN CHASE SECURITIES INC 999,430 1,000,000 384 | 1FE
665859 AN 4 |NORTHERN TRUST CORP  2.3752022 08.........ccorverrrmerererrimerereesinesesesssssessssssssesssssesssssssssessssssssenss | soseessees ....03/18/2013 | CITIGROUP GLOBAL MARKETS 976,660 1,000,000 3,233 [1FE
70959W AD 5 |PENSKE AUTO GROUP (144A) 5.750 2022 10......c..cmmmvreemmurrreesmmeeresssesssssmsessessssesssssssesssssssessssssnessssssnenes | sessneeses ....03/20/2013 | VARIOUS, 1,436,968 1,373,000 45,216 | 4FE
709599 AL 8| PENSKE TRUCK LEASING (14 2.875 2018 07........cvuumrvererirerrinerissesieesisssssssesssesesssesssesesssesssssessssessssenss. | cossssnnees ...01/14/2013 | J P MORGAN CHASE SECURITIES INC 997,830 1,000,000 0 | 2FE
718172 AV 1| PHILIP MORRIS INTERNATIO 2.625 2023 03...........ccomrrrreemmmrreesmersesssssessssessessssessssssnsssssssessssssssssssssenes | sesseseees ....02/26/2013 | SOCIETY GENERALE AMERICAS 981,990 1,000,000 0 | 1FE
718546 AC 8|PHILLIPS 66 4.300 2022 04.....oovvvvemereiieeseeseessesses st | eneeseenen ...01/18/2013 | U S BANCORP. 1,114,210 1,000,000 13,497 | 2FE
723456 AN 9| PINNACLE ENTERTAINMENT = 8.750 2020 05.........ccmrrerrmmeeressmnresmssessesssssssssssesssssssssssssssssssssssssessssssnnes | serssneses ...03/19/2013 | VARIOUS 3,292,500 3,000,000 90,660 |4FE
69349L AK 4 |PNC BANKNA 2.950 2023 01 ....01/23/2013 | MORGAN STANLEY. 2,989,170 3,000,000 0 | 1FE
742718 BG 3|PROCTER & GAMBLE CO  8.000 2024 09 02/14/2013 | ROBERT W BAIRD & CO 1,503,530 1,000,000 37,556 | 1FE
744448 CH 2|PUBLIC SERVICE CO OF COL 2.500 2023 03 ....03/19/2013 | J P MORGAN CHASE SECURITIES INC 995,370 1,000,000 0 | 1FE
74834L AS 9| QUEST DIAGNOSTICS 4700 2021 04....ooovvevreerrieseeessessseesesssse s s | seresennes ....01/29/2013 | GOLDMAN SACHS & CO 1,095,640 1,000,000 15,667 | 2FE
749571 AA 3| RHP HOTEL PPTY (144A)  5.000 2021 04........ccooivermrrimerereeesneresesesseseseessssesessessssesssssessssssssssssssesssssnnss. | soseessees ...03/127/2013 | DEUTSCHE BANC 250,000 250,000 0 |4FE
771196 AS 1|ROCHE HOLDINGS INC (144A 6.000 2019 03, RS- ....03/19/2013 | WELLS FARGO SECURITIES 1,244,070 1,000,000 3,500 [1FE
78355H JU 4 |RYDER SYSTEM INC 2.350 2019 02......ooreeereereiiereisesieeeeisessiessi ettt ssnies | sereessiene ...02/119/2013 | MIZUHO INTERNATIONAL PLC 998,890 1,000,000 0 | 2FE
78573A AA 8| SABMILLER HOLDINGS INC ( 3.750 2022 01 RS- ....01/25/2013 | CITIGROUP GLOBAL MARKETS 1,067,200 1,000,000 1,563 | 2FE
78412F AF 1|SESILLC B.875 2014 0B......ooorvvvemerrevseserressssersssssssssssssessssssssss s sss st ssssssesssssens | sessiiines ....03/26/2013 | BARCLAYS CAPITAL INC 81,101 81,000 1,794 | 3FE
842434 CD 2|SOUTHERN CALIFORNIA GAS 5.450 2018 04 ....03/04/2013 | KEYBANC CAPITAL MARK 748,191 620,000 13,328 | 1FE
790849 AJ 2|STJUDE MEDICAL 3.250 2023 04 03/21/2013 | BAS-MERRILL LYNCH 995,240 1,000,000 0 | 1FE
854502 AD 3|STANLEY BLACK & DECKER 2.900 2022 11 ....03/20/2013 | BAS-MERRILL LYNCH. 1,000,480 1,000,000 11,197 | 1FE
855030 AL 6|STAPLES INC 2750 2018 071...cvveeeevereeeererreresseessss st sesssssees | eseessenes ....01/07/2013 | BARCLAYS CAPITAL INC 997,270 1,000,000 0 | 2FE
858119 AY 6| STEEL DYNAMICS INC (144A 5.250 2023 04........ooveomrvvrerrrirismcssesssssssssnesssssssesssssssessssssnessssssssssssssness | sesssneeses ....03/14/2013 | VARIOUS, 1,505,000 1,500,000 0 | 3FE
863667 AD 3|STRYKER CORP 1.300 2018 04......ooereeeriireeeseeeseeessesee sttt | eeenieens ...03/20/2013 | BARCLAYS CAPITAL INC 1,991,300 2,000,000 0 | 1FE
907818 DN 5| UNION PACIFIC CO 2.750 2023 04......coomvreermeeriesnessesssssssssssessesssses s sssseessssssesssssinns. | sessesines ....03/12/2013 | CITIGROUP GLOBAL MARKETS 1,987,920 2,000,000 0 | 2FE
912909 AJ 7 |UNITED STATE STEEL CORP  6.875 2021 04..........oevveureiririreriisenieeseisessissesssesssesssessssssssssssssssssssesses. | coseeennens ...03/20/2013 | J P MORGAN CHASE SECURITIES INC 500,000 500,000 0 |3FE
91324P BZ 4 |UNITEDHEALTH GROUP INC  2.750 2023 02.........ccvvevmmmrreermmmrnesmmseressssssesssssmsessssssesssssssssssssesssssssesssses. | wesseneeees ....02/07/2013 | DEUTSCHE BANC 993,330 1,000,000 8,403 [1FE
91324P  CC 4 |UNITEDHEALTH GROUP INC  2.875 2023 03.........ccovuummrreesmmernessmsemsesssnesssssssesssssssesssessssssssssesssssssessssss. | sessneeres ....02/25/2013 | WELLS FARGO SECURITIES 995,930 1,000,000 0 | 1FE
92553P AR 3| VIACOM INC 3.250 2023 03 ....03/11/2013 | GOLDMAN SACHS & CO 1,487,220 1,500,000 0 | 2FE
927804 FK 5|VIRGINIA ELECTRIC & POWE 2.950 2022 01 01/03/2013 | GOLDMAN SACHS & CO 1,052,590 1,000,000 14,176 | 1FE
927804 FN 9|VIRGINIA ELECTRIC & POWE 2.750 2023 03 ...03/11/2013 | DEUTSCHE BANC 996,880 1,000,000 0 | 1FE
96332H CF 4 |WHIRLPOOL CORP 3700 2023 03.....ooverrreereereesiseressssessesssesssssseesessssessssssesssssseessssssesessssesenes | sevsssines ....02/22/2013 | CITIGROUP GLOBAL MARKETS 998,010 1,000,000 0 | 2FE
978097 AA 1| WOLVERINE WORLD (144A) = 6.125 2020 10.......c0ccuumerveemmmermerisrmerssssnesssssesssssssesssssssesssssssesssssssssssssnsesses | sesseeeses ....03/20/2013 | DEUTSCHE BANC 100,463 95,000 2,683 |4FE
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98978V AA  1|ZOETIS INC (144A) 3.250 2023 02.......covvevrrirsiiessiiss s sssssssssesssnsssennss | srenssis ...02/113/2013 | VARIOUS 2,001,310 2,000,000 1,896 | 2FE
06366R JJ 5[BANK OF MONTREAL 2.550 2022 11 A ...01/28/2013 | RBC CAPITAL MARKETS 971,810 1,000,000 6,021 [1FE
71644E AB 8|PETRO CANADA 9.250 2021 10 A ...01/22/2013 | CORTVIEW CAPITAL SECURITIES 2,171,820 1,500,000 38,542 | 2FE
775109 AW 1|ROGERS COMMUNICATIONS  3.000 2023 03, A ....03/01/2013 | BAS-MERRILL LYNCH 1,006,770 1,000,000 0 | 2FE
78008S VD 5|ROYAL BANK OF CANADA  1.500 2018 01 A ...01/07/2013 | RBC CAPITAL MARKETS 998,750 1,000,000 0 | 1FE
89153U AF 8 |TOTAL CAPITAL CANADA  2.750 2023 07 A ....01/10/2013 | BARCLAYS CAPITAL INC 998,190 1,000,000 0 | 1FE
055451 AL 2| BHP BILLITON FINANCE USA 3.250 2021 11 |-~ ....03/25/2013 | WELLS FARGO SECURITIES 1,057,340 1,000,000 11,465 | 1FE
453140 AB 1 |IMPERIAL TOBACCO FINANCE 3.500 2023 02 F........|....02/05/2013 | CITIGROUP GLOBAL MARKETS 999,000 1,000,000 0 | 2FE
63254A AE 8| NATIONAL AUSTRALIA BANK 3.000 2023 01 F 01/14/2013 | GOLDMAN SACHS & CO 1,996,240 2,000,000 0 | 1FE
830505 AP 8| SKANDINAVISKA ENSKILDA B 1.750 2018 03 F....... | ....03/13/2013 | CITIGROUP GLOBAL MARKETS 994,250 1,000,000 0 | 1FE
833636 AE 3|SOC QUIMICAY MINERA DE 3.625 2023 04. Fooner ....03/27/2013 | VARIOUS, 3,970,380 4,000,000 0 | 2FE
92857W BC 3 |VODAFONE GROUPPLC ~ 2.950 2023 02 |-~ ....02/11/2013 | HSBC 995,370 1,000,000 0 | 1FE
03027W  AJ 1 [AMT 2013-2A (144A)  3.070 2023 03......coouuurvermesrreessseseeessseessssseesssssesessssssssssssssssssssssssssssssssssssessesss. | sessneeses ....03/06/2013 | BARCLAYS CAPITAL INC 5,000,000 5,000,000 0 |1FE
12625C AC 7|COMM 2013-WWP A2 (144A) 3.424 203103 XS ....03/25/2013 | GUGGENHEIM SECURITIES 7,687,500 7,500,000 0 | 1FE
03063P AC 6|AMCAR 2010-3 A3 1140 2015 0o st | eseessiies ....02/21/2013 | CREDIT SUISSE FIRST BOSTON 1,915,307 1,911,723 1,090 | 1FE
03064M AC 2|AMCAR 2011-1 A3 1.390 2015 09......omvvvvrieriieciesssie st sssesss s esssssenses | srienssies ...02/113/2013 | VARIOUS 4,111,381 4,096,115 1,740 | 1FE
03064Y AA 0|AMCAR 2013-1A1 .240 2014 02 ....01/15/2013 | DEUTSCHE BANC 10,000,000 10,000,000 0 | 1FE
14313L AA 4| CARMX2013-1 A1 .200 2014 02 02/06/2013 | J P MORGAN CHASE SECURITIES INC 10,000,000 10,000,000 0|1
31679D AA 4|[FITAT 2013-AA1 .220 2014 04 ....03/19/2013 | CREDIT SUISSE FIRST BOSTON 6,500,000 6,500,000 0|12
34530B AH 6 |FORDO 2013-A A1 (144A) 200 2014 03........oorrveermeerriieeeeeissesesissessssssssssssssssssssessssssssssssssesssssessssses | sesseneeses ....02/20/2013 | BAS-MERRILL LYNCH 15,000,000 15,000,000 0|1
43814C AA  7|HAROT 2013-1 A1 1200 2014 0ot ses s ees sttt | sernsniene ....01/16/2013 | BAS-MERRILL LYNCH. 12,000,000 12,000,000 0|1
44890 AA 7 |HART 2013-AA1 1200 2014 02......oovveeeerreeeesereeeeseeseese s e | eeneenes ....01/24/2013 | CITIGROUP GLOBAL MARKETS 6,000,000 6,000,000 0|1
654748 AA 0|NAROT 2013-A A1 1200 2014 07 .cooovrreeerrereesseeeees s s | neereenes ...01/09/2013 | CITIGROUP GLOBAL MARKETS 10,000,000 10,000,000 0|1
80283F AA 4|SDART 2013-1 A1 1260 2014 07 s | sesieeenes ....01/09/2013 | CITIGROUP GLOBAL MARKETS 4,500,000 4,500,000 0|1
80283D AA 9 |SDART 2013-2 A1 1260 2014 03....ooorveeerrreiesseeesssseesssis s s st | serienies ....03/06/2013 | BARCLAYS CAPITAL INC 10,000,000 10,000,000 0|1
92867M AA 8| VALET 2013-1 A1 200 2014 03.....oo.vevve s | errienines ...02/121/2013 | BARCLAYS CAPITAL INC 10,000,000 10,000,000 0|1
3899999. Total - Bonds - Industrial & Miscellaneous 258,462,996 253,066,887 663,040
8399997. Total - Bonds - Part 3 444,114,138 | i 437,132,594 | oo 686,439
8399999. Total - Bonds 444,114,138 | s 437,132,594 | oo 686,439
Preferred Stocks - Industrial and Miscell
902973 86 6| US BANCORP DEL PERP PFD SER A | ........... I ....01/03/2013 | PIPER JAFFRAY INC 1,000.000 900,000 0.00 0 | P2LFE
8499999. Total - Preferred Stocks - Industrial & Miscellaneous. 900,000 XXX 0 s XXX i
8999997. Total - Preferred Stocks - Part 3 900,000 XXX [V YO
8999999. Total - Preferred Stocks. 900,000 XXX () PO S
Common Stocks - Industrial and Miscell
218681 10 4 |CORE-MARK HOLDING CO INC. ....11/13/2009 | DIRECT WITH COMPANY 86.000 0 XXX 0L
45672H 10 4 [INFOBLOX INC 01/24/2013 | DISTRIBUTION FROM PARTNERSHIP 2,954.000 56,953 XXX 0L
521865 11 3|LEAR CORP WARRANTS 11/09/2014 . ...03/15/2013 | DIRECT WITH COMPANY 190.000 0 XXX 0L
521865 20 4| LEAR CORP.......oviiiicrreeticseeiissssssisssessssessessssessssssssssssssssssssssssssss s ssssssessssssssssssssssssssssssssssssnnenss | svessennens | cond 03/15/2013 | DIRECT WITH COMPANY 1,704.000 0 XXX 0L
67020Y 10 0| NUANCE COMMUNICATIONS INC......cooourrvemmmmrreismmerresssreressssessssssssesssssssssssssssssssssssssssssssessssssssssssnsessess. | svessnnens | oond 03/14/2013 | DISTRIBUTION FROM PARTNERSHIP 26,080.000 506,356 XXX 0L
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87612G 10 1| TARGA RESOURCES CORP.......couuiirirtimiiiressassssssssssssssesessssssssssssssssssssssssssssssessssssssssssesssessssssssssessssseesssenssens | sesssseens ...02/19/2013 | DISTRIBUTION FROM PARTNERSHIP 3,360.000 214,267 XXX 0
9099999. Total - Common Stocks - Industrial & Miscellaneous. 771,577 XXX 0
9799997. Total - Common Stocks - Part 3 771,577 XXX 0
9799999. Total - Common Stocks. 777,577 XXX 0
9899999. Total - Preferred and Common Stocks. 1,677,577 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks 445,791,714 XXX 686,439
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Bonds - U.S. Government
12802R  AA 3| CALDIVE INT 4,930 | 02/01/2013| PAID ON PRINCIPAL. 0 0 37,487 .0 0 0 02/01/2027| 1FE......
217194 AB 5|COPILLC 3650, | e 03/06/2013| PAID ON PRINCIPAL 0 0 73,907 .0 0 0 12/05/2021| 1FE......
367333 AA 9| GATE CAPITAL 3550, [ e 03/11/2013| PAID ON PRINCIPAL.......cccovverns | vovernernnrnmeinerinene | e 78,571 | il 78,571 | e 78,571 | i 78,571 | (1 I (VI I 0 0 0 78,571 .0 0 0 06/11/2021| 1FE......
89609G AA 0| TRICAHUE LEASING 3503 | e 02/19/2013| PAID ON PRINCIPAL.......cccovvvne | vorernrrvmirnnivenrene | v, 146,464 | ... 146,464 | ........... 146,464 | .......... 146,464 | ................. (U I (0[N I (01 IO (V1 IO (V1 146,464 .0 0 0 e 1,283 [11/19/2021| 1FE......
912828 MG  2|USTREASURY NOTES  1.375....ccomiverirmrrncninns | e 01/15/2013| MATURED..........ccccmerirmrrrerirerine | veverserssiinsesinennnns | ...100,000,000 | .....100,000,000 | .....101,285,491 | .....100,049,070 | ....cccooverenec 0| . (49,070) | ..ovvrvernnne (V1 I (49,070) | oo 0] .. 100,000,000 .0 0 0 01/15/2013| 1...........
925387 AF 9| VESSEL MANAGEMENT SERV 3.432.......ccccoucvvruns | vovne 02/15/2013| PAID ON PRINCIPAL. 0 0 30,000 .0 0 0 08/15/2036| 1FE......
925387 AG 7 |VESSEL MANAGEMENT SERV 3.477.....cccovceimvvnuee | e 01/16/2013| PAID ON PRINCIPAL 0 0 40,000 .0 0 0 01/16/2037| 1FE......
02265Q AA  6|AMAL LIMITED BAB5.....oii E.. |02/21/2013| PAID ON PRINCIPAL.......cooovvves | omrermermmrirneinnenns | cervenerenn 94,941 | 94,941 | 94941 | 94941 | (U I (VI I 0 0 0 94,941 .0 0 0 08/21/2021| 1...........
36179M E2 2| GNMA Il PASS #00MA0153 3.000.........ccvvvemrrrerirs | ceeee 03/20/2013| PAID ON PRINCIPAL.......cccovvvne | vorernrrvmirmnnverrene | cervrriennen 78,446 | i 78,446 | 79,562 | v 79,483 | e 0| s (1,037) [ o (V1N I (1,037) 0 78,446 .0 0 0 06/20/2042| 1...........
36202C 3X 9|GNMA Il PASS #2614 03/20/2013| PAID ON PRINCIPAL.......cccovverns | cereserrnnrenmennennene | eevneernneensn 73388 | i 7,358 | e 7132 | i 7,198 | (1 IO 160 | oo 0 160 0 7,358 .0 0 (V1 IOV 64 |07/20/2028|1...........
36202D G6 2| GNMA Il PASS #2921 03/20/2013| PAID ON PRINCIPAL. 0 (28) 0 799 .0 0 0 7 |05/20/2030(1...
36202D J8  5|GNMA Il PASS #2987 .| 03/20/2013| PAID ON PRINCIPAL. 7 7 71 (1) 0 7 .0 0 0 1{10/20/2030| 1...
36202D 6D  8|GNMA Il PASS #3568 03/20/2013| PAID ON PRINCIPAL 680,651 | ..coovvvn. 680,651 | ............ 676,397 677,361 | o0 | e 3,290 | o0 [ 3,290 | oo 0 | v 680,651 .0 0 0 06/20/2034|1...
36202E BU 2| GNMA Il PASS #3651 03/20/2013| PAID ON PRINCIPAL......cvovvivnr [ rreerrmrireenninerinnns | wrvernns 1,527,110 | ...cc.... 1,527,110 | ..oooue. 1,517,566 | ......... 1,519,872 | oo (U I 7,238 | covvreriein (0 [ I 7,238 | v (1 I 1,527,110 .0 0 0 12/20/2034| 1...........
36202E DD 8| GNMA Il PASS #3700 03/20/2013| PAID ON PRINCIPAL........ccovvvers | ovremrrrerirenirneerans | cvrverienes 187,470 | oo 187,470 | oo 177,540 | oo 181,198 | oo 0| e 6,272 | oo (V1 IO 6,272 | v (V1 I 187,470 .0 0 0 04/20/2035| 1...........
36202E ET 2| GNMA Il PASS #3746 03/20/2013| PAID ON PRINCIPAL.......cocovveies | vovernerrnmrirmninerirene | oveins 1,540,238 | ......... 1,540,238 | ......... 1,467,938 | ......... 1,493,712 | oo [ I 46,526 | ..ccovvrernen. (V1N IO 46,526 | ...ooooonnen. 0| oo 1,540,238 .0 0 0 08/20/2035| 1...........
36202E E7 0| GNMA Il PASS #3758 03/20/2013| PAID ON PRINCIPAL.......cccoveves | vorererermrrnerirenireee | overies 1,097,485 | ......... 1,097,485 0 1,097,485 .0 0 0 09/20/2035| 1...
36202E E8 8| GNMA Il PASS #3759 .103/20/2013| PAID ON PRINCIPAL. 603,486 ..603,486 .0 603,486 .0 0 0 09/20/2035| 1...
36202E FL 8| GNMA Il PASS #3771 03/20/2013| PAID ON PRINCIPAL.......cccooveve | verenrrrerrnnrverrene | wrerrernn.525,655 | 1ovnecee. 525,655 | .. ..505,532 ...513,292 0 525,655 .0 0 0 10/20/2035] 1...
36202E F2 0|GNMA Il PASS #3785 03/20/2013| PAID ON PRINCIPAL.......ccovvees | covererrnermerinenirnee | oveenes 1,481,645 | ......... 1,481,645 | ......... 1,450,392 | ......... 1,461,424 | ..o 0] .i20,222 | v [ 00000020,222 | 0 | 1,481,645 .0 0 0 11/20/2035/ 1...........
36202E HF 9| GNMA Il PASS #3830 03/20/2013| PAID ON PRINCIPAL.......ccoovvrs | errrrmrireniirnrinnians | ceerriennd 628,111 | coovoneve. 628,111 | ....ccoo.c. 602,300 | ............ 608,959 | ..oovvrrirns 0| 19,153 | o0 [ 19,153 | 0 | s 628,111 .0 0 0 03/20/2036| 1...........
36177P  CY 9| GNMA PASS TH #00794586 3.500...........cccovvvrrererne | rene 03/15/2013| PAID ON PRINCIPAL.......cccoveves | vovereremrrnerirerireee | overines 1,233,134 | ......... 1,233,134 | ......... 1,285,350 | ......... 1,281,233 | oo 0| . (48,098) | ..o (V1 IO (48,098) | ..ooovvereen 0| e 1,233,134 .0 0 0 03/15/2042| 1...........
36216C KY  2|GNMAPASS TH#160611 9.500........cccccmmremerernrens | cenne 03/15/2013| PAID ON PRINCIPAL 239 | .. 239 255 (11) 0 239 .0 0 0 4 109/15/2016/ 1...
36216G N3 8| GNMAPASS TH #164310  9.500.......ccccovrvmrvverres [ vrnee 03/15/2013| PAID ON PRINCIPAL 29 | ... 29 31 (1) 0 29 .0 0 0 0 |09/15/2018| 1...
362160 Q9 7 |GNMAPASS TH#179680 9.500..........ccvreververnens | e 03/15/2013| PAID ON PRINCIPAL......ccocovverne | verrrreererininnariens 96 | .o 96 (3) 0 96 .0 0 0 2 |10/15/2016|1...........
362161 7E 5| GNMAPASS TH#180993  9.500.........ccvemvvrrrencns | e 03/15/2013| PAID ON PRINCIPAL......ccocovveree | cevrmrirneiinriirneiiens 77 | e 77 (2) 0 7 .0 0 0 1 [11/15/2019] 1...........
362164 W5 0| GNMA PASS TH #183468  9.500..........ccccovevervrernens | e 03/15/2013| PAID ON PRINCIPAL......ccocovveine | vererirererinirneriens M| 11 (0) 0 1 .0 0 0 0 |10/15/2016] 1...........
36217D UZ  5|GNMAPASS TH#190600 9.500........c.ccmsvemerermrens | cenne 03/15/2013| PAID ON PRINCIPAL.......cccosvvrs | cerrrnmrrmerrneninneirnes | veverneennenned 107 | i 107 | i 2) 0 107 .0 0 0 2 |08/15/2016|1...
36217S  TL 5| GNMA PASS TH #202255 .1 03/15/2013| PAID ON PRINCIPAL. (2) 0 68 .0 0 0 1(08/15/2017| 1
36217T CA 5| GNMA PASS TH #202665 03/15/2013| PAID ON PRINCIPAL........ccovvvrs | cevrrrerrmerrrerineenee | vevernrrrneinnend 138 | i 136 | s (7) 0 136 .0 0 0 2 |11/15/20191...
36217T CQ 0| GNMA PASS TH #202679 03/15/2013| PAID ON PRINCIPAL.......coovvvvns [ rvervriernrineireris 23 | e 23 (1) 0 23 .0 0 0 0 [12/15/2019(1...........
362172 N4 6| GNMA PASS TH #210211 03/15/2013| PAID ON PRINCIPAL......ccocovvvrne | verernrerrrinirreriens 17 | 17 (1) 0 17 .0 0 0 0 |07/15/2017| 1...........
36218X 3Z 0| GNMA PASS TH #235816 03/15/2013| PAID ON PRINCIPAL......ccovvverne | cerrrneernerisrineinens 227 | . 227 (11) 0 227 .0 0 0 4 106/15/2018| 1...........
362191 X7 8| GNMA PASS TH #264502 03/15/2013| PAID ON PRINCIPAL. 33 2) 0 33 .0 0 0 1109/15/2018|1...
36205F 5V 1| GNMA PASS TH #389760 .103/15/2013| PAID ON PRINCIPAL. 13,235 (95) 0 13,235 .0 0 0 11/15/2017| 1
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36201M A8 5| GNMA PASS TH #586931 5.000.... e 03/15/2013| PAID ON PRINCIPAL ...(560) 0 62,886 .0 0 0 10/15/2017|1...
36201M  SA 1| GNMA PASS TH #587413 .1 03/15/2013| PAID ON PRINCIPAL. ..(563)] .. 0 29,459 .0 0 0 11/15/2032| 1
36201M  SJ 2| GNMA PASS TH #587421 03/15/2013| PAID ON PRINCIPAL.......cccouvens | vererneernerrrnernernene | cerveeennnnn80,740 | 180,740 | ooc82,506 | 82,029 | v [ 1,288) 0 80,740 .0 0 0 11/15/2032| 1...
36201P VA 0| GNMA PASS TH #589309 03/15/2013| PAID ON PRINCIPAL.......ccovvvvns [ vrrrermrnrrernnenes | cvervrneeenene8,720 | viiiiieiennn8,720 | i 8,941 | 8,789 | 0 | (69) 0 8,720 .0 0 (V1 IO 73 [08/15/2017(1...........
36201U BA 1| GNMA PASS TH #593233 03/15/2013| PAID ON PRINCIPAL.......cccovvves | covrrerrmrrnerrerernns | vevvvrivneeendh, 520 | i d,520 | oiiiiienn4,623 | iincnd,564 | 0 | (44) 0 4,520 .0 0 (01 I 38 |10/15/2017| 1...........
36201V ZG 0| GNMA PASS TH #594843 03/15/2013| PAID ON PRINCIPAL 0 13,189 .0 0 0 | v 109 |08/15/2017| 1...........
36200A A7 4| GNMA PASS TH #595030 03/15/2013| PAID ON PRINCIPAL. 0 7,453 .0 0 (1 I 62 [10/15/20171...
36200M YX 5| GNMA PASS TH #604726 03/15/2013| PAID ON PRINCIPAL 0 295,622 .0 0 10/15/2033| 1...
36290R  YQ 0|GNMA PASS TH #615519 03/15/2013| PAID ON PRINCIPAL.......cocovvevne [ orerermnrrcrnnrerinns | crvereeen 157,263 | i 157,263 | e 148,171 | 150,967 | cecien0 | 6,296 | 0 | 6,296 | oo (1N I 157,263 .0 0 09/15/20331...........
36290R 6X 6| GNMA PASS TH #615686 03/15/2013| PAID ON PRINCIPAL 0. 78,928 .0 0 10/15/2033| 1...........
3620AQ PR 8| GNMA PASS TH #736732 03/15/2013| PAID ON PRINCIPAL.......cocoevevne [ errermnrcrenreriens | crveneeeeen 37187 | il 3TL87 | 373,531 | 373,108 | 0 e (1,291) | 0 [ e (1,291) | 0 | s 371,817 .0 0 05/15/2040| 1...........
3620AW  FY  1|GNMA PASS TH #741883 03/15/2013| PAID ON PRINCIPAL. 0 331,776 .0 0 05/15/2040(1...
38375B SF  0|GNR2012-H11 BACMO .| 03/20/2013| PAID ON PRINCIPAL. 0 56,195 .0 0 05/20/2062|1...
38375B RQ  7|GNR 2012-H12 HA CMO 03/20/2013| PAID ON PRINCIPAL 57 0 87,773 .0 0 03/20/2062| 1...
38375B TF  9|GNR2012-H14 GA 2.000.....0mreverrriererirenns [ e 03/20/2013| PAID ON PRINCIPAL......covvvrvnr [ orerermnrnvirnnnerinns | vvvvrereneen 18,881 | i 18,881 | 018,840 | 118,842 | o0 | 39 [ o 0 39 0 18,881 .0 0 06/20/2062|1...........
38375B TA  0|GNR2012-H16 HA 2.000.......cveereerrerieernnes | e 03/20/2013| PAID ON PRINCIPAL.......cccovvees | vevermerermernerrerrnee | wvreenenn220,811 | 221,811 | 0. 222,446 | ..0222,390 | o0 | e (CY4)] [ (V1N I (GY4)] [— 0 | s 221,811 .0 0 07/20/2062| 1...........
38375B K8 4 |GNR 2013-H04 BA (CMO) 1.650........ccvrrrervrrrieras | o 03/20/2013| PAID ON PRINCIPAL.......ccovvevnr [ vrerermrinrirerneninnns | cvervrvennne 1,279 | i 1,279 | i 1,276 | e 1,276 | 0 | s 3| s 0 3 0 1,279 .0 0 02/20/2063(1...........
38373M  VH  0|GNR 2006-30 C (PROJECT 5.286.... i 03/16/2013| PAID ON PRINCIPAL.......cccoveves | vorenrrrmrrmerrerrnne | v 171,749 | i ATLT49 | 164,875 | 169,149 | 0 | 000002,600 | a0 ] 02,600 | e, (V1 I 171,749 .0 0 06/30/2036 1...
59021* AK 7 |MERRILL LYNCH FHA PROJ 7.430. .1 03/25/2013| PAID ON PRINCIPAL. 0 7,412 .0 0 02/25/2021|1...
831641 DQ 5| SBIC 2003-P10B 1 5.136 e 02/11/2013| PAID ON PRINCIPAL 52 0. 10,589 .0 0 08/12/2013|1...
831641 EW  1|SBIC 2012-10A 2766 | e 03/11/2013] PAID ON PRINCIPAL.......ccccvcvies | conenernnninnninsnnnee | covnnnennnn 35,454 | 35,454 | 35,454 | i 35,448 | o0 | i ([} 0 6 0. 35,454 .0 0 [ I 486 |03/10/20221...........
0599999. Total - Bonds - U.S. GOVEIMMENL..........ciuiiiiiiiiiiiiiieiiieii st | bese 112,160,845 | ..... 112,160,845 | ..... 113,248,789 | ..... 112,096,087 [ ..ooovrirnneand 0] e 64,758 | .o 0 | v 64,758 | .o 0. 112,160,845 .0 0 0 [... 784,978 |...... XXX XXX
Bonds - U.S. States, Territories and Pc
246380 A2 5|DELAWARE GENERAL OBLIG 4.000.. 02/01/2013| REDEEMED... 6,860,000 | ......... 6,860,000 | ......... 7,015,653 6,861,372 6,860,000 .0 0 0 [ 137,200 | 02/01/2015| 1FE......
246380 A3 3| DELAWARE GENERAL OBLIG 4.000.. 02/01/2013| REDEEMED... I [ 2,050,000 | ......... 2,050,000 | .........2,073,883 2,050,267 | .... . 2,050,000 .0 0 (VN 41,000 |02/01/2016| 1FE......
246380 A4  1|DELAWARE GENERAL OBLIG 4.000..........cocovmvvene | e 02/01/2013| REDEEMED.........ccooereererrierins | ceverneriesrneninenieee | oveiin 2,790,000 | ......... 2,790,000 | ......... 2,827,386 | ......... 2,790,391 | oo (1 I (KIS ) I (V1N I (RIS I 0| v 2,790,000 .0 0 0 . 55,800 |02/01/2017| 1FE......
246380 ZZ 5|DELAWARE GENERAL OBLIG 4.000.........cccccovvvnes | cevne 02/01/2013| REDEEMED........coooevenernrinerins | cevineiiiseissiinseieee | oveina 8,480,000 | ......... 8,480,000 | ......... 8,737,707 | ........ 8,482,544 | ....ccoceevunn 0| s (2,544) | ovvoeinne (V1 I (2,544) | oo, 0| oo 8,480,000 .0 0 0 [ 169,600 |02/01/2014| 1FE......
467520 RK 0 [JACKSON CO SD#7 LEES S 5.000.........ccccouvvrrereee | vevee 03/01/2013| MATURED.........ovvveervrrierireninns | cererneriesineninenieee | overen 4,700,000 | ......... 4,700,000 | ......... 5,200,691 | ......... 4,710,810 | covvreererns 0| . (10,810) | ..ovvveverevne (V1 IO (10,810) | .vvvvverecens 0| v 4,700,000 .0 0 0 | 117,500 | 03/01/2013| 1FE......
575827 KH 2| MASSACHUSETTS GENERAL .090.. 01/16/2013| GOLDMAN SACHS & CO 16,600,000 | ....... 16,600,000 | ....... 16,600,000 | ....... 16,600,000 | ..cooocrverrnn0 | e (VI EOUOORORRON | B ISV (VI IOV | B IO 16,600,000 .0 0 (V1 I 2,465 |08/01/2015| 1FE......
644682 TN 6 |NEW HAMPSHIRE GO CAP | 5.000. .|03/15/2013| MATURED. ..4,500,000 ,500,000 4,829,715 4,510,035 ..(10,035) | .. 4,500,000 .0 0 0 ... 112,500 |03/15/2013| 1FE......
647293 LT 4|NEW MEXICO CAP PROJS G 5.000.... 03/01/2013]| MATURED. N 3,000,000 | ......... 3,000,000 | .........3,232,980 3,006,600 | ..oooveveeenn0 | i (6,600) . 3,000,000 .0 0 0]... 75,000 | 03/01/2013| 1FE......
1799999. Total - Bonds - U.S. States, Territories & Possessions..... . e | o 48,980,000 | ...... 48,980,000 | ....... 50,518,015 | ....... 49,012,018 | .o 0] .. (32,018) | oo (L (32,018) | oo 0] 48,980,000 .0 0 0 ... 711,065 |...... XXX... | .XXX
Bonds - U.S. Political Subdivisions of States, Territories and Pc ions
041431 CF 2| ARLINGTON CO PUB IMPT 5.000........cccesvemerermees | erene 03/15/2013| MATURED.........ocvvrreerirerieninne | cererneriississeienieee | ovein 4,980,000 | ......... 4,980,000 | ........5,284,278 | ......... 4,991,354 | o0 | eeen(11,354) | o [ e (11,354) | 0 | e 4,980,000 .0 0 | 124,500 | 03/15/2013| 1FE......
167615 BY  8|CHICAGO PARK DIST REF 5.000.. 01/01/2013] MATURED........ovvviverrinieinninnes [ vvererssissisnineninnns | eovevnns 4,230,000 | ......... 4,230,000 4,230,000 4,230,000 .0 0 0 ... 105,750 |01/01/2013| 1FE......
208418 PZ 0| CONROE ISD GO REF S200 5.250.. .102/15/2013| REDEEMED ..1,545,000 ,545,000 1,546,700 1,545,000 .0 0 0] s 40,556 |02/15/2016| 1FE......
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208418 QL 0[CONROE ISD GO REF S200 5.250..........ccouvvrereees | vonee 02/15/2013| REDEEMED.........ccoevevverirircianee . 3,545,000 | ......... 3,545,000 | ......... 3,815,6% | ......... 3,548,900 | ...cccocveeien0 | eeeienn(3,900) | o0 | eiiennn(3,900) | a0 | 3,545,000 .0 0 0 . 93,056 |02/15/2016| 1FE......
401784 VM 2 |GUILFORD CO GENERAL OB .100 .101/24/2013| WELLS FARGO SECURITIE.. 22,010,000 .22,010,000 ..22,010,000 2,010,000 . .0 2,010,000 .0 0 0 3,307 |03/01/2025| 1FE......
440673 UL  3|HORRY CO SCHDIST GO S 5.125......cccomvvervvrncnes | veene 03/01/2013| REDEEMED........ccooerenererrierins | covererisernerieniees | oveved 6,500,000 | ......... 6,500,000 | ......... 6,870,305 | ......... 6,506,695 | ....ccovveriee0 [ i (6,695) 6,500,000 .0 0 0. 166,563 |03/01/2018| 1FE......
440673 UM 1 [HORRY CO SCHDIST GO S 5.125......cccomvvermerncres | ceene 03/01/2013| REDEEMED........coooevennevnrinrnins | cevirnerinniiseiinseieee | oveind 6,825,000 | ......... 6,825,000 | ......... 7,156,149 | ........ 6,830,870 | .oooovrrrcrennn 0| s (5,870) [ .oocvvevireenns0 | ceieeens(5,870) | e | 6,825,000 .0 0 0 [ 174,891 | 03/01/2019| 1FE......
442331 CV 4 |HOUSTON GO LTD REF S20 5.250........cccccourrerer | vevee 03/01/2013| REDEEMED.........ccoorvenrrerirerin | o | ovriis 3,320,000 | ......... 3,320,000 | ........ 3,608,868 | ........ 3,326,109 | ..oovvvcrennn 0| s (6,109) 3,320,000 .0 0 0 . 87,150 |03/01/2014| 2FE......
442331 CW 2 [HOUSTON GO LTD REF S20 5.250........ccccomuvrererne | veene 03/01/2013| REDEEMED.........ccooerenererirenins | cererneriseinenineninee | oveins 3,895,000 | ......... 3,895,000 | ......... 4,201,344 | ......... 3,901,505 | ooovrrerinnn 0| s (6,505) 3,895,000 .0 0 0 [ 102,244 |03/01/2015| 2FE......
442331 CZ 5|HOUSTON GO LTD REF S20 5.250. 03/01/2013| REDEEMED...........covvererernrirens [ cvrerermnineisnrerinnes | evrererrnn680,000 | coveincnn 680,000 | ............739,166 | ...........681,251 | ..o | v (1,251) ....(1,251) .0 0 0. 17,850 |03/01/2014| 1FE......
442331 DA 9|HOUSTON GO LTD REF S20 5.250. 03/01/2013| REDEEMED.........cccnevevercrrnenins | vevenernerrrsernerrnne | ereerennnnn800,000 [ oo 800,000 | .. ..862,920 | . ..801,344 | 0 | (1,344) .(1,344) . ...800,000 .0 0 0. 21,000 |03/01/2015| 1FE......
442331 TT  1|HOUSTON GO LTD REF S20 5.250........ccccovuvrmmrene | venne 03/01/2013| REDEEMED.........coooevennercrinnnins | corineriseiseiienieee | ovein 4,885,000 | ......... 4,885,000 | ......... 5,292,165 | ......... 4,893,060 | ...ooorvrerncs 0| s (C0LE 0} (V1N I (C0LE]0) 0| v 4,885,000 .0 0 0 [ 128,231 |03/01/2017| 2FE......
442331 TU  8|HOUSTON GO LTD REF S20 5.250........cccccourerererne | vevee 03/01/2013| REDEEMED.........ccoorvenrreriirerins | verenerierineiireniene | ovniies 3,090,000 | ......... 3,090,000 | ........ 3,284,237 | ......... 3,093,801 | oo 0| s (3,801) [ oo (V1N I (3,801) [ ooverreres 0| e 3,090,000 .0 0 0 . 81,113 |03/01/2018| 2FE......
442331 TX 2|HOUSTON GO LTD REF S20 5.250........ccccouuvrrurerne | veene 03/01/2013| REDEEMED.........ccoevenevcrirenins | cerernerineiseeineeieee | oveies 1,005,000 | ......... 1,005,000 | ......... 1,088,767 | .........1,006,658 | .......ccoe..0 | coruecs (1,658) | .oocvvrecirnnne (V1 I (1,658) [ oo 0| oo 1,005,000 .0 0 0 . 26,381 |03/01/2017| 1FE......
442331 TY  0[HOUSTON GO LTD REF S20 5.250........ccccevrvrvrveres | wonee 03/01/2013| REDEEMED... 635,000 | ....co...... 635,000 674,916 | ...........635,781 | o0 [ i (781) .0 0 0. 16,669 |03/01/2018| 1FE......
751617 4Q 1|RAMSEY CO CAP IMPT GO 5.000 .102/01/2013| MATURED. ..1,560,000 ,560,000 1,707,997 (1,794) | .. (1,794) | .. .0 0 0] ... 39,000 |02/01/2013| 1FE......
2499999. Total - Bonds - U.S. Political Subdivisions of States, Territories & Possessions.... 69,505,000 | ....... 69,505,000 | ....... 72,872,303 | .......69,565,821 | ...coooviienc0 | e (60,821) (60,821) .0 0 0 [..1,228,260 | ...... XXX... | .XXX....
Bonds - U.S. Special Revenue and Special Assessment
139883 AA  0|CAPITAL CITY ECONOMIC 5.000........cocceerermerrens | veene 03/27/2013| PAID ON PRINCIPAL........ccosvvens | rvremrrreriererneerans | cvrverienes 119,199 | oo 119,199 | oo 119,199 | e 119,199 | v (U I (VI I (V1 I (V1 IO (V1 I 119,199 .0 0 0 | v 500 [12/01/2027(1...........
914233 JQ 5| CONNECTICUT UNIVREV S 5.250.......cccnuvimiererne | vovne 02/15/2013| REDEEMED..........cocooierererniirens [ v | eovevens 4,435,000 | ......... 4,435,000 | .........4,980,106 | ......... 4,442,584 | ..oovveiciecn0 | e (7,584) | o0 [ e (7,584) | 0| 4,435,000 .0 0 0 [ 116,419 | 02/15/2015| 1FE......
914233 JR 3| CONNECTICUT UNIVREV S 5.250........cccomurermrerne | rene 02/15/2013| REDEEMED.........ccoorvenererrienins | vererneriesinerieniene | ovevin 4,675,000 | ......... 4,675,000 4,682,340 4,675,000 .0 0 0 ... 122,719 | 02/15/2016| 1FE......
914233 JS 1| CONNECTICUT UNIVREV S 5.250. .02/15/2013| REDEEMED... ..4,680,000 ,680,000 4,686,739 4,680,000 .0 0 0 [ 122,850 |02/15/2017| 1FE......
379700 KK 2| GLOUCESTER CO UTILS SE 5.000........cccovurerererne | e 01/01/2013| MATURED..........ovveervmrrrerirenins | e | ovriies 1,045,000 | ......... 1,045,000 1,045,000 1,045,000 .0 0 0 . 26,125 |01/01/2013| 1FE......
395468 CN 9| GREENSBORO ENTERPRISE  .110......cccoomvvrurrne | e 01/08/2013| BAS-MERRILL LYNCH. ....cvvvers | covererinrineriienieee | ovevnn 8,940,000 | ......... 8,940,000 | ......... 8,940,000 | ......... 8,940,000 | .cooovvvenrennn (U I (VI I 0 0 0 8,940,000 .0 0 (V1 I 1,136 |06/01/2026| 1FE......
454624 E8 6 |INDIANABOND BANK REV 5.375......cccccomvumvrinenes | ceene 02/01/2013| REDEEMED........cooorvenivnrieniins | covineirineieniineeiene | ovein 4,529,850 | ......... 4,485,000 | ......... 4,865,463 | ........ 4,532,676 | ..coovrerirnens 0| s (2,826) | .ovvorrirnne (V1N I (VX 72) | E— 0| v 4,529,850 .0 0 0 [ 120,534 | 08/01/2015| 1FE......
454624 F2  8|INDIANABOND BANKREV 5.375........cccoucevvvrvenes | veeee 02/01/2013| REDEEMED.........ccoorvenirerrienins | cererneriesinerinenieee | overis 5,661,050 | ......... 5,605,000 | ......... 6,196,159 | ......... 5,666,095 | ...covvverenen 0| s (5,045) [ .oovorirnne (V1N I (5,045) [ oo 0| e 5,661,050 .0 0 0 | 150,634 |02/01/2019] 1...........
454624 F8 5|INDIANABOND BANK REV 5.375......cccccomcemmrennenes | ceene 02/01/2013| REDEEMED... 520,150 | .coonnvn. 515,000 ..558,687 ...520,423 (273) 0 520,150 .0 0 0. 13,841 | 08/01/2015| 1FE......
454624 G2 7 |INDIANABOND BANKREV 5.375........cccoucumvrreneres | veeee 02/01/2013| REDEEMED.........cooorvenrrerinenins | vereneiieerinenireniene | ovriies 1,408,950 | ......... 1,395,000 1,542,131 1,410,206 | ..coooovvereenc0 | eieeens(1,256) | o0 | e (1,256) | i 0| v 1,408,950 .0 0 0 . 37,491 |02/01/2019| 1FE......
574217 VC 6| MARYLAND H/E JOHNS HOP .070......ccccocumerermrrns | e 01/03/2013| GOLDMAN SACHS & CO......ccco. | coverereeernerireriene | ovevin 5,955,000 | ......... 5,955,000 | ......... 5,955,000 | ......... 5,955,000 | oooovrrrnrennn (U I (V1 I 0 0 0 5,955,000 .0 0 0 | v 558 |07/01/2036| 1FE......
592248 DJ 4|METROPIER & EXPAUTH —-..oooovimvirrrineireinns [ e 01/16/2013| MORGAN STANLEY........ccovvvmene | corernerrnmrimsrinerieee | oveend 6,419,144 | ......... 7,090,000 | ......... 3,351,514 | ........ 5,386,698 | ...covvrrrnnnn 0 e 15,882 | oo (V1N IO 15,882 | oo 0| oo 5,402,580 | ..coovrrenne 0 1..1,016,564 |..1,016,564 | ............... 0 |06/15/2018| 2FE......
606915 K2 1| MISSOURIENV IMP & ENE 5.500.........cccccvemrrveres | e 01/01/2013| REDEEMED........ccoorvenrrerrierins | cerernerirerinerieniene | ovevis 3,215,000 | ......... 3,215,000 | ......... 3,471,718 | ......... 3,215,000 | ooovvrerrenen (U I (VI I 0 0 0 3,215,000 .0 0 0 . 88,413 (07/01/2017|1...........
60636P H6 0| MISSOURIENV IMP & ENE 5.125........cccomvvvmmrrncies | e 01/01/2013| REDEEMED 3,510,000 | ......... 3,510,000 | ......... 3,627,023 3,510,000 3,510,000 .0 0 0 . 89,944 |01/01/2021
646139 XE O|NEW JERSEY TURNPIKE AU 6.500 .101/01/2013{ PAID ON PRINCIPAL. ..1,295,000 ,295,000 1,369,315 1,295,000 .0 0 0 . 42,088 |01/01/2016
64985H AR  8|NEW YORK ENVIRON FAC C 5.250.......ccccmmvrmcres | veene 01/01/2013| REDEEMED.........ccooevenircrrienins | covernerieeinerirenieee | oveien 4,000,000 | ......... 4,000,000 4,000,000 4,000,000 .0 0 0 ... 105,000 |01/01/2019
650034 M9 9| NEW YORK URBAN DEV COR 5.250.......ccccvurerns | vrene 03/15/2013| REDEEMED..........coccvvierereriniirens [ v | e 5,000,000 | ......... 5,000,000 | ........ 5,520,050 | ......... 5,012,750 | w0 | ceerena(12,750) | vivvviiecenn0 | eeeena(12750) | vvveenn0 | e 5,000,000 .0 0 0 [ 131,250 | 03/15/2014
650034 N2 3| NEW YORK URBAN DEV COR 5.250........ccccvvvurer | e 03/15/2013| REDEEMED.........ccoorvenererrienins | corerneriresinerirenieee | overis 5,000,000 | ........ 5,000,000 | ......... 5,482,800 | ......... 5,011,850 | coocovviveeren0 | coerna(11,850) | o0 | s (11,850) | vvvrennl0 | s 5,000,000 .0 0 0 | 131,250 |03/15/2015
751100 FW 3| RALEIGH COMB ENTERPRIS .100.......ccccomuvermrernes | e 03/01/2013| PAID ON PRINCIPAL.......ccosvvers | erremrirnemieeineerans | cvrverienes 500,000 | ..o 500,000 | ....coenee 500,000 | ..ot 500,000 | ..ocvrrrrernens (1 I (VI IO (VI I (V1 IO 0 | s 500,000 .0 0 0 | s 91 103/01/2035
795750 TR 1[SALT RIVER PROJ AGR IM 5.000........ccccvvmvrrernns [ e 01/01/2013| MATURED.........ovveivnnirerireninns | e | v 5,000,000 | ........ 5,000,000 5,000,000 5,000,000 .0 0 0 ... 125,000 |01/01/2013
796253 NT 5| SAN ANTONIO ELEC & GAS 5.000. .102/01/2013| PAID ON PRINCIPAL. ..1,485,000 ,485,000 1,521,694 1,485,000 .0 0 0 . 37,125 | 02/01/2017
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3128JM N7 8|FH (3/1 ARM) #1B2313  2.860......c.ccvvrerrrrirrcriinies | e 03/15/2013| PAID ON PRINCIPAL................. 62 0 6,674 .0 0 (V1 IO 29 | 08/15/2035|1...........
3128JM  QF  7|FH (3/1 ARM) #1B2353  2.865........cccoovvvvmvriniiinins | e 03/15/2013| PAID ON PRINCIPAL. 738 0 86,088 .0 0 0 09/15/2035 1..
3128JM  SB  4|FH (3/1 ARM) #1B2413  2.806.........evererrrrerrcrinins | e 03/15/2013| PAID ON PRINCIPAL. 350 0 44,332 .0 0 0 10/01/2035/ 1..
31296 ZX  7|FHLMC GOLD PASSTHRU  5.500........ccccouvmmnierer [ e 03/15/2013| PAID ON PRINCIPAL. 109 0 7,528 .0 0 0 06/15/20331..
31296 ZY 5|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL................. 724 0 50,136 .0 0 0 06/15/2033| 1...........
31296 2F  2|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL................. 2 0 121 .0 0 0 1 107/15/2033| 1...........
31296 2J 4|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL..........cc..... 163 0 9,204 .0 0 (V1 I 71 {07/15/2033(1...........
31296 3V 6|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL................. 2 0 118 .0 0 0 1 07/15/2033| 1...........
31296 4V 5|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......cccoveinr | vrrermrreirernniennns | wverrnnnenn 133,102 | 10 133,102 | 130,309 | e 131,744 | 0] 1,358 | 0| 1,358 | oo (1N I 133,102 .0 0 0 e 1,311 107/15/2033| 1...........
31296K AL 7 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL................. 1 0 49 .0 0 0 0 |04/15/2033] 1...........
31296K BK 8 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL................. 399 0 28,148 .0 0 (V1 I 177 [07/15/2033(1...........
31296K E3 3| FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL. 2 0 151 .0 0 0 107/15/2033| 1..
31296K NR  0|FHLMC GOLD PASSTHRU .103/15/2013| PAID ON PRINCIPAL. 592 0 37,144 .0 0 0 07/15/2033| 1..
31296K QD  8|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL. ...8,691 ...8,509 127 0 8,691 .0 0 0 07/15/20331..
31296K TN 3|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......covvvrvnr [ o | crvriinins 144,066 | ............ 144,066 | ............ 141,043 | oo 141790 | cvviviiienenn0 | 002,276 | cviiieeenn0 | e 2,276 | oo (V1 IO 144,066 .0 0 0 07/15/2033(1...........
31296K 4R 1|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL........ccovvvens | rrremrrrneriererneenans | cvrerienes 205,174 | coonnen. 205,174 | ............ 203,892 814 0 205,174 .0 0 0 08/15/2033| 1...........
31296L AV 3|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL......ccocovvres | vevrnrineiinsiieniiens 43 | .. 43 A2 [ s 42 | s (1 IO | I 0 1 0 43 .0 0 0 0 |08/15/2033 1...........
31296L KZ  3|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 13 0 1,092 .0 0 (01 I 11 08/15/2033(1...........
31296L P6 2|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 10 0 576 .0 0 0 5 |08/15/2033(1...........
31296L QV  6|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 379 0 20,070 .0 0 0 08/15/2033| 1...........
31296L WL  1|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL. 183 0 11,175 .0 0 0 08/15/2033| 1..
31296L ZL  8|FHLMC GOLD PASSTHRU .1 03/15/2013| PAID ON PRINCIPAL. 60 0 4,518 .0 0 0 08/15/2033| 1..
31296L 6E 6 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL. 155 0 9,818 .0 0 0 08/15/2033| 1..
31296M CE 7 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......c.cooverns | coverneirmmrrmrinernene | covvrrrnern 74,896 | i 74,896 | v 73,324 | i 73,670 | o0 [ 1,225 | 0 | 1,225 0 74,896 .0 0 0 05/15/2033| 1...........
31296M 6K 0 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......cccovvvre | verernrimmrimerverrene | wovrrennnn 264,791 | 264,791 | 263,136 | 0ve0r0263,672 | v [ el 119 | 0 | 1,119 0 264,791 .0 0 0 09/15/2033| 1...........
31296N EJ 2 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL........ccoveves | covernervrmernerrerirnee | wrrerenenn 138,993 | 138,993 | oo 138,124 | 138,440 | a0 | 883 [ 0 | 553 | ovrverrnn 0 | s 138,993 .0 0 0 09/15/2033| 1...........
312966 KL  7|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 203 0 7,777 .0 0 0 05/15/2019|1...........
312966 SM 7 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 528 0 21,455 .0 0 0 05/15/2019| 1...........
312966 TP  9|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......cccovvrns | corenerrnnrimnineinens | e 320,311 | 10000.320,311 | ... 303,345 | 313,124 | 0 | et 75186 | 0 | 7,186 | oo 0 | s 320,311 .0 0 0 05/15/2019| 1...........
312966 TQ 7|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......ccvvvvnr [ vrrrerrmrnrrsrvnienis | crerernnenn 376,110 | 1. 376,110 | ... 356,189 | 10 367,439 | cviiviciinn0 | 8,671 | a0 | 8,671 [ v (V1 IO 376,110 .0 0 0 05/15/2019|1...........
312967 HM 7 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL. 0 62,963 .0 0 0 05/15/2019| 1..
312967 KD  3|FHLMC GOLD PASSTHRU .1 03/15/2013| PAID ON PRINCIPAL. 0 354,263 .0 0 0 05/15/2019| 1..
312967 PC  0|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......cccovvees | vorenerrmnrmerrerrnne | wovrrenenn 189,113 | 159,113 | .. 150,685 | ... 155,704 | 0 | 003,409 | 0 | 3,409 | e, (V1 I 159,113 .0 0 0 05/15/2019| 1..
31292G 6L  5|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 0 1,171 .0 0 (V1 IOV 18 |10/15/20291...........
31292G 6T  8|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL. 0 1,695 .0 0 (V1 I 20 [11/15/2029{1...........
31292G  7H  3|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 0 1,468 .0 0 0 | v 20 | 12/15/2029]1...........
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31292H EV 2 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL .0 (7) 0 52 .0 0 0 1(08/15/2030| 1...
31292H G5 7 |FHLMC GOLD PASSTHRU .1 03/15/2013| PAID ON PRINCIPAL. .0 (379) 0 2,943 .0 0 0 01/15/2031| 1
31292H M2 7 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL (44) 0 404 .0 0 0 5 |11/15/2031{1...
31292H P9 9|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 0 3,027 .0 0 0 | s 19 |03/15/2032|1...........
31292H QQ 0|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 0 2,206 .0 0 (01 I 19 |04/15/2032(1...........
31292H XK  5|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 0 67,285 .0 0 0 | v 593 |07/15/20331...........
31293E N4  8|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL. 0 19,008 .0 0 (V1 I 100 [12/15/2028(1...
31293M FE 7 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 0 631 .0 0 0 3 |03/15/2029]1...
31293Q 2V 4|FHLMC GOLD PASSTHRU 03/15/2013( PAID ON PRINCIPAL 0 89 .0 0 0 1 106/15/2029| 1...........
31293V FH  0|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 0 23 .0 0 0 0 |08/15/2029] 1...........
31293W  ZQ  6|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 0 40 .0 0 0 0 [10/15/2029] 1...........
31293W  6X 3| FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL. 0 192 .0 0 0 2 110/15/2029]1...
31293X EG  9|FHLMC GOLD PASSTHRU .103/15/2013| PAID ON PRINCIPAL. 0 79 .0 0 0 1 10/15/2029|1...
31293X RH 3| FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 0 28 .0 0 0 10/15/2029] 1...
31293y DY  9|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL. 0 195 .0 0 0 2 |11/15/2029] 1...........
31293Y GV  2|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 0 2,459 .0 0 0 | v 16 | 11/15/2029(1...........
31293Y KN  5|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL. 0 241 .0 0 0 3 |11/15/2029]1...........
31293Y LG  9|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......cccovveere | vorernrrrnirnerrerrene | cervrrieneen 16,010 | 116,010 | 16,843 | 18,600 | e 0 16,010 .0 0 (V1 I 299 [11/15/2029|1...
31293Y LV 6|FHLMC GOLD PASSTHRU .103/15/2013| PAID ON PRINCIPAL. 0 227 .0 0 0 3 | 11/15/2029]1...
31293Y L6 1|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......cccovvvine | verenrrrnirmnnvenrene | evrrververinennend v | 10 | i 11 | 0. 9 .0 0 0 0 |12/15/2029]|1...
31293Y Q8 2|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......cccovverns | verernerrnmrimennennene | eernerernennnnnend 150 | o180 | 158 | e 175 | 0 150 .0 0 0 2 |12/15/2029(1...........
31293Y RF  5|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......cccovverns | vovirmeinnirnninnrinnne | eerivnrrnninnnen 145 | 145 | 152 | i 162 | e 0 145 .0 0 0 2 |12/15/2029(1...........
31294B FC  4|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......cccovveirs | verenrrmmrrmernerrene | e 115 [ 115 | 121 | 128 | 0 115 .0 0 0 1 12/15/2029]1...........
31294B NE 1|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 0 20 .0 0 0 0 |12/15/2029|1...
31294B  5Y  7|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL........ccovvves | cerrmmrrnerrenierinne | vevernrriennened 162 | i 162 | e 0 162 .0 0 0 2 |01/15/2030(1...
31294G Q9 8|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......ccovvens | vorernernnirnernerrene | cverrerrneernenennd8 |8 | BT | 54 | 0 48 .0 0 0 1 06/15/2030| 1...........
31298E 3C  7|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......cccovverns | vovernernrirnninnenene | e 3,104 | 3,104 | 003,267 | 03,338 | e 0 3,104 .0 0 0 | s 19 101/15/2029{1...........
31298Q GD  4|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......cccovveene | verernrrmmrrmernenrene | e 13T [ 131 | 138 | 185 | 0 131 .0 0 0 2 |06/15/2031(1...........
312988 UV 4|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 0 1,736 .0 0 (V1 IO 11 101/15/2031{1...
31298V ZF  7|FHLMC GOLD PASSTHRU .1 03/15/2013| PAID ON PRINCIPAL. 0 110 .0 0 0 1 (10/15/2031| 1
31298V ZH  3|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 0 35 .0 0 0 0 |10/15/2031|1...
31287M  FB 1 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL. 0 52 .0 0 0 0 [12/15/2031(1...........
31287M 3L 2|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 0 6,925 .0 0 (V1 I 121 |01/15/2032] 1...........
31287P E9 0|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 0 2,670 .0 0 (V1 IOV 31 {02/15/20321...........
31287P  S2  0|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL. 0 1,394 .0 0 0 02/15/2032(1...
31287Q FF 3| FHLMC GOLD PASSTHRU .103/15/2013| PAID ON PRINCIPAL. 0 5,078 .0 0 0 03/15/2032| 1
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31287Q L6 6|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 88 88 92 (8) 0 88 .0 0 0 1(03/15/2032|1...
31287Q NB 3| FHLMC GOLD PASSTHRU .1 03/15/2013| PAID ON PRINCIPAL. 43 0 2,243 .0 0 0 01/15/2032| 1
31287R ML 0 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL (6) 0 84 .0 0 0 1 {04/15/2032|1...
31287T DJ  1|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL (134) 0 1,189 .0 0 0 | s 14 105/15/2032|1...........
31287T SE  6|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL (41) 0 454 .0 0 0 5 |06/15/2032(1...........
31287T 3G  8|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL (62) 0 406 .0 0 0 5 |06/15/2032(1...........
312870 B7 6 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL. 2 2 /2 I 3 0 (0) 0 ... 2 .0 0 0 0 |06/15/2032| 1...
312870 GL  0|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 3 3 K P 3 0 (0) 0. 3 .0 0 0 0 |06/15/2032|1...
31287V GQ  7|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......cocovvirne | vorereirnerineineiens | eevierieeirneeens 508 | .o 508 535 | .o 589 0 (82) 0 508 .0 0 0 6 |07/15/2032| 1...........
31287V 6N  5|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL......cccovvvine | verererernrrierinnriens 72 | . 72 76 | oo YA I 0 (5) 0 72 .0 0 0 1107/15/2032|1...........
31287Y NS  9|FHLMC GOLD PASSTHRU 02/15/2013| PAID ON PRINCIPAL.......cccovverns | vorenernnrnmernerrene | 19,226 | i 19,226 | 1ir000020,235 | v 21,496 | e 0 | ceeee(2,270) | v [ s (2,270) 0 19,226 .0 0 (V1 I 224 109/15/2032(1...........
31288A MM 4|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL. 0 (31) 0 182 .0 0 0 2 110/15/20321...
31288A X4  2|FHLMC GOLD PASSTHRU .103/15/2013| PAID ON PRINCIPAL. 0 (54) 0 292 .0 0 0 3 |06/15/20321...
312880 AJ  8|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......cccovverns | verenerrnnrirnennernene | evvneennnens Ty T8 | sl 1746 | e 1,683 | e 7,807 | e 0 138 0 7,746 .0 0 (V1 IO 70 [12/15/20321...
31288D FL  8|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......covvrvnr [ rrerermrinernnverinnns | corvvrenneenn 2,894 | i 2494 | i 2441 | 2,851 | (U IO A2 | 0 42 0 2,4% .0 0 (V1 I 20 [01/15/2033(1...........
31288F W7  5|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL LU I 12 | v 0 12 0 522 .0 0 0 4 102/15/2033 1...........
31288F XM 1|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......coovvvevnr [ rrrermrrnernrnerinnns | cervverennne 1,291 | i 1,291 | i 1,264 | i 1,272 | (U IO 20 | e 0 20 0 1,291 .0 0 (V1 I 17 |03/15/2033|1...........
31288G G8 9|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 0 (36) 0 912 .0 0 (01 I 11 102/15/2033|1...
31288G TB  8|FHLMC GOLD PASSTHRU .103/15/2013| PAID ON PRINCIPAL. 0 0 12 .0 0 0 0 |04/15/2033 1...
31288G 4G  4|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 96 0 6,453 .0 0 (01 I 53 |04/15/2033 1...
31288H X4 7 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 28 0 1,713 .0 0 0 | e 18 |04/15/2033(1...........
31288H 4E 7 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL. 10 0 373 .0 0 0 4 105/15/2033 1...........
31288H 7A 2 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 96 0 6,316 .0 0 (01 I 55 |05/15/2033| 1...........
31288 QN 9| FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 55 0 3,168 .0 0 05/15/2033|1...
31288 ZX 7|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL , , 135 0 8,517 .0 0 05/15/2033|1...
31288) 4L  7|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL......ccocovverne | verrrreererininnariens 77 | e 77 76 | oo YT I (U I 1| e 0 1 0 7 .0 0 05/15/2033| 1...........
31335H z7 1 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......cocovviies | vevenerrnnrirmeineinens | e 99,121 | oo 99,121 | v 101,228 | cocovvvene 100,484 | .oooovvecinnn 0| s (1,363) | oo (V1 I (1,363) 0 99,121 .0 0 12/15/2023| 1...........
31294M GB 1 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL........cccvvvees | rrremrrirerirereneeinns | cvrverirenns 761,597 | ooovevene 761,597 | .ocoonnee. 760,586 | ............ 760,609 | ...ovvrrernnns (U IO 988 | .o (V] IR 988 | o (V1 I 761,597 .0 0 05/15/2026| 1...........
31280R CN 4 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL (1) 0 250 .0 0 04/15/20131...
3128G9 MN  6|FHLMC GOLD PASSTHRU .1 03/15/2013| PAID ON PRINCIPAL. (12) 0 1,754 .0 0 02/15/2014(1
31283H HE 8 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL (136) 0 1,152 .0 0 06/15/2030| 1...
31283H JUN 6 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL. 16 0 864 .0 0 01/15/2030(1...........
31283H J4  8|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL (180) 0 1,336 .0 0 (01 I 15 102/15/2031(1...........
31283H LC 7 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL (855) 0 8,055 .0 0 (V1 I 136 [10/15/2029(1...........
31283H MD 4 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL. (24) 0 202 .0 0 0 2 |05/15/2031] 1...........
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31283H MZ  5|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL 225 | ... 239 (VI I (V) I 0 (25) 0 214 .0 0 0 3 |06/15/2031(1...........
31283H N4 3 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......covvvvnr [ rrrrermrinrirmrneninis | cvervrreeenen 9,709 | 9,709 | e, 10,289 | .o 11,007 | oo 0 | ooeeenn(1,298) | o0 | e (1,298) 0 9,709 .0 0 (V1 IO 99 |09/15/2031| 1..
31283H N8 4 |FHLMC GOLD PASSTHRU .103/15/2013| PAID ON PRINCIPAL. 280 298 0 (32) 0 266 .0 0 0 3 |09/15/2031(1..
31283H TE 5|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......cocvvvever [ rrrrermrreerernenenes | evverennennens 139 | i 139 | s 146 | oo 155 | oo 0 (17) 0 139 .0 0 0 2 107/15/2032|1..
31283H WY 7 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......ccoevine | verevrinnrvmrrinerrens | vvvrereennnn 59,264 | 59,264 | oo 58,023 | oo 58,335 | .ooerrerirns 0 929 0 59,264 .0 0 (1 I 544 106/15/20331...........
3128LX DE  7|FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......cccovvves | covernerermernerreninnee | wenennn. 983,245 | ...........983,245 | .......... 873,244 | ............ 916,593 | ..ovvverirns 0| .in86,652 | v [ i 66,652 | ..coovvrenenn 0 | s 983,245 .0 0 (V1 I 6,651 |05/15/2034/ 1...........
3128MJ FH 8| FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......covvvivnr [ v | covriinenns 582,567 | .ccovvrnen. 582,567 | ..ovvrnnns 573,954 | ....cco.... 575,650 | .ovvrverirnnd 0 6,918 0. 582,567 .0 0 0 5,262 [12/15/2036(1...........
3128PT 3L 7 |FHLMC GOLD PASSTHRU 03/15/2013| PAID ON PRINCIPAL.......cccvvvees | orremrrrerirenineeinne | cvrerirenns 335,363 | .coovvvne 335,363 | .ovvvrnees 333,686 | .....o...... 333,950 | ..oovvrerirns 0 | o 1413 | 0 [ e 1,413 0. 335,363 .0 0 (VN I 1,765 |02/15/2026|1...........
3133TQ  ZU 4 |FHR 2274 KC CMO 03/15/2013| PAID ON PRINCIPAL.......cocovverne | vovenerrnmrirmeineinens | e 72,484 | .o, 72,484 | .o, 72,328 | oo 7K N I 0 161 0. 72,484 .0 0 (V1 I 802 [01/15/2031[1...........
31339N  AG 1 |FHR 2400 MK CMO 03/15/2013| PAID ON PRINCIPAL.......ccccovvees | orremrrinerirenerneeinns | criverirenns 372,920 | ............ 372,920 | oo 367,792 | .covoneee. 370,024 | oo 0 .0 0 0 3,584 |01/15/2032(1...........
31339N  F2  7|FHR 2413 MH CMO 03/15/2013| PAID ON PRINCIPAL........ccosvvrs | orrrmrirnerireeineerans | cereeriennd 614,575 | ........... 614,575 | ........... 606,124 | ............ 609,592 | ..oovvrrirns 0 .0 0 (V1 I 6,474 102/15/2032| 1...........
31339D GP  7|FHR 2422 CH CMO 03/15/2013| PAID ON PRINCIPAL. .0 0 (V1 I 1,508 | 02/15/20321..
31393F LT 1|FHR 2527 BM CMO 03/15/2013| PAID ON PRINCIPAL. .0 0 0 11115/2017|1..
31393P MY  7|FHR 2600 LA CMO 03/15/2013| PAID ON PRINCIPAL. .0 0 0 11/15/2017|1..
31406G 55  4|FN (10/1 ARM #810057 01/25/2013| PAID ON PRINCIPAL..........cc..... .0 0 (V1 I 1,706 |03/01/2035/1...........
31406G 55  4|FN (10/1 ARM #810057 03/25/2013| PAID ON PRINCIPAL................. .0 0 0 2,513 |03/01/2035(1...........
31406L MX  3|FN (10/1 ARM #813174 01/25/2013| PAID ON PRINCIPAL...........c..... (3) 0 1,052 .0 0 0 4 (02/01/2035(1...........
31406L MX  3|FN (10/1 ARM #813174 02/25/2013| PAID ON PRINCIPAL.......cccovcees | vorerrervmrrnerrerrnee | wovrrenennn 151,920 | 151,920 | ... 153,249 | 152,410 | 0 | cieec(90) | o0 | i (E210) ) IO (V1 I 151,920 .0 0 0 02/01/2035| 1...........
31406L MX  3|FN (10/1 ARM #813174 03/25/2013| PAID ON PRINCIPAL.......cccovcees | vovernermmrernerneeirnee | woereenen 173,859 | 10 173,559 | i 175,078 | oo 174,119 | 0 | (560 [ a0 | s (1510) ) I 0 | v 173,559 .0 0 0 02/01/2035| 1...........
31406M BP O [FN (10/1 ARM #813746 03/25/2013| PAID ON PRINCIPAL................. 3,631 0. 307,740 .0 0 0 03/01/2035| 1...........
31407B VG  1|FN (10/1 ARM #826015 03/25/2013| PAID ON PRINCIPAL. 944 0. 323,155 .0 0 0 07/01/2035| 1..
31407B VG 1|FN (10/1 ARM #826015 .1 02/25/2013| PAID ON PRINCIPAL. 48 0. 16,585 .0 0 0 07/01/2035| 1..
31407B  2G  3|FN (10/1 ARM #826175 02/25/2013| PAID ON PRINCIPAL. 11,364 | ... ..11,364 11,399 | .. ..11,348 . 16 0. 11,364 .0 0 0 07/01/2035| 1..
31407B  2G  3|FN (10/1 ARM #826175 03/25/2013| PAID ON PRINCIPAL........coovvens | erremriremiinerineians | ceverienns 185,335 | coovereneee 185,335 | coovvvene 185,914 | coovvv 185,076 | .ooovvvvcienen (1 IO 259 | oo (V1 IO 259 | oo, 0 | v 185,335 .0 0 0 07/01/2035| 1...........
31407C HK 6 [FN (10/1 ARM #826534 03/25/2013| PAID ON PRINCIPAL.......ccccovves | ovremrrinerirenineenns | cvverienns 174,892 | .....cooeee. 174,892 | oo 175,162 | covvvvenee 174,858 | oooovvvrinnn LV I 35 | i (V1 IO 35 | 0| s 174,892 .0 0 0 07/25/2035| 1...........
31407C HK 6 [FN (10/1 ARM #826534 01/25/2013| PAID ON PRINCIPAL.......cccovivrs | covererimerrrerienenee | ceerveineienn 9,352 | o 9,352 | covvererin 9,367 | oo 9,350 | covverrrinnn (U I Y2 I 0 2 0 9,352 .0 0 0 07/25/2035| 1...........
31407E MK  6|FN (10/1 ARM #828462 01/25/2013| PAID ON PRINCIPAL........coovvins | rrremrirerrinerineians | cereerienes 248,975 | ............ 248,975 | ...ccoenee 246,718 | ....ccoouc.. 247,217 | s (U I 1,758 | s (V1 I 1,758 | oo 0 | v 248,975 .0 0 0 07/01/2035| 1...........
31407E MK  6|FN (10/1 ARM #828462 03/25/2013| PAID ON PRINCIPAL.......ccccvvvees | orvemrrireriererneeinns | eveverirenns 343,930 | .coouuven. 343,930 | oo 340,813 | .coooneee. 341,501 | oo 0| e 2,428 | o) (V1N IS 2,428 | v (V1 I 343,930 .0 0 0 07/01/2035| 1...........
314070 XF  4|FN (10/1 ARM #832378 02/25/2013| PAID ON PRINCIPAL.......cccosvvers | erremrirnenienineirans | cvreerienas 497,226 | ....coone. 497,226 | ............ 489,395 | ...coovvne 492704 | ..o 0| e 4522 | oo (V1 IO 4522 | v 0 | coeeers 497,226 .0 0 0 08/01/2035| 1...........
31407 XF  4|FN (10/1 ARM #832378 03/25/2013| PAID ON PRINCIPAL.......coovviie | cvrrerermneiennninnins | veerersneinnnnns 7,355 | oo 7,355 | oo 7,239 | oo, 7,288 | oo (U IO 67 [ oo 0 67 0 7,355 .0 0 (01 I 87 [08/01/2035(1...........
314070 XF  4|FN(10/1 ARM #832378 01/25/2013| PAID ON PRINCIPAL. .0 0 (V1 I 30 [08/01/2035| 1..
31402R  NZ  8|FN (3/1 ARM) #735808 03/25/2013| PAID ON PRINCIPAL. .0 0 0 08/01/2035 1..
31406M 6S O [FN (3/1 ARM) #814581 03/25/2013| PAID ON PRINCIPAL. .0 0 0 04/01/2035| 1..
31406M 6S  O[FN (3/1 ARM) #814581 02/25/2013| PAID ON PRINCIPAL................. .0 0 (V1 IOV 47 [04/01/2035(1...........
31406W LD  4|FN (3/1 ARM) #822124 03/25/2013| PAID ON PRINCIPAL.......ccvvvvnr | vvrrerrmrnvrsnnnienis | wvvvernrrni 257,185 | 10 257,185 | 1ire00256,019 | 1i000255,885 | o0 | 1,299 | a0 | e 1,299 0. 257,185 .0 0 (1 I 1,647 106/01/2035/1...........
31407C D8  7|FN (3/1 ARM) #826427 03/25/2013| PAID ON PRINCIPAL................. 109 0. 19,833 .0 0 0 | v 92 | 07/25/2035]1...........
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31407F ML 1|FN (3/1 ARM) #829363 2.726........ccocvermremrrrrrirnnns | e 03/25/2013| PAID ON PRINCIPAL.......cccovverns | covenerrnnrvmninernens | e 227,984 | ... 227,984 | ...........226,968 | ... 226,505 | .cooooriveincn0 | e 1479 | 0 | 1,479 0 227,984 .0 0 0 10/01/2035/ 1...........
31407F ML 1|FN (3/1 ARM) #829363 2.728.......cccovurervirrirrerinns [ e 01/25/2013| PAID ON PRINCIPAL. 45 0 6,885 .0 0 0 10/01/2035/ 1..
31403K 3F  8|FN (5/1 ARM) #751498  2.340........ccccrmvvermerverrnans | e 03/25/2013| PAID ON PRINCIPAL. 662 0 76,289 .0 0 0 11/01/2033] 1..
31403V G4  5|FN (5/1 ARM) #759019  2.475.....ccccvvrvrvirirniicrns | e 03/25/2013| PAID ON PRINCIPAL. 62 0 5,774 .0 0 0 01/01/2034/1..
31405R  UD  6[FN (7/1 ARM) #797180 2.3%4.......coccovurverrmrrirerres | veene 03/25/2013| PAID ON PRINCIPAL 356 0 22,424 .0 0 (01 I 90 | 12/01/2034|1...........
31392B  6U 5|FNGT 2002-T4 A2 CMO  7.000........cvveerermrrrerins | reee 03/25/2013| PAID ON PRINCIPAL.......ccconvves | cvvernerrrmerncrrneennee | eevvrenneenn82,902 | o0 52,902 | i 54,712 | 54,094 | 0 | s (1,193) [ 0 | (1,193) 0 52,902 .0 0 (VN IO 841 [12/25/2041(1...........
3138AE LY  7|FNMAPASS TH #AI1242  3.500.......ccccvvvrvemmrrvrnns | veene 03/25/2013| PAID ON PRINCIPAL. 952 0 351,583 .0 0 (1 I 1,841 | 04/25/2026|1...........
31367B 2T 3| FNMA PASS TH#164686  7.500...........covvmevrrerenee | e 03/25/2013| PAID ON PRINCIPAL 0 0 88 .0 0 0 1(09/25/2022|1...........
31367L 5S  O|FNMA PASS TH #172857  7.500........cccccvvvrririmines | veene 03/25/2013| PAID ON PRINCIPAL 0 0 114 .0 0 0 1109/25/2022|1...........
31367P HS 8| FNMA PASS TH#174941  7.500........ccccvimevrrerernes | e 03/25/2013| PAID ON PRINCIPAL 0 0 60 .0 0 0 1109/25/2022|1...........
31367S  F6 2| FNMA PASS TH#177589  7.500........ccouvemmmrmrirnes | e 03/25/2013| PAID ON PRINCIPAL 0 0 38 .0 0 0 0 |09/25/2022| 1...........
31367S  F7  O|FNMA PASS TH#177590  7.500........cccrvrvvermrnnns | v 03/25/2013| PAID ON PRINCIPAL. 0 0 60 .0 0 0 1 109/25/2022| 1..
31367S GQ  7|FNMA PASS TH #177607 I 03/25/2013| PAID ON PRINCIPAL. 0 0 63 .0 0 0 1(09/25/2022| 1..
31367S R7  7|FNMAPASS TH#177910  7.500........ccccuvemrrrerirnes | e 03/25/2013| PAID ON PRINCIPAL. 1 0 205 .0 0 0 3 109/25/20221..
31367S R8 5|FNMAPASS TH#177911  7.500.......cccccrvrvvrmrnnns | v 03/25/2013| PAID ON PRINCIPAL. 0 0 217 .0 0 0 3 109/25/2022| 1...........
31367S 2T 6|FNMA PASS TH#178186  7.500........ccccvvmerrrerernes | e 03/25/2013| PAID ON PRINCIPAL.......cocovverne | verereermerimnrneniens | cerrerineenenens 126 | oo 126 | v 126 | oo 126 | v (U I (VI I 0 0 0 126 .0 0 0 2 |09/25/2022(1...........
31368H KV 4 [FNMA PASS TH#190308 7.500......c.cccccvvrmurevrvins [ oeee 03/25/2013| PAID ON PRINCIPAL. (6) 0 39 .0 0 0 1109/25/2030 1...........
31371H FM  5|FNMA PASS TH#252272  6.000...........ccrvvervrrnins | veene 03/25/2013| PAID ON PRINCIPAL 410 0 57,212 .0 0 (VI I 623 |01/25/2029|1...........
31371H KR 8|FNMA PASS TH #252404  6.000...........cconvvercrences | cenne 03/25/2013| PAID ON PRINCIPAL 31 0 3,125 .0 0 (V1 IO 39 |03/25/2029| 1...........
313710 PV O|FNMA PASS TH#253436  7.500.........cccconuvervrrvunns | veeee 03/25/2013| PAID ON PRINCIPAL (19) 0 133 .0 0 0 2 |09/25/2030(1...........
31371K  KH 3| FNMA PASS TH #254196  6.000...........ccvvmvrrrerernes | e 03/25/2013| PAID ON PRINCIPAL. (119) 0 4,844 .0 0 0 02/25/2017|1..
31371K  LQ 2| FNMA PASS TH #254235 e 03/25/2013| PAID ON PRINCIPAL. (129) 0 5,098 .0 0 0 03/25/2017| 1..
31371K  NY 3| FNMA PASS TH #254307  6.000...........covvrevrrerernee | rene 03/25/2013| PAID ON PRINCIPAL. (362) 0 13,416 .0 0 0 05/25/2017|1..
31371K  P3 9| FNMA PASS TH #254342  6.000...........ccoomrvrrmrirnes | e 03/25/2013| PAID ON PRINCIPAL (18) 0 641 .0 0 0 6 |06/25/2017|1...........
31371K  3A 7| FNMA PASS TH #254693  5.500...........ccorvevererernes | e 03/25/2013| PAID ON PRINCIPAL.......ccccovves | ovremrrinerirenineenns | cvverienns 120,812 | cooovcreeeee 120,812 | oo 120,586 | ............120,539 | ..ccovvvrins (U IO 273 | e 0 | e 273 | s 0| s 120,812 .0 0 (V1 I 1,049 |04/25/2033|1...........
31371L DM 8|FNMA PASS TH #254908  5.000........c..evvrreverevernee | rene 03/25/2013| PAID ON PRINCIPAL.......ccccvvvers | rrremrrrrerirenineninns | cvrveriennd 697,972 | .....oucn. 697,972 | ...ccevonne 701,571 | ..c.e....698,882 | oo (1 I [CX10) ) I 0 (910) 0. 697,972 .0 0 0 5,809 |09/25/2023(1...........
31371L DQ 9| FNMA PASS TH #254911  5.000........ccoevvmerrmeirnes | eene 03/25/2013| PAID ON PRINCIPAL.......cocovvires | vevemerrnnrirmeineinens | e 79,030 | cvvrrrnnens 79,030 | coverirnns 78,894 | ..o 78,841 | i (1 I 189 | oo 0 189 0. 79,030 .0 0 (V1 I 649 [10/25/2023(1...........
31371L  EZ  8|FNMA PASS TH #254952  4.500........c..ccoiveverevernee | e 03/25/2013| PAID ON PRINCIPAL.......cocovvene | vererernrmrinerirerirene | cerneeinnenns 73,538 | oo 73,538 | v 73,698 | oo T3ATY | s (U I 59 | e 0 59 0 73,538 .0 0 [V IO 536 |11/25/2018(1...........
31371L  E3 9| FNMA PASS TH #254954  4.500........c.cccemerrevirnee | eene 03/25/2013| PAID ON PRINCIPAL.......ccosvvers | eeremrirnemieeineerans | cereerienns 548,602 | ............ 548,602 | ............ 532,230 | ............539,788 | ..o 0| e 8,814 | v (V1 IO 8,814 | oo 0 | s 548,602 .0 0 (V1 I 4,228 |10/25/2023 1...........
3371 FY  O|FNMA PASS TH #254983  5.500........cccccrvurverivrnne | voene 03/25/2013| PAID ON PRINCIPAL. 14 0 6,152 .0 0 (01 I 57 [12/25/2033(1...........
313730  FJ 1 |FNMA PASS TH#303569 6.500...........cconvverrrenins | veeee 03/25/2013| PAID ON PRINCIPAL. 28 0 649 .0 0 0 6 |10/25/2025| 1..
31374A PA 2| FNMA PASS TH #308317 e 03/25/2013| PAID ON PRINCIPAL. (37) 0 1,467 .0 0 0]. 02/25/2020| 1..
31374A PC 8| FNMA PASS TH #308319 N 03/25/2013| PAID ON PRINCIPAL. (29) 0 716 .0 0 0. 04/25/2019| 1..
31374W Y8 9| FNMA PASS TH#326635 6.500..........cccvmrrvmrenes | e 03/25/2013| PAID ON PRINCIPAL 33 0 754 .0 0 0 8 |10/25/2025 1...........
31375D CH 4 [FNMA PASS TH#331372  6.500......c.cccccucrmurevrrvnns [ e 03/25/2013| PAID ON PRINCIPAL. 9 0 225 .0 0 0 3 |11/25/2025]1............
31375Q XL  3|FNMA PASS TH #341883  7.000........ccccouurvemrrmerns | wone 03/25/2013| PAID ON PRINCIPAL.......cccovverne | verereernerimrrneniens | ceveereneerenens 171 | s 171 | e 167 | oo 168 | oo 0 | oo KN I 0 3 0 171 .0 0 0 2 |04/25/2026|1...........
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313758 J3  5|FNMA PASS TH #343282 7.000. 03/25/2013| PAID ON PRINCIPAL 3 0 153 .0 0 0 2 |04/25/2026|1...
31376K B2 1|FNMA PASS TH #357457  5.500. .1 03/25/2013| PAID ON PRINCIPAL. 5,305 0 2,209,444 .0 0 (V] 19,630 | 11/25/2033] 1
31378R S5 9 |FNMA PASS TH #406540  6.500. 03/25/2013| PAID ON PRINCIPAL (0) 0 267 .0 0 0 3 |12/25/2027(1...
31384V ZT 2| FNMA PASS TH #535454  6.000...........ccovvvvrvrnens | v 03/25/2013| PAID ON PRINCIPAL (40) 0 4,360 .0 0 (V1 IOV 43 102/25/2015] 1...........
31385H WJ 7 |[FNMA PASS TH #545249  5.500..........ccccvvvevrvennns | venee 03/25/2013| PAID ON PRINCIPAL......cccouvvrne | vererirernrriniinnriens 92 | 92 84 | oo 87 | s (U I 5| s 0 5 0 92 .0 0 0 1 (10/25/2016] 1...........
31385H YA 4 |FNMA PASS TH #545305 6.000.........c.ccnvverrereanees | veene 03/25/2013| PAID ON PRINCIPAL (70) 0 2,536 .0 0 0 | e 25 | 11/25/2016| 1...........
313850 LH  9|FNMA PASS TH #545828 6.000............cocorvrrerrns | veeee 03/25/2013| PAID ON PRINCIPAL. (18) 0 2,176 .0 0 12/25/2014(1...
31385 NQ  7|FNMA PASS TH#545899  5.500..........ccccrvurevererns [ e 03/25/2013| PAID ON PRINCIPAL (63) 0 4,155 .0 0 09/25/2017|1...
31385W 2N 8| FNMA PASS TH #555281  6.000...........ccovvvrerevnnns | v 03/25/2013| PAID ON PRINCIPAL.......covivvvns [ v | vevererennen 35,851 | 035,851 | 110 36,803 | o 37,054 | 0 | e (1,204) | 0 [ (1,204) 0 35,851 .0 0 03/25/2033(1...........
31385X F9 3| FNMA PASS TH #555592  5.500...........ccvvvevererenes | e 03/25/2013| PAID ON PRINCIPAL 216 0 96,705 .0 0 07/25/2033| 1...........
31385X 6M 4| FNMA PASS TH #556276  6.000...........ccovnrerrerenes | e 03/25/2013| PAID ON PRINCIPAL (45) 0 1,955 .0 0 03/25/2016(1...........
31386T QH  1|FNMA PASS TH #572956  6.000. 03/25/2013| PAID ON PRINCIPAL. (6) 0 183 .0 0 04/25/2016(1...
31387R DC 9 |FNMA PASS TH #591499  6.500. .1 03/25/2013| PAID ON PRINCIPAL. 49 0 3,972 .0 0 09/25/2031|1...
31388M JZ 2 |FNMA PASS TH #608780 6.000. 03/25/2013| PAID ON PRINCIPAL (32) 0 1,243 .0 0 10/25/2016| 1...
31388N KR 6 [FNMA PASS TH#609704  6.000..........cccocrmurrvrrvrrs [ e 03/25/2013| PAID ON PRINCIPAL. (11) 0 357 .0 0 02/25/2017(1...........
31388V P3  6|FNMA PASS TH#616142  6.000..........cccovmevrerernes | e 03/25/2013| PAID ON PRINCIPAL (3) 0 83 .0 0 12/25/2016| 1...........
31388W WL 6 |FNMA PASS TH#617251 6.000.........ccccovrveervrnens | v 03/25/2013| PAID ON PRINCIPAL. (16) 0 602 .0 0 12/25/2016| 1...........
31388X G9 9|FNMA PASS TH#617724  6.000. 03/25/2013| PAID ON PRINCIPAL (28) 0 1,333 .0 0 06/25/2017|1...
31389D QT 7 |FNMA PASS TH #622466 5.500. .1 03/25/2013| PAID ON PRINCIPAL. 468 0 63,753 .0 0 12/25/2016] 1...
31390B ED  6|FNMA PASS TH #641032 6.000. 03/25/2013| PAID ON PRINCIPAL (3) 0 128 .0 0 01/25/2018|1...
31390C PC 4 |FNMA PASS TH#642219  6.000.........c.cconvverrerrenies | veene 03/25/2013| PAID ON PRINCIPAL (139) 0 4,270 .0 0 05/25/20171...........
31390 SN 2|FNMA PASS TH#647725 6.000.........cccocrmrvrvrnnns [ e 03/25/2013| PAID ON PRINCIPAL. (234) 0 7,912 .0 0 05/25/2017(1...........
31400E Q3  7|FNMA PASS TH #685474  4.500..........cccoovcvvvuvvens | v 03/25/2013| PAID ON PRINCIPAL........ccoouves | vorenerremrrnerreeirnee | wrrenenn 108,001 | ... 108,001 | ... 107,545 | 107,633 | 0 | 0368 [ 0 | s 368 | oo 0 | s 108,001 .0 0 04/25/2018| 1...........
31400S ER  6|FNMA PASS TH#695944  5.000..........ccoomrvrrmrerncs | enne 03/25/2013| PAID ON PRINCIPAL.......cccovvves | covernrrrmeinerrnernee | wrnerenenn 379,405 | .........379,405 | ...........389,779 | ...0i383,502 | o0 | oo (4,097) | oiil0 | (4,097) [ oo 0 | v 379,405 .0 0 05/25/2018|1...
31400V 2K 7| FNMA PASS TH #699278  4.500...........ccoovevererernes | e 03/25/2013| PAID ON PRINCIPAL ...81,454 338 0 81,454 .0 0 04/25/2018|1...
31401W AP 4|FNMA PASS TH#720114  5.500........cccuvvmevermrernee | e 03/25/2013| PAID ON PRINCIPAL.......cccovvrns | verenerrerrrmernenrnne | wvrrienennn 113,508 [ 1o 113,506 | ..ooovveneee 113,293 | covvvvs 113,248 | oo 0 | e 257 | v (01 IO 257 | oo 0 | s 113,506 .0 0 07/25/2033| 1...........
31401X UH 8| FNMA PASS TH #721584  5.500.........ccccovvvrirmrnens | v 03/25/2013| PAID ON PRINCIPAL.......ccovevns [ rrermerecrnnrerinns | crveree 124,054 | i 124,054 | ............ 123,821 | oo 123,825 | oo [V I 228 | o (0[N IO 228 | oo (1N I 124,054 .0 0 07/25/2033(1...........
31401Y  FH 3| FNMA PASS TH #722068 5.500...........ccoiveverevenee | e 03/25/2013| PAID ON PRINCIPAL.......cccovveene | vorenerrerrmerrerrene | v 142,967 | e 142,967 | cooovvrenee 142,698 | ..ovvvene 142,646 | ..ooovvveennn (U IO 320 | o (U1 IO 320 | oo 0| s 142,967 .0 0 07/25/2033| 1...........
31401Y LS  2|FNMA PASS TH #722237 5.500. 03/25/2013| PAID ON PRINCIPAL.......cccoovees | vovenermmnrnenrerinnes | wrrernnnnnn 307,662 | ............307,662 | ............307,085 | ..........306,918 | cooovvrvercnnc0 | v 744 | 0 | e 744 |0 | 307,662 .0 0 07/25/2033|1...
31402B FR  0|FNMA PASS TH #723876  5.500. .1 03/25/2013| PAID ON PRINCIPAL. 65,480 .0 0 07/25/2033| 1
31402D C4 O|FNMA PASS TH#725591 5.000. 03/25/2013| PAID ON PRINCIPAL 265,969 .0 0 07/25/2034|1...
31402H VW O[FNMA PASS TH#729728 5.500.........ccccccrmurevrrvins [ e 03/25/2013| PAID ON PRINCIPAL.......ccovvvevnr [ errrermnrvcirnererinns | crrerern 249,568 | ............ 249,568 | ...........249,100 | ...........248,969 | ..ccooovrvennn0 | vieeennnB00 | o0 [ 800 | il [ e, 249,568 .0 0 07/25/20331...........
314020 4W 4 |FNMA PASS TH#730837  5.500......c..cccconuvevernvnns | veene 03/25/2013| PAID ON PRINCIPAL................. 76,267 .0 0 07/25/2033| 1...........
31402Q GH  8|FNMA PASS TH #734700  4.000........ccccovvrerrmrnee | weene 03/25/2013| PAID ON PRINCIPAL................. 71,695 .0 0 09/25/2018| 1...........
31402V UR  9|FNMA PASS TH #739592  5.500. 03/25/2013| PAID ON PRINCIPAL. 13,414 .0 0 (1 I 64 109/25/2033 1...
31402W NN 4| FNMA PASS TH #740297  5.500. .103/25/2013| PAID ON PRINCIPAL. .1,107,613 ,107,613 1,107,613 .0 0 0 10/25/2033| 1
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31402W 3P 1|FNMA PASS TH #740706 4.500. 03/25/2013| PAID ON PRINCIPAL 2130,726 | 0 | 13 | 0 [ 513 | e (V1 I 131,238 .0 0 0 09/25/2018|1...
31402W  3W 6 |FNMA PASS TH #740713  4.500. .1 03/25/2013| PAID ON PRINCIPAL. .13,462 56 0 13,517 .0 0 0 08/25/2018| 1
31402W 4N 5|FNMA PASS TH #740729  4.500. 03/25/2013| PAID ON PRINCIPAL 166,228 | ...ovvieren0 | 886 | 0 [ 686 | .ovovrereenn 0 | s 166,914 .0 0 0 11/25/2018| 1...
31403A 2X 2| FNMA PASS TH #743390  4.500.........cccovvvrrmrnens | v 03/25/2013| PAID ON PRINCIPAL.......cocvivvvns [ orrrermrnerernerinis | erverennnn 30,738 | oo..30,738 | ...0..30,805 | oo 30,720 | v (U I 18 | oo 0 18 0 30,738 .0 0 0 11/25/2018| 1...........
31403B NN 9| FNMA PASS TH #743897  4.500........c.cccorvevererernie | e 03/25/2013| PAID ON PRINCIPAL................. , ,785 | 56,452 | i 56,549 | oo (U IO 235 | oo 0 235 0 56,785 .0 0 0 11/25/2018 1...........
31403C WE 7 |FNMA PASS TH #745045 4.500.........c.cconvvemerenees | veene 03/25/2013| PAID ON PRINCIPAL.......ccovvees | vovernerrnermennenireee | ovevies 1,622,376 | ......... 1,622,376 | ......... 1,519,963 | ......... 1,560,708 | ...ccovvvrnnnnd 0| e 61,668 | ..covvverinnes (V1 IO 61,668 | ..ccoovrerne 0| v 1,622,376 .0 0 0 12/25/2034|1...........
31403L D5 7|FNMAPASS TH#751724  4.500........ccccccrvvvirrmrnne | vrvne 03/25/2013| PAID ON PRINCIPAL. 104,300 | ... 104,486 | o0 | 829 |0 | 429 | v (V1N IO 104,915 .0 0 0 11/25/20181...
31403R  CK 2 |FNMA PASS TH#755274 4.500.........c.cconvvervrennns | venne 03/25/2013| PAID ON PRINCIPAL ...54,914 37 0 54,794 .0 0 0 12/25/2018| 1...
314040 MA  O|FNMA PASS TH#769953 5.000........cccccommvvmerannes | ceene 03/25/2013| PAID ON PRINCIPAL.......cocovviins | verinerrnmrirneineinens | e 22,610 | .o 22,610 | coovrirens 22,596 38 0 22,610 .0 0 0 03/25/2034|1...........
31404Y YE 6 |FNMA PASS TH#782909 5.000........cccovvvevererernes | e 03/25/2013| PAID ON PRINCIPAL........cccovves | evremrrirerirereneenns | eveverirenes 242,307 | oo 242,307 | ..o 232,652 | ..ooovene 236,207 | .ovvrierirns 0| e 6,100 | covvrverirn (V1 IO 6,100 | cvvvercrenad 0| v 242,307 .0 0 0 06/25/2034|1...........
31406V 2P 0| FNMA PASS TH #821682  5.000...........ccvemrrrerernes | e 03/25/2013| PAID ON PRINCIPAL........ccoovvers | erremrernemienineerans | cerverienes 325,742 | ............ 325742 | ..o 322,786 | ..coonee. 323,566 | ...oovvcrernens 0| e 2177 | e (V1 IO 2177 | e 0 | s 325,742 .0 0 0 06/25/2035| 1...........
31410F V3 6|FNMA PASS TH #888134  5.000. 03/25/2013| PAID ON PRINCIPAL......covvivnr [ rrererrmrineinninerinnn | vrverns 2,938,113 | ......... 2,938,113 0 2,938,113 .0 0 0 02/25/2037(1...
31410K PV 0|FNMA PASS TH #889736  5.000. .1 03/25/2013| PAID ON PRINCIPAL. .334,258 ..334,258 0 334,258 .0 0 0 12/25/2033| 1...
31359H WH  3[FNR1994-79ZCMO  7.000......cccccmmurrmmrermrerenrnns | weene 03/25/2013| PAID ON PRINCIPAL ..22,723 0 22,723 .0 0 0 04/25/2024|1...
313937 Z8 2|FNR2003-106 CCMO  4.500........cccouvrvermrerernnrnne [ e 03/25/2013| PAID ON PRINCIPAL.......covivrinr [ orirmrrvnrienieierinne | e 678,772 | .ovvvne. 678,772 | .cvoonvd 642,713 | ..o 666,650 | ..covvvrirnnnd 0] e 12,123 | oo ([ 12,123 | v 0 | e 678,772 .0 0 0 1112512023 1.
313930 Z6 3|[FNR2004-1DY CMO  4.500....c.cccccmimmreermerennnns | veene 03/25/2013| PAID ON PRINCIPAL.......cccoveves | vovernerrmernernenieee | ovevnes 1,458,929 | ......... 1,458,929 | ......... 1,361,819 | ........ 1,429,209 | ..cooovvvrnennd 0| e 29,720 | coovrrrerin (V1N IO 29,720 | oo 0| v 1,458,929 .0 0 0 02/25/2024|1...........
31397M QL 4[FNR2008-75 DACMO  4.500.......cccconvvemerrrrrernerns | ceene 03/25/2013| PAID ON PRINCIPAL.......ccoovvns | errrrmiierinneineians | ceerrienns 983,805 | ....ouc... 983,805 | ......... 1,026,232 | ............ 984,771 | v 0 | e [CL)) I— (V1N I (CLST5) ) I 0 | v 983,805 .0 0 0 03/25/2021|1...........
31393R GG  9[FSPCT-5 A5 CMO  5.237...ccovvernrercriicinens | ceene 03/25/2013| PAID ON PRINCIPAL 292,850 | ......... 292,850 284,705 0 292,850 .0 0 0 05/25/2043| 1...........
64988P KV 7|NEW YORK MTG AGY REV H 5.500 .101/17/2013| PAID ON PRINCIPAL. ..795,000 .0 0 0 04/01/2031
676907 MM  7|OHIO HSG FIN AGY MTG R 4.400 03/01/2013| MATURED..........ccoovervmrrrerrenirns | vernriverivneinerrene | eerrennnni400,000 [ oo 400,000 | .. ..400,000 .0 0 0 03/01/2013| 1FE......
676907 MP  0|OHIO HSG FIN AGY MTG R 4.500.........cocvverermrere | e 03/01/2013| PAID ON PRINCIPAL.......cccovvvers | rrremrrrmerirererneenans | cvrerirenes 290,000 | ..coovnene 290,000 | ....ccvevee 290,000 | ..oovvrnee 290,000 | ..oevvrerernns (U I (VI I 0 0 0 290,000 .0 0 0 03/01/2014| 1FE......
676907 MR  6|OHIO HSG FIN AGY MTG R 4.550.........ccocomervmrirs | e 03/01/2013| PAID ON PRINCIPAL.......ccoovvns | orrrmriemiirneineians | cereerienes 285,000 | ............ 285,000 | ............ 285,000 | ...covvne 285,000 | ..oovvrrirnnns (O IO (V] IO 0 0 0 285,000 .0 0 0 03/01/2015| 1FE......
676907 MT 2| OHIOHSGFIN AGY MTG R 4.625.........cocomerrrmrrne | e 03/01/2013| PAID ON PRINCIPAL.......ccvvvees | orremrrirerirenerneenns | cveverirenes 275,000 | ..o 275,000 | ....ccoooee 275,000 | ..ovvvrnee 275,000 | ..ovrvrerernns (U I (V1 I 0 0 0 275,000 .0 0 0 03/01/2016| 1FE......
3138NJ AA 6| FN FN000O 3584 | 03/25/2013| PAID ON PRINCIPAL.......cocoovins |t | covneniisninns 20,481 | oo 20,481 | oo 19,719 | v, 19,823 658 0 20,481 .0 0 0 09/25/2020] 1...........
3199999. Total - Bonds - U.S. Special REVENUE & ASSESSMENL...........ruuuiriruiiisiiiiiieresiasssiseissssesessenesesssssssesssssssesssssssssssssssssesssens | coees 108,097,818 | ..... 108,648,674 | ..... 109,670,485 | ..... 106,869,940 | ...ocooovveeen0 | 211,313 | o0 | i 211,313 | s 0]... 107,081,254 | ..o 0 ]..1,016,564 |..1,016,564 |..1,714,722 |...... XXX... | .XXX...
Bonds - Industrial and Miscellaneous
009163 AA 4| AIR PRODUCTS & CHEMICA 4.150.........cocververnens | e 02/01/2013| MATURED.........cvverrverierinnins | ceveneiiissiseinenieee | oveins 1,000,000 | ......... 1,000,000 | ............ 998,220 | .....on.... 999,907 | .ovvvvrrireens 0 | oo 93 | e (V1 I 93 | e 0| oo 1,000,000 .0 0 0 . 20,750 |02/01/2013| 1FE......
02916P AB 9| AMERICAN RAILCAR  7.500.......ccccmvurmrernerirenes | e 03/01/2013| REDEEMED........ccoorvenirerrienins | vorerneriesinerirenieee | ovevin 2,071,000 | ......... 2,071,000 | ......... 2,100,509 | ......... 2,071,458 | ooovvrrnnn (U I ((10[0) ) I (V1N I ((10[0) ) I 0| v 2,070,958 | c.oovveerrnnn (V1 ISR 42 | 42 | .. 77,663 |03/01/2014| 4FE......
03070Q AN  1|AMERISTAR CASINOS  7.500.......cccceuvermrrereranes | ceene 03/19/2013| VARIOUS... 3,267,500 | ......... 3,000,000 | .........3,160,000 | .........3,147,048 | ....cccceceeeiee0 | corecid(d,927) | o0 | ied(@,927) | 0] 3,142,121 | (V)N 125,379 | ..... 125,379 | ...... 96,458 |04/15/2021| 4FE......
035229 CP 6|ANHEUSERBUSCHCO  4.375.. R.. |01/15/2013| MATURED. ..3,000,000 ,000,000 .0 0 0. 65,625 | 01/15/2013| 1FE......
03674P AC 7| ANTERO RESOURCES FINAN 9.375.......cccovvrrmurer | e 01/29/2013| KEYBANC CAPITAL MARK 631,063 | ............ 575,000 | .. ..626,563 | . ...617,449 . ...616,036 | .coovvrrnvne 0 . 15,026 | ...... 15,026 | ........ 8,984 |12/01/2017| 4FE......
00209T AA  3|AT&T BROADBAND 8375 e [ e 03/15/2013| MATURED..........oovorivmiireiienins | e | v 5,000,000 | ......... 5,000,000 | ......... 6,003,530 | ......... 5,031,574 | .oovvvcviennn0 | coend(31,574) | 0 | et (31,574) | 0 | 5,000,000 .0 0 0 [ 209,375 |03/15/2013| 2FE......
575800 AE  7|BECO 2005-1 A4 4400 | e 03/15/2013| REDEEMED.........cooerveernenirnins | covvieerirerienesneeins | cveverirenns 826,172 | .......c.... 826,172 | ...ccoovue 825,959 | ........c... 826,073 | ..covvverirns LV I 53 | e 0 53 0 826,125 W0 | AT | Y 18,176 |03/15/2015| 1FE......
05566S AA  1|BNSF 2005-3 TRUST =~ 4.830.......ccccmeremevmerircrins | e 01/15/2013| PAID ON PRINCIPAL.......cccosvvers | errrmrermenirenineerans | cereerienes 194,821 | coovvveneee 194,821 | oo 194,821 | oo 194,821 | oo (1 I (VI IO (VI I (V1 IO 0 | v 194,821 .0 0 (V1 I 4,705 |01/15/2023| 1FE......
05568B AA  6|BNSF 2006-1 TRUST =~ 5.720.......ccccmmvevmmvverirerirns | e 01/15/2013| PAID ON PRINCIPAL. 197,636 | ..ccvvvenee 197,636 0 0 5,652 |01/15/2024| 1FE......
111621 AG  3|BROCADE COMMUNICATIONS 6.625 .102/21/2013| REDEEMED... ..1,348,235 ,305,000 | ........1,347,413 | .......1,336,163 | ..ccccoovverenc0 | ciieens(1,368) | o0 | e (1,368) | vviieeen0 | 101,334,798 | 0 | e 13437 | ... 13437 | ... 51,874 |01/15/2018| 3FE......
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115637 AJ 9| BROWN-FORMAN 5.000... 02/25/2013| REDEEMED... 1,040,410 | ......... 1,000,000 ...999,226 L0 41184 | 41,184 02/01/2014| 1FE......
14987B AA  1|CC HOLDINGS GSV LLC ( 7.750 .101/10/2013| REDEEMED... 679,902 ..641,000 .....36,357 05/01/2017| 2FE......
15089Q AB 0 [CELANESE US HOLDINGS 6.625..........ccccouvvurenns [ e 01/28/2013| CANTOR FITZGERALD......c.coocee [ overerrmirrrienirerinns | v 1,751,200 | ......... 1,592,000 | .........1,576,080 | ........1,578,186 | ....cocovoevie0 | o162 | e [ 162 | 0 1,578,348 | 0] 172,852 |..... 172,852 10/15/2018| 3FE......
15189X AC 2 |CENTERPOINT ENERGY HOU 5.700.......c.ccccoeurees | cevne 03/15/2013| MATURED.........oevvrrenrirerienins | cevenerinseisenineninee | oveens 5,000,000 | ......... 5,000,000 | .........4,993,633 | ........4,998,990 | .......cccee..0 | eeereee,010 | coviiiiiiiicn0 | e ,010 | i | e 5,000,000 .0 0 0 03/15/2013| 1FE......
16675H AL 6| CHEVRON CORP ESOP (144 7.327.......cccoucvvvuvcree | e 01/09/2013| PAID ON PRINCIPAL........cccovves | orvemrrinerirererneeinns | cvvverienns 181,625 | ..ococveeeee 181,625 | ..o 195,225 | i 184,133 | 0 | cei(2,508) | a0 [ ien(2,508) | el | s 181,625 .0 0 0 01/01/2014| 1FE......
174538 AP 6| CITIZENS COMMUNICATION 6.250........cocccmivenens | veene 01/15/2013| MATURED......c..oeveervrnrierieninne | vorerneriesinerineninee | ovevnns 2,203,000 | ......... 2,203,000 2,203,000 .0 0 0 01/15/2013| 3FE......
189054 AQ 2[CLOROXCO  5.000.....cccccmmrrmmmrmmerriererins | ceeee 03/01/2013] MATURED.......c.ovvrvrverririernninnes [ vvererssissisnineninnns | eovevnns 1,178,000 | ......... 1,178,000 | ........1,275,703 | ........ 1,183,392 | ..o [ c0eenenn(5,392) | v [ iien(5,392) [ iiiiennl0 | 1,178,000 .0 0 0 03/01/2013| 2FE......
12546* AF 3 |COMMUNITY HEALTH TLB  2.453.....ccccovvvvvrrvrrns | e 03/12/2013| PAID ON PRINCIPAL.......cccovveens | vorenrrrrerrrmerrerrene | v 284,023 | e 284,023 | .. ..284,023 | . 284,023 | 0 | 0 0 0 284,023 .0 0 0 07/25/2014|3...........
209111 EA  7|CONSOLIDATED EDISON CO 4.875......cccccovvvmrene | veene 02/01/2013| MATURED.........ceverrvnrirnerinnins | cerineriiseiseineeieee | oneens 2,000,000 | ......... 2,000,000 | ......... 2,056,920 | ......... 2,000,476 | ..oovrvenennn (1 I (CY(5)) I (V1N I (CY(5) ) [— 0| oo 2,000,000 .0 0 (VN I 48,750 |02/01/2013| 1FE......
21036P AJ 7| CONSTELLATION BRANDS 4.625..........ccccovvvvures | e 02/20/2013| REDEEMED.........coomiveerniniririns | covvierrierienirnseiens | eveverirenes 200,000 | ... 200,000 | .....co..... 200,000 | ...coovenee 200,000 | .ovrrrerernns (U TR (V1 I 0 0 0 200,000 .0 0 (V1 I 4,779 103/01/2023| 3FE......
22818T AB 8| CROWN AMERICAS 7825 | e 02/02/2013| REDEEMED........ccooerenererirnenins | cerernerieseisseineeiees | oveinns 1,491,710 | .....eee. 1,410,000 | ......... 1414235 | ........ 1,405,991 | o0 | vieieenen(298) | o0 | ieiceen(298) | i 0| oo 1,405,693 | ..coovvvrnnc 0 05/15/2017| 3FE......
228227 AZ  7|CROWN CASTLE INTL CORP 9.000........ccccsverererres | vrnee 01/23/2013| REDEEMED............coovvirererinrirens [ oveernsissisninerinnns | eoveinns 1,489,313 1,353,569 | .oovvviiernn0 | 1,564 |0 [ 1,564 | 0] 1,355,133 | oo 0 01/15/2015| 4FE......
126650 BP  4|CVS LEASE PASS THRU CE 6.036. .103/10/2013| PAID ON PRINCIPAL. .15,938 15,938 .0 12/10/2028| 2FE......
126650 BQ 2|CVSLEASE PASS THRU CE 6.943........ccccovvvvrnes [ e 03/10/2013| PAID ON PRINCIPAL 11,579 .0 01/10/2030| 2FE......
126650 AL 4 |CVSLEASE PASS THRU CE 6.117....ccccvvvvvvvrnne [ e 01/10/2013| MATURED.........cocvvverrrrirerirrinns 504,979 .0 01/10/2013| 2FE......
126650 BS  8|CVSLEASE PASS THRU CE 7.507.....c.ccccrmurvimerns | veene 03/10/2013| PAID ON PRINCIPAL................. 28,663 .0 01/10/2032| 2FE......
126650 BV 1|CVSLEASE PASS THRU CE 5.773....c.cccovvvivvrnee [ e 03/10/2013| PAID ON PRINCIPAL...........c..... 33,342 .0 01/10/2033| 2FE......
126650 BY  5|CVSLEASE PASS THRU CE 5.926........c.ccocovmurne | veene 03/10/2013| PAID ON PRINCIPAL................. . \ 29,447 .0 01/10/2034| 2FE......
23918K AL  2|DAVITAINC 6.375... .101/11/2013| WELLS FARGO SECURITIE.. ..2,484,000 2,300,543 | .oovccernn0 | 183,457 |..... 183,457 11/01/2018| 4FE......
23918K D* 6|DAVITAINC TLB 4.500 03/28/2013| PAID ON PRINCIPAL................. . , 12,500 .0 0 0 10/20/2016| 3...........
24522P  A*  4|DEL MONTE FOODS TLB  4.000........cccosurvmrrmeres | erene 03/28/2013| PAID ON PRINCIPAL.......cccovvens | verernerrnrinernnerinens | cerneeiseenns 23,969 23,969 .0 0 [V IO 253 |03/08/2018(4FE......
28140 AC  4|EDUCATION MANAGEMENT = 8.750......cccccccvemrvrne | coene 02/08/2013| OPPENHEIMER AND CO.......ooe. | covererrnmrirmnineiirene | oviin 2,930,000 | .........2,930,000 | .........2,226,800 | .........2,358,650 | ......329,399 | .......17,522 | .ccccceveennnl0 | ... 346,922 | o0 | e 2,705,572 | cooovreriennn (VN I 224,429 |..... 224,429 | ... 51,275 |06/01/2014| 5FE......
29335 AA 3| ENHANCED CAPITAL PARTN 7.080........ccoourrrvrres | vonne 03/01/2013| REDEEMED.........ccoovevreerinnrins | cerirerererieiineniens 30 30 30 .0 0 [V I 701 03/01/20191...........
29334* AA  4|ENHANCED CAPITAL PARTN 8.060.........coouvvrernes [ conae 03/01/2013| MATURED 125,750 125,750 ...125,750 .0 0 0 03/01/2013| 1...........
302182 AD  2|EXPRESS SCRIPTS 6.250......cverierriereries [ e 03/29/2013| REDEEMED.........ccoorvenrreriinenins | corerneiieeninerireniene | v 2,133,985 | ......... 2,000,000 , , 2,029,219 | ..cccoeverrnl0 | ... 104,766 | ..... 06/15/2014| 2FE......
341081 EN  3|FLORIDA POWER & LIGHT 4.850.........cccovuvriveriee | e 02/01/2013| MATURED.........ovvveervnrrierireninne | vevernerieersenineniene | ovevis 5,685,000 | ......... 5,685,000 | ......... 5,774,060 | ......... 5,685,546 | ...cocvrerinnc (1 I (546) | evvveeerrrnnn (V1N I ((Z15) ) I 0| e 5,685,000 02/01/2013| 1FE......
346091 BE 0|FORESTOIL 8500, [ e 03/17/2013| REDEEMED.........ccooreerrrnrireeins | ceeeieeieeiienineinans | cvveerienes 107,105 | ..oovcveneee 100,000 | coovvernnens 92,750 | vovvrreenne 95,618 | ..oovvverirns (1 IO 779 | v 0 779 0 96,397 02/15/2014| 4FE......
35906A AF  5|FRONTIER COMMUNICATION 8.250.........cccocrmuvne | e 02/20/2013| BAS-MERRILL LYNCH......ccvvvens | vovererirmrinerireeireee | v 1,717,500 | .....ee. 1,500,000 | ......... 1,618,750 | ......... 1,610,635 | ...ooovvvvnncnnd 0| s (3,444) | oo (V1N I (3,444) [ oo, 0| v 1,607,191 04/15/2017| 3FE......
404119 AP 4[HCAINC 6.375.. 02/06/2013| BARCLAYS CAPITAL INC.. 2,421,794 | ......... 2,245,000 | ......... 1,369,450 1,868,064 01/15/2015| 4FE......
404119 AR O[HCAINC 6.500.. .102/21/2013| BARCLAYS CAPITAL INC.. ..2,187,500 ,000,000 1,434,750 1,702,234 02/15/2016| 4FE......
404119 BD 0[HCAINC 9.875.. 03/08/2013| REDEEMED ...10,000 | oo 9,450 9,540 02/15/2017| 3FE......
471109 AC 2 |JARDEN CORP 8.000.......mrierierieeiieriees [ e 03/28/2013| TENDERED.........ccconvririirnnrirniins | ceviseirineiesineniene | oveind 6,285,734 | ......... 6,005,000 | ......... 6,158,525 | ......... 6,081,476 | ...cvvvrennn 0| s (8,440) | ..ocvvvireen. (V1N I (8,440) [ ..o 0| oo 6,073,037 05/01/2016| 3FE......
478115  AA 6 |JOHNS HOPKINS UNIVERSI 5.250........ccccemurerererns | venee 02/22/2013| REDEEMED.........ccoorvenirerrienins | cererneriresinerinenieee | ovevies 1,210,446 | ......... 1,005,000 | ......... 1,004,297 | ......... 1,004,562 | ....oocvennennd (U IO ()] [— (V1 I (B1) [ v 0| e 1,004,501 07/01/2019| 1FE......
485260 BH  5|KANSAS GAS & ELECTRIC 5.647......cccnvvevcrrcnrens | veene 03/29/2013| PAID ON PRINCIPAL................. 0 65,640 03/29/2021| 1FE......
50076Q AU  0|KRAFT FOODS GROUP INC 5.375......ccccomuvvurcnins | e 02/20/2013{ U S BANCORRP........ccorvvrmrnrernrins [ vvrervniseirnnnerinnns | e ,183,120 | .........1,000,000 | .........1,214,510 | .........1,208,433 | ..cc0ocvcvereec0 | crereen(4,060) | oo [ e (4,060) | oo (V1 I 1,204,374 02/10/2020| 2FE......
538034 A*  0|LIVE NATION TLB 4.500... .103/28/2013| PAID ON PRINCIPAL. 0 1,247 .0 0 0 11/07/2016| 3FE......
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570506 AN 5|MARKWEST ENERGY 6.500......coereerirerinees | e 02/11/2013| REDEEMED.........courvveernreireins | eeereeinneniesinneinans | evseerienns 934,005 | ..coonnene 877,000 | ....ccoo.e.. 875,246 | ............ 875,460 | ...ocoovvennens (U I 45 | s (V1 I 45 | (V1 T 875,505 | ..coovrrrnees 0 e 58,500 | ...... 58,500 | ...... 27,869 |08/15/2021
59018Y M4  0|MERRILL LYNCH 5.450.. 02/05/2013| MATURED 1,000,000 .0 0 01 . 27,250 |02/05/2013
552953 BE 0|MGM MIRAGE 13.00! N 01/22/2013| REDEEMED 627,106 | ............570,000 | ............424,650 | ........... 486,170 | .coecovvvieecn0 | v, 765 | o0 | i 4,765 | 0 | 490,934 | 0 | 136,172 | ..... 136,172 13,791 | 11/15/2013
552953 BH  3|MGM MIRAGE 10.375... I 01/22/2013| REDEEMED... ..512,839 | ............455,000 | ........... 442,187 | .......... 450,644 | .coooviiii0 | 140 | 0 | 140 | 0 | 450,784 | 0] 62,055 | ...... 62,055 | ........ 8,786 |05/15/2014
66586G CA  3|NORTHERN TRUSTCO  4.600......ccccorvuvmrrvurns | vrnee 02/01/2013| MATURED.........oovveivvnrirerienins | vereneiiesinerireniene | ovniin 2,000,000 .0 0 0| .o 46,000 |02/01/2013
68233L AD 1| ONCOR 2003-1 A4 5.420.....cieeniiieriineereriiens | e 02/15/2013| PAID ON PRINCIPAL........ccovvvees | rrremrrrrenieneneerans | cvvverienes 117,415 .0 0 (V1 I 3,182 |08/15/2017
7425A0 A5 9| PRINCIPAL LIFE GLOBAL 5.250........ccccvurverernreres | wonee 01/15/2013] MATURED.......c.ovvviverrieieinninnes [ vverernsissisnineninnns | eovevnes 2,000,000 .0 0 0 . 52,500 | 01/15/2013| 1FE......
751028 AF  8|RALCORP HOLDINGS ~ 4.950.......cccsuvrmverermnnns | e 01/30/2013| EXCHANGED........coooieririnirirens | vovernerinerserirenieee | oveiin 2,170,800 | .........2,000,000 | .........2,022,840 | ........2,018,218 | .....ccccceeceec0 | virrrieeacs(100) | o0 [ (100 [ o0 [ 102,018,118 | 0| 152,682 |..... 152,682 | ..... 45,650 |08/15/2020| 2FE......
751028 AA 9| RALCORP HOLDINGS INC ( 7.290......ccouvemerrmrirae | eene 01/30/2013| TENDERED........ccconererivnerireiins | cereseriineiseeineeieee | oveend 6,601,800 | .........5,000,000 | .........5,000,000 | .........5,000,000 | ....cccccceooecc0 | virrrrinicac0 | cviiiiiirncn0 [0 [ 0 [ 1005,000,000 | oo 0 |..1,601,800 |..1,601,800 |..... 170,575 | 08/15/2018| 2...........
812141 AP 4|SEALY MATTRESS (144A) 10.875......c.cocoimevrerrnee | e 01/10/2013| REDEEMED........ccovvvericrienrins | v .0 1757 | e 847 |04/15/2016| 3FE......
82567D AF  1|SHURGARD STORAGE CENTE 5.875......ccccccccmnees | venne 02/15/2013| REDEEMED.........ccoonvvenernrinenins | cevenerineeinerneeines | 003,013,959 | .........3,000,000 | .........3,028,560 | .........3,000,503 | ...ccccooveverec0 | coirrceac(399) [ o0 | viiieieecn(399) | e [ +..3,000,104 | .. 0 13,856 | ...... 73,438 |03/15/2013| 1FE......
855030 AJ 1|STAPLESINC 9750, [ e 01/22/2013| TENDERED.... 18,046 | ...... 50,646 |01/15/2014| 2FE......
858119 AH  3|STEELDYNAMICSINC  6.750. e 03/26/2013| TENDERED 0 2,376 | ...... 32,813 |04/01/2015
86183@ AA 4|STONEHENGE CAP FUND CO 8.905.......ccccoommvernes | cone 03/01/2013| MATURED .0 0 (V1 I 376 | 03/01/2013
890027 A* 6| TOMKINS LLC TERM A-2L 3.750......ccccnvvrmrvvrernnes | vrrne 03/28/2013| PAID ON PRINCIPAL......cooviiver [ orrrerrmrinrirenrnniinin | eevvverenines 53,443 .0 0 (V1 I 498 | 09/29/2015| 3FE......
890027 A@ 4|TOMKINS LLC TERM B-2L 3.750......cccmmvevverririrnnns | e 03/28/2013| PAID ON PRINCIPAL.......cccovvvees | corererimnrrierienenee | veerseineein 5,346 .0 0 (V1 IO 50 |09/29/2016| 3FE......
90783V AA 3| UNION PACIFIC PASS THR 5.082.......ccccouvumriermrins | e 01/02/2013| PAID ON PRINCIPAL.......cocoeviies | vevineinmrirnsineinens | cornvrinneennd 66,490 | ....cccooonc 66,490 | ..cocvvrnecn. 66,490 | ..cocoonnen. 66,490 66,490 .0 0 (V1 I 1,690 [01/02/2029|1...........
90783X AA 9| UNION PACIFIC PASS THR 6.176........ccovvrererererres | e 01/02/2013| PAID ON PRINCIPAL.......cocovvene | vorererermrinerrerirene | cerneeineenns 22,949 | .o 22,949 | .o, 22,949 | ..o 22,949 22,949 .0 0 [V I 709 |01/02/2031
911312 AG 1| UNITED PARCEL SERVICE 4.500........ccccommrrrmrerne | rene 01/15/2013| MATURED.........ocverrverirnerieninne | ceveneriiseineisneniees | oveens 3,000,000 | ......... 3,000,000 | ......... 2,987,250 | ......... 2,999,777 | w0 | 223 | 0 | 223 | 0| 3,000,000 .0 0 0 . 67,500 |01/15/2013
95081Q AH  7|WESCO DISTRIBUTION  7.500........cccceumrererermrens | vrnee 01/09/2013| REDEEMED.........ccoovvenrrerirerins | vorernriierineiireniene | ovvvis 3,037,500 | ......... 3,000,000 | ........ 2,725,000 | ......... 2,831,083 2,831,699 L0 205,801 |..... 205,801 | ...... 52,500 |10/15/2017
96332H CA  5WHIRLPOOL CORP 5.500 03/01/2013| MATURED.........ocevvmrvrerierirneenns | cvvereeieeesnenssnenes | e 3,000,000 | ......... 3,000,000 | ..... 2,993,250 | ......... 2,999,238 | ool [ 762 | 0 | 762 | 0| 3,000,000 .0 0 0 . 82,500 (03/01/2013
97381W  B* 4 |WINDSTREAM CORP TLB2 3.090. B 01/23/2013| PAID ON PRINCIPAL. 4,731,027 .4,731,027 4,702,378 ..4,716,892 4,731,027 .0 0 (V] I 39,693 |12/17/2015
136069 DF  5|CANADIAN IMPERIAL BANK 2.000. A.. [02/04/2013] MATURED........cccconivermmrmrrinnrnes | covverirereseerseeiennns | oo 5,000,000 | ........ 5,000,000 | ..... 4,998,800 | ......... 4,999,888 | ..coovvvienn0 | o112 | 0 112 | 0| 5,000,000 .0 0 (VN 50,000 |02/04/2013
75968N AB 7 |RENAISSANCERE 5875 i E.. |02/15/2013] MATURED........c.csvurrimeirnrinenns | omeereniseennseinninns | cereeeens 2,300,000 | ......... 2,300,000 | ......... 2,295,262 | ......... 2,299,562 | cooovvierennn0 | o838 | 0 | 438 | 0| 2,300,000 .0 0 0. 67,563 |02/15/2013
85771P  AA 0| STATOILHYDRO (144A)  5.125.......ccccovivivrrrrris F...|01/28/2013] REDEEMED.........coooveveriirriinnins v | e 2,120,960 | ......... 2,000,000 | ......... 2,062,540 | ......... 2,011,218 | o0 [ (660 | o0 | ieieer(660) | 0| e 2,010,559 | ccovrverinnns 0| 110,401 | ..... 110,401 | ...... 25,056 |04/30/2014
04542B MS 8| ABFC 2005-AQ1 A4 5010 ceoeeeererreeeirerinee | oo 03/25/2013| PAID ON PRINCIPAL.......ccccvvvers | rrremrrinerienirneeinns | cvrverieens 194,827 | oo 194,827 | oo 189,956 | ..oovvvvne 186,929 | .ooovvvvrcrinnn 0| e 7,897 | e (V1N IS 7,897 | oo 0 | s 194,827 .0 0 (V1 I 1,512 {06/25/2035
004375 CF 6|ACCR 2004-4 A2D BB [ 02/25/2013| PAID ON PRINCIPAL.......ccoovvins | erremrireriineeineians | cereerienes 214,357 | oo 214,357 | oo 182,606 | ...ccvvone 186,275 | oo 0 et 28,083 | oo (V1 IO 28,083 | oo 0 | v 214,357 .0 0 (V1 I 202 |01/26/2035
004375 CF  6|ACCR 2004-4 A2D 553 [ 01/25/2013| PAID ON PRINCIPAL.......cccvvvees | ovremrrireriererneeinns | cveverienns 311,635 | .coovveen. 311,635 | .ocvennee 265474 | ............ 270,808 | ..covvrrernens (U I 40,827 | oo (V1N IO 40,827 | oo, (V1 I 311,635 .0 0 [V I 145 |01/26/2035
004375 CF 6|ACCR 2004-4 A2D BB [ 03/25/2013| PAID ON PRINCIPAL.......cccovvrns | verirnernnrrmeincrnens | e 310,977 | i 310,977 | oo 264,914 | ........... 270,237 | .o 0| e 40,741 | oo (V1N IO 40,741 | oo, 0 | s 310,977 .0 0 (V1 IO 427 |01/26/2035
007036 QM 1| ARMT 2005-8 4A21 CMO  5.185.......cccvvrrvrvrirrinns | veene 03/25/2013| PAID ON PRINCIPAL.......cccvvivnr [ rrermrmrrieirnnrerinnn | cvvvrenn 455,724 | i 455,724 | ............ 414,263 | ............ 401,568 | .ooovvrcrinnn 0] e 54,157 | v 0 [ v 54,157 | oo (1 IO 455,724 .0 0 0 e 4,481 | 07/25/2035
007036 QM 1| ARMT 2005-8 4A21 CMO  5.187.....ccvvevrverrrrrinns | ceene 01/25/2013| PAID ON PRINCIPAL. 211,991 .0 0 (V1 I 917 |07/25/2035
00213F AY  5|ASG 2011-3 A70 CMO (14 2.600. e 03/28/2013| PAID ON PRINCIPAL. .0 0 0 2,830 |12/28/2035
00213F AY  5|ASG 2011-3 A70 CMO (14 2.621 e 01/28/2013| PAID ON PRINCIPAL. .0 0 (V1 I 1,065 |12/28/2035
07386H SW 2 [BALTA 2005-4 22A2 CMO 2.965.........coccomvremmerrnerens | ceene 03/25/2013| PAID ON PRINCIPAL .0 0 0 | s 91 | 05/25/2035
05536L AA  3|BCAP 2011-RR8 1A1 CMO 2.852........cccovvvvvrmrrern | vrene 03/26/2013| PAID ON PRINCIPAL.......cccovvvnr [ vvervrverirnnrerinns | crerenn 107,343 | 0l 107,343 | e, 101,842 | oo 101,710 | v (U I 5,633 | oo (0 [ I 5,633 [ v (V1 I 107,343 .0 0 (VI I 609 |07/26/2036
05536L AA  3|BCAP 2011-RR8 1A1 CMO 2.868........cccovevrrvrrrveres | e 01/26/2013| PAID ON PRINCIPAL.......cccoveves | corernerermernnrrnninnes | wvrennnnn 235,429 | ............235,429 | ... 223,363 | oo 223,074 | oo 0] e 12,355 | oo (V1 IO 12,355 0. 235,429 .0 0 0 | v 569 |07/26/2036
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06050H D3  9[BOAMS 2003-B 2A2 CMO  3.092........occervererenrens | ceene 03/25/2013| PAID ON PRINCIPAL................. 310 0 5,577 .0 0 (V1 IO 30 |03/25/2033| 1FM.....
06050H D3 9 [BOAMS 2003-B 2A2 CMO  3.128.... 01/25/2013| PAID ON PRINCIPAL. 10 0 181 .0 0 0 0 |03/25/2033| 1FM.....
05948X BV 2| BOAMS 2003-D 2A4 CMO  3.119. 03/25/2013| PAID ON PRINCIPAL. 432 0 12,943 .0 0 0 05/25/2033| 1FM.....
05948X BV 2| BOAMS 2003-D 2A4 CMO  3.119... . 01/25/2013| PAID ON PRINCIPAL. ..1,140 ..1,106 38 0 1,140 .0 0 0 3 |05/25/2033| 1FM.....
05948X SR 3|BOAMS 2003-7 A2CMO  4.750......ccuuwmmremrrirerins | e 03/25/2013| PAID ON PRINCIPAL........cccovves | orremrrinerirerineinns | cvverienns 105,614 | ...........105,614 | ............ 102,213 | oo 103,294 | 0 [ 102,320 | i [ 2,320 | v (V1 105,614 .0 0 [V I 820 |09/25/2018( 1FM.....
05949A BA  7|BOAMS 2004-3 1A25 CMO  5.250.......ccvvercervrenins | e 01/25/2013| PAID ON PRINCIPAL........ccosvvens | rrremrrrnenireneneenans | cvrverienes 163,402 | ...........163,402 | ............ 163,402 | .o 163,125 | o0 [ 276 | 0 | e 276 | oo 0 | s 163,402 .0 0 0 | v 715 | 04/25/2034| 1FM.....
05949C EL 6 [BOAMS 2005-G 4A1CMO  5.157....ccovvrrervrrens [ e 01/25/2013| PAID ON PRINCIPAL.......covvrvvnr [ o | crvriisins 104,941 | ... 104,941 | ........... 105,256 | .overrrren99,225 | o0 | e 5,715 | 0 | 5,715 | v (V1N IO 104,941 .0 0 (V1 I 451 | 07/25/2035| 1FM.....
05949C EL  6|BOAMS 2005-G 4A1 CMO  5.152......ccvvevcvevcrncns | veene 03/25/2013| PAID ON PRINCIPAL.......cccovvvers | rrremerrnerienirneennns | evrerirenns 353,649 | ............ 353,649 | ..cooonee. 354,711 | 334,388 | iien0 | 19,260 | 0 [ e 19,260 0. 353,649 .0 0 0 3,055 |07/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 CMO  3.125......coovvevcrcniincies | e 01/25/2013| PAID ON PRINCIPAL.......cocovveres | vevenerrnmrirmeineinens | e 147 | 1417 | s 13,455 | oo 9,931 | s 0| e 4,186 | oo (V1 IO 4,186 0. 14,117 .0 0 0 | v 36 | 11/25/2035| 1FM.....
05949C KS  4|BOAMS 2005-J 2A3 CMO  3.125........ovvevvvcvrrncres | e 03/25/2013| PAID ON PRINCIPAL......ccocouvvrne | vereririrnrrierinnriens 0. 34,670 .0 0 [V I 220 |11/25/2035[ 1FM.....
05949C MD  5[BOAMS 2005-10 2A1 CMO  5.250.........ccomvremrrrrcrens | veene 03/25/2013| PAID ON PRINCIPAL.......cccovceees | vovenerremrermervernnne | werennnnn 361,017 | oeeen.361,017 | .......359,466 | ..........359,907 | o0 | oo 110 | 0 | e 1110 | 0 | s 361,017 .0 0 (V1 I 2,136 | 11/25/2020| 2FM.....
05949C FG  6|BOAMS 2005-7 2A1 CMO  5.000........ccocvvrverrmurene | cevee 03/25/2013| PAID ON PRINCIPAL.........ccoveies | vovererienrrmniirerirane | woerernnnn 210,395 | 100210,395 | ..0.210,625 | .err0210,261 | o0 [ e 134 | 0 | e 134 | (V1 IO 210,395 .0 0 0 2,387 [07/25/2020( 1FM.....
05949C JX  5|BOAMS 2005-9 3A1 CMO  5.000. e 03/25/2013| PAID ON PRINCIPAL. 0 386,244 .0 0 (] - 3,488 |10/25/2020( 1FM.....
05952H AZ 2 |BOAMS 2007-1 1A24 CMO  6.000..........osvremrrrrcrens | ceene 03/25/2013| PAID ON PRINCIPAL. 0 97,726 .0 0 (V1 IO 991 |03/25/2037( 1FM.....
07384M F8  0[BSARM 2004-1 11A1 CMO 3.089.......cccrvvvrvrvvrenns [ e 03/25/2013| PAID ON PRINCIPAL......covvvinns [ v 0 16,524 .0 0 (V1 I 110 [04/25/2034| 1FM.....
07384M  F8  0[BSARM 2004-1 11A1 CMO 3.184......c.ovvrvirrvrrncns | veene 01/25/2013| PAID ON PRINCIPAL......ccocvvvvrne | cerrrneernerineineriens 0 8,034 .0 0 (V1 IO 22 | 04/25/2034| 1FM.....
07387A  FX  8|BSARM 2005-12 12A1 CMO 2.813.....cccvvvvrmrrverras | e 03/25/2013| VARIOUS.........ooonrerneinrinniiennes | coveneieniiisninennnne | cverennnnn 106,948 | 1i0150,394 | oo 93,244 | 84,281 | 0 | 87111 | 0 | e 4711 | 0 | v 131,392 | oo 0. (24,444) | ..... (24,444) | ........... 926 |02/25/2036( 1FM.....
07387A FX  8|BSARM 2005-12 12A1 CMO 2.828.........cccoovmurrerrne | e 01/28/2013| VARIOUS.........coorrvirerrirnrininns | revesrerneeiesineniens 0. 56,735 L0 (23,375) | ..... (23,375) | cooonve. 175 | 02/25/2036| 1FM.....
07401C AV 5|BSARM 2007-4 22A1 CMO 5.352......ccvvemverveinens | veene 03/25/2013| VARIOUS.........ooonverreirnerinnrinenes | covenerienriinnnnennnne | cvenennnnnn 168,228 | 10 242,743 | 1 ATATTS | 147,101 | 0| 100065,993 | 0 | 65,993 | e 0 | s 213,093 | oo 0 . (44,865) | ..... (44,865) | ........ 2,508 | 06/25/2047| 1FM.....
07401C AV 5|BSARM 2007-4 22A1 CMO 5.385.........cccovvvevvrinins | venee 01/28/2013| VARIOUS.........cooovvvirinrrcnirrenes | covenrivnrinenvernnne | woeneennnn 221,045 | ... 263,250 | ........... 189,540 | ..........159,528 | ..occoivennn0 | 187,311 | 0 | 87,311 | e, 0| v 246,839 | ...ccovvnne 0. (25,795)| ... (25,795) | ........ 1,185 |06/25/2047| 1FM.....
161546 FW  1|CFAB 2003-4 1A6 4.429 e 03/25/2013| PAID ON PRINCIPAL. ...313,019 0 0 0 10/25/2014| 1FM.....
16162W BW 8| CHASE 2003-S12 1A2 CMO 4.750.. e 02/25/2013| PAID ON PRINCIPAL. 1,107,684 ..1,107,684 0 0 0 12/25/2018| 1FM.....
16162W CK 3| CHASE 2003-S13 A1 CMO 5.500... e 03/25/2013| PAID ON PRINCIPAL. ...126,943 126,943 0 0 0 11/25/2033| 1FM.....
16162W  QJ  1|CHASE 2005-A2 3A2 CMO  5.174.......cccmvvrnirnni [ e 03/25/2013| VARIOUS.........cooorririeniinniienes | reerieeisesniesineiians | ceseerienes 205,684 | ........... 229,371 | coverenee 208,551 23,359 0. 226,738 L0 (21,054) | ..... (21,054) | ........ 2,706 |01/25/2036| 1FM.....
16162W  QJ  1|CHASE 2005-A2 3A2 CMO  5.197.......cecvvvrvervnrs [ 01/28/2013| VARIOUS........ccoorvierrieirierirenes | cevvierriesienenseins | eveverienes 131,099 | cooovvreenee 151,630 | coovvreneee 137,866 | oo 134,447 | 0 | 14,907 | 0 | 14,907 | oo 0| s 149,354 | ... 0. (18,256) | ..... (18,256) | ........... 658 |01/25/2036( 1FM.....
172973  TL  3|CMSI2003-10 A1 CMO  4.500........cccrmvvrererrcerirnns | ceene 03/25/2013| PAID ON PRINCIPAL.......ccccvvvers | rrremrrinerienirneeinns | cvrverieens 100,537 | vooocrennee 100,537 | coovvernnns 98,118 | oo 99,474 | 0 | 1,083 | 0 [ e 1,063 | oo 0 | s 100,537 .0 0 0 11/25/2018| 1FM.....
172973 Z9 3| CMSI2005-52A1 CMO  5.000........ccoomvvrererncirennes | ceene 03/25/2013| PAID ON PRINCIPAL.......cccosvvins | evremrirenrireeineians | cereerienes 111,656 | cooovcveneee 111,656 | cooovvveneee 111,101 | e 11,213 | s (0) [ e84 | 0 | 444 | e 0 | s 111,656 .0 0 0 08/25/2035| 1FM.....
172973  4J 5| CMSI2005-8 2A3 CMO  5.000.........c0cvvvrrererrcrrinns | ceeee 03/25/2013| PAID ON PRINCIPAL......ccocovverne | verernrerrrinirneriens 252,322 | ..o 252,322 225,828 | .........221,066 | .ooooovrieenc0 | 031,256 | 0 [ e 31,256 0. 252,322 .0 0 0 11/25/2020| 1FM.....
17310B  AD  6|CMSI 2006-3 1A4 CMO  6.000........ccccrvrrrrrerrerrnnes | ceene 03/25/2013| PAID ON PRINCIPAL.......cccovvees | covernerrmremerneeirnee | wennenne 151,071 | 151,071 | e 138,230 | vooeeeeen 139,191 | 0 | 111,880 | 0 | 11,880 | v 0 | s 151,071 .0 0 0 06/25/2036| 1FM.....
17312D  AA  6|CMSI2007-8 1A1 CMO  6.000.........ccocrrverrrrererrnnes | wore 03/25/2013| PAID ON PRINCIPAL.......ccovvevnr [ orerervnreeirnirerinns | crrereen 183,956 | ... 183,956 | oovoeeee 123,251 | oo 98,773 | cvviiennn0 | 087,183 | 0 | 87,183 | oo (1 IO 183,956 .0 0 0 09/25/2037| 1FM.....
12628K AA  0[CSAB2006-3 ATACMO  6.000........cccruvercrrvrrreres | veene 03/25/2013| PAID ON PRINCIPAL. 12,672 9,703 0 18,307 .0 0 0 11/25/2036| 1FM.....
22540V 6Q 0| CSFB2002-19 2M1 CMO  5.688. N 03/25/2013| PAID ON PRINCIPAL. 3,462 736 0 4,198 .0 0 0 06/25/2032( 1FM.....
22540V 6Q 0| CSFB2002-19 2M1 CMO  5.690.......cccvvvervrireranes [ v 01/25/2013| PAID ON PRINCIPAL. 364 0 2,078 .0 0 0 06/25/2032| 1FM.....
22541Q  4A  7|CSFB2003-29 4A1 CMO  6.000........cccomvvevrmrerernns | v 03/25/2013| PAID ON PRINCIPAL................. (830) 0 14,913 .0 0 0 12/25/2033| 1FM.....
225458 FE 3| CSFB2005-2 3A1 CMO  5.000........cccrmurrevmrnrres | vrene 03/25/2013| PAID ON PRINCIPAL.......c.coocrne | vovirnrimnrrmniinnirens | rerennnnn 160,091 | ... 160,091 | ... 160,013 | 160,072 | i | 19 | 0 | s 19 | e (1N IO 160,091 .0 0 0 02/25/2020| 1FM.....
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225458 G2  8|CSFB2005-7 3A1 CMO  5.000........ccomrermrercinnes | veene 03/25/2013| PAID ON PRINCIPAL.......cccovvees | vevermerermrrmenrenirnee | eorrrnnen 130,118 | i 130,118 [ 111,902 | i 112,567 | 0 | 17,857 |0 | s 17,551 | o (V1 I 130,118 .0 0 0 08/25/2020| 1FM.....
225458 G3  6|CSFB2005-7 4A1 CMO  5.000........ccccomevvvvimrinnns | e 03/25/2013| PAID ON PRINCIPAL. 318 0 269,770 .0 0 0 08/25/2020( 1FM.....
126378 BB 3| CSMC 2007-1 5A3CMO  6.000.........rcverevercrirens | ceene 03/25/2013| VARIOUS, 71,220 ...466,563 0. (88,051) | ... (88,051) | . 02/25/2037| 1FM.....
02149D AD 1 |CWALT 2006-HY13 2A1 CM 5.333.....c.ccvvrmirvrnine [ e 03/25/2013| VARIOUS.........ocoevniierniricenrines [ cvrrerneseienneriens | e 1,107,987 | 1.001,227,482 | ... 1,060,593 | ............985,625 | ...cooccvernnl0 | 10i217,505 | oo | e 217,505 1,203,130 0] (95,143) | ..... (95,143) 01/25/2037| 1FM.....
02149D AD 1 |CWALT 2006-HY13 2A1 CM 5.390........cccrvvuvrrrnrns | venne 01/28/2013| VARIOUS.........cccnvviirinerinnrirenes | cervveriennrnerrenernns | vernrenenn 240,792 | iir.352,336 | ...........304,433 | ...........282,914 | i | 085,257 | 0 | 45,257 0 328,170 VN (87,379)| ..... (87,379) 01/25/2037| 1FM.....
021460 AG 5| CWALT 2006-16CB A7 CMO 6.000..........coccvevrrrerer | e 03/25/2013| VARIOUS.........coonvvirirerinnrienes | ceveneriesernerneennee | coenennnnn 434,703 | .........590,788 | ...........418,071 | ... 419,800 | o0 | 100126,205 | a0 | e 126,205 | ..oovvvonennd (V1 R 546,005 | ..cooovrvrnees 0 ..(111,302) | ...(111,302) 03/25/2036| 1FM.....
12668B QA 4 |CWALT 2006-4CB 2A6 CMO 5.500.........cccovvvvveverns | vonee 03/25/2013| PAID ON PRINCIPAL......cccovvvvnr [ vrrerrmrnnrnnveiinnns | cvvrerneen 177,560 | v 177,560 | 145,999 | i 142,916 | ciinennl0 | 034,644 | 0 | e 34,644 | oo (V1N IO 177,560 .0 0 0 04/25/2036( 1FM.....
12669E  EJ 1 |CWHL 2003-152A1 CMO  5.000........c0ovvvrrcrririnee | veees 03/25/2013| PAID ON PRINCIPAL.......cccovvens | vovervrrnnnrmerverrans | wvrrrerern 833,637 | 1. 433,637 | oo 434,949 | 1432279 | 0 [ 1,358 | 0 | 1,358 | oo 0 | v 433,637 .0 0 0 06/25/2018| 1FM.....
12669E HN 9 [CWHL 2003-27 A1CMO  2.981.....ccovvmirvrrcrerncns | v 03/25/2013| PAID ON PRINCIPAL 185 0 3,622 .0 0 (V1 IO 23 |06/25/2033| 1FM.....
12669E  HN 9 [CWHL 2003-27 A1CMO  2.981......cvvvvvevcvrrrnnns | veene 01/25/2013| PAID ON PRINCIPAL 282 0 5,538 .0 0 (01 I 14 |06/25/2033| 1FM.....
12669G V4  0[CWHL 2005-J2 3A5 CMO  5.500........cccomvvrmrrererins | veene 03/25/2013| PAID ON PRINCIPAL.......cccovvees | cvvermerirmnrncrrerirnes | wvrenen 426,827 | ... 426,827 | .......... 424,847 | ........... 403,130 | o0 | 100i23,698 [ o0 | e 23,698 | oo 0 | e 426,827 .0 0 07/25/2035| 1FM.....
12669G 5U 1 |CWHL 2005-17 1A8 CMO  5.500........ccccevvveveerinns | cevee 03/25/2013| PAID ON PRINCIPAL......ccovvrvnr [ rrrermnrrrrinneinnn | crrrenennn 237,235 | ... 237,235 | ......... 207,951 | ... 200,889 | o0 | 0000 36,346 | 0 | e 36,346 0 237,235 .0 0 09/25/2035( 1FM.....
126694 PG  7|CWHL 2005-28 A2CMO  5.500........ccnvverevercrinees | veeen 03/25/2013| PAID ON PRINCIPAL. 3,285 0 42,7117 .0 0 09/25/2035| 1FM.....
12543W  AJ  7|CWHL 2006-18 2A7 CMO  6.000...........cconvvererrrnnes [ e 03/25/2013| VARIOUS.........coonvrreineriinnrinenes | cevernerissnrneneninnes | eonnennen 105,217 | 1000000138,032 | 1000 123,539 | v 114,871 | 0 | 017,851 |0 | e 17,851 | v 0 | v 132,721 | e 0 12/25/2036| 1FM.....
126694 W9  5|CWHL 2006-9 A8 CMO  6.000........ccoeveermrrrvirnnns [ e 03/25/2013| PAID ON PRINCIPAL. 38,110 0 276,250 .0 03/25/2036( 1FM.....
126671 RX  6|CWL 2002-S3 M1 4.800......crerrnerirerieeies | oo 03/25/2013| PAID ON PRINCIPAL 219 0 5,675 .0 05/25/2032( 1FM.....
126673 TD  4|CWL 2004-S1 A3 5115 | e 03/25/2013| PAID ON PRINCIPAL.......coovvvevnr [ vrrrermrnererverinnn | cvereneren 245,689 | oo 245,689 | oo 223,577 | ii00229,318 | cvvviveennnl0 | 16,371 | 0 | 16,371 | v (V1 IO 245,689 .0 02/25/2035( 1FM.....
12668T AB 0| CWL 2007-BC1 2A1 263 | s 01/25/2013| PAID ON PRINCIPAL 22,823 0 503,139 .0 05/25/2037| 1FM.....
294751 DC 3 |EQABS 2003-4 AF6 4833 [ e 02/25/2013| PAID ON PRINCIPAL 123 0 65,328 .0 10/25/2034| 1FM.....
32029A AE  7|FFML2006-FF18 A2D  A11..cocivnirerreciniricnnns | e 02/25/2013| PAID ON PRINCIPAL........ccovvves | corvverivmnriverrenrnne | voerrenenn 122,503 | 122,503 | oo 55,694 | oiiirii59,556 | o0 | 062,947 | 0 | 62,947 | oo 0| s 122,503 .0 12/25/2037| 1FM.....
32029A AE 7|FFML 2006-FF18 A2D  .413. 01/25/2013| PAID ON PRINCIPAL.......cconvves | cvverrerirmerncnreninnes | v 125,440 | ... 125,440 | ............57,029 | ..o 80,984 | o0 | 0 64,456 | 0 | 64,456 | ...ooovrenne 0 | s 125,440 .0 12/25/2037| 1FM.....
32029A AE 7|FFML2006-FF18 A2D  .414. .1 03/25/2013| PAID ON PRINCIPAL. 44,808 0 87,204 .0 12/25/2037| 1FM.....
32051D L3 4 |FHASI 2003-8 2AI CMO  4.500.........ccrvvervvrevrrneres | weene 03/25/2013| PAID ON PRINCIPAL. LA821 | 0 | e 438,738 .0 09/25/2018| 1FM.....
36185M EB 4 |GMACM 2006-J1 A1 CMO  5.750.....cccccmmrmmrrmeennns | ceene 03/25/2013| PAID ON PRINCIPAL.........ccoceres | vovenernmerrmrinernnne | eerereenn 295,339 | 10000000.295,339 | 213,013 | 10 123,020 | o0 | 00 172,319 | 0 | e 172,319 0 295,339 .0 04/25/2036( 1FM.....
36186M AC  5[GMACM 2007-HE3 2A1  7.000........cccvervmrrverrs | ceeee 03/25/2013| PAID ON PRINCIPAL 68,054 0 304,474 .0 09/25/2037| 1FM.....
36228F YS 9| GSAMP 2003-SEA2 A1 (AM 4.421........ooovvvvvirnerns | v 03/25/2013| PAID ON PRINCIPAL 6,166 0 47,386 .0 07/25/2033| 1FM.....
36242D HQ  9[GSAMP 2004-AHL M1 1476 ..o [ e 02/25/2013| PAID ON PRINCIPAL........ccovveees | vvvermerermrrrmnrreennes | eevvneernenn56,213 | iiii00056,213 [ i 82,757 | 84,811 | 0| 11,402 | 0| 11,402 0 56,213 .0 07/25/2034( 1FM.....
36242D HQ  9[GSAMP 2004-AHL M1 1478, [ e 01/25/2013| PAID ON PRINCIPAL.......cococover [ orerermnrerrenverinns | cevrreneen 12,143 | i 72,143 | 54,874 | 57,510 | 0] 14,634 | 0] e 14,634 0 72,143 .0 07/25/2034| 1FM.....
36242D HQ  9[GSAMP 2004-AHL M1 1479 .o [ e 03/25/2013| PAID ON PRINCIPAL.......c.cocevns [ errermrneirerneriens | crverenen 131,308 | e 131,308 | .........99,876 | ... 104,674 | 0 | 000 26,635 | 0 | e 26,635 | ..o 0 | s 131,308 .0 07/25/2034| 1FM.....
36242D JW 4| GSMPS 2004-4 2A1 CMO  3.486........ccvvvvvvrvvrrernns [ e 03/25/2013| PAID ON PRINCIPAL. 975 0 19,848 .0 06/25/2034( 1FM.....
36242D JW 4 |GSMPS 2004-4 2A1 CMO  3.489........cccnvvrverrrmerns | veene 01/25/2013| PAID ON PRINCIPAL. 372 0 7,562 .0 06/25/2034( 1FM.....
362341 LS 6| GSMPS 2005-RP3 2A1 CMO 3.153.......cccmvvvviianns | e 01/25/2013| PAID ON PRINCIPAL. 2,215 0 34,062 .0 09/25/2035( 1FM.....
362341 LS 6| GSMPS 2005-RP3 2A1 CMO 3.159.......cvvrmvernrennns | e 03/25/2013| PAID ON PRINCIPAL.......cccovvens | vorerrrrrnrimernernene | v 115,196 | oo 115,196 | ........... 108,860 | ... 107,706 | o0 [ e 7,490 | 0 | 7490 | oo (V1 I 115,196 .0 09/25/2035| 1FM.....
36242D XY  4|GSR2005-2F 1A1 CMO  5.500.......cccveeremrerrerines | ceene 03/25/2013| PAID ON PRINCIPAL 9,072 0 253,064 .0 03/25/2035( 1FM.....
36242D 6C 2 [GSR 2005-5F 2A8 CMO  5.500........cccvverervvvrrerrnnes [ e 03/25/2013| PAID ON PRINCIPAL......ccovvrinr [ vrerermrnnrsnnnrinns | o 1,873,123 | i 1,873,123 | ........ 1,792,930 | ......... 1,836,114 | oo 0] e 37,009 | oo 0 [ v 37,009 | oo (V1 I 1,873,123 .0 06/25/2035( 1FM.....
36297X AF 0| GSR 2006-5F 2A5 CMO  6.000..........cveerererererens | e 03/25/2013| PAID ON PRINCIPAL........ccovvves | coverrerrmernerreeirnes | erernnn2,587,634 | .o 2,587,634 | ......... 2,468,421 | ......... 2,463,775 | oo 0. 123,859 | oo (V)N I 123,859 0 2,587,634 .0 05/25/2036| 1FM.....
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456652 AA 4 [IMJA 2007-A1A1CMO  6.000.......ccccmmremerrmmrrrnenes | veene 03/25/2013| VARIOUS.........coonerrreinerrnrinenns | ceveneinsrinseinennene | cvvnennnnn 240,468 | e, 265,151 | ...........218,750 | ...........203,249 | ....ccccoee0 | 156,094 | o0 | 56,094 0 259,343 L0 (18,875) | ..... (18,875) 08/25/2037| 1FM.....
47232F  AC  1[JMAC 2010-R1 2A1 (144A  .367....cceevevrrrervrrcrrnnes [ e 03/26/2013| PAID ON PRINCIPAL. 337,011 | ............303,310 | ...........302,108 | .....ccoceceeec0 | 100i34,903 | 0 | e 34,903 0 337,011 .0 0 0 11/26/2036| 1FM.....
47232F AC  1|JMAC 2010-R1 2A1 (144A  .369.......ccevvvrrverncrrenns | o 01/28/2013| PAID ON PRINCIPAL. .140,069 .14,506 140,069 .0 0 0 11/26/2036| 1FM.....
466247 LU  5[JPMMT 2005-A1 4A1 (CMO 4.748........coocvvvvrcvenes | e 03/25/2013| PAID ON PRINCIPAL. 603,398 | ...........616,975 | ..........611,268 | ........2,128 | .........(9,998) [ vvoviiririenndO | i (7,870) ...603,398 .0 0 0 02/25/2035( 1FM.....
466247 LU  5[JPMMT 2005-A1 4A1 (CMO 4.751......ccvvrvmvrirerrns | veeee 01/25/2013| PAID ON PRINCIPAL.......cccoovere | vorenrrrerinnrvenrens | wvvrrennnnn812,268 | 1o 612,268 | ............626,044 | ...........620,254 | .........2,160 | .......(10,145) | ..ccecoccvc0 | v (7,985) [ ovovverecns 0| v 612,268 .0 0 0 02/25/2035| 1FM.....
466247 YK 3[JPMMT 2005-A8 1A3 CMO  5.216.......cnvvrvrrrrcrirnnes | veene 03/25/2013| PAID ON PRINCIPAL.......cccovvins | vorernerrnerrmernernnne | wrnereenenn207,222 | i 207,222 | .........202,147 | ......... 195486 | ...ccccccoe 0 | 11736 | 0 | 11,736 0 207,222 .0 0 0 11/25/2035| 1FM.....
466247 YK 3 [JPMMT 2005-A8 1A3 CMO 5.227......ccoocvvrvvrerrnnes | e 01/25/2013| PAID ON PRINCIPAL......ccvvvvvnr [ rrermrmmrinirinrerinnns | crverennn 126,283 | e 126,283 | .o 123,191 | i 119131 | 0 | et 7152 | 0 | 7152 | o, (V1N IO 126,283 .0 0 0 11/25/2035| 1FM.....
46629C AK  3|JPMMT 2006-A5 3A4 CMO  5.308........ccovvrvrmrrrmerns | o 03/25/2013| VARIOUS.........ccoorivirererrnerirenes | vvvernerrrnernenneeenee | cevnnennneeee DO | i 76,803 | .o 54,592 | 53,839 | ciiiinn(0) | 17,249 | 0 [ 17,249 0 71,088 L0 (13,417)| ..... (13,417) | oo 873 |08/25/2036( 1FM.....
46629C AK 3| JPMMT 2006-A5 3A4 CMO 5.468..........ccovvvevvrnes | venne 01/28/2013| VARIOUS........ooverrierinirrinnines [ v | vererernnnen82,758 | i 106,304 | ..cooooererna 75,561 | i 74519 | 0 | 18,674 | 0 | 18,674 0 93,192 L0 (30,434) | ..... (30,434) | ... 490 | 08/25/2036 1FM.....
466290 AK  1|JPMMT 2006-A7 2A2 CMO  2.913.......ccoovvrverinerns [ 03/25/2013| VARIOUS.........cooovvviirinricerrnenes | verenrinerinsineninene | covnrnennen 73,670 | e 102,945 27,817 0 91,934 VN (18,264) | ..... (18,264) | ........... 629 |11/25/2036( 1FM.....
46629D AK  1|JPMMT 2006-A7 2A2 CMO  2.916.......cccoovvrremrrrnrns | e 01/28/2013| VARIOUS.........ccoorririrerinnriienes | creerneriinninsnenines | eevnnrinnnnn22,364 | i 37,534 8,389 0 31,766 0] e (9,402) | ....... (9,402) | ..ovvnvnnd 91 [11/25/2036| 1FM.....
46628Y AA  8[JPMMT 2006-S2 1A1 CMO 5.500........ccccvvvrrrvrnnns [ e 03/25/2013| PAID ON PRINCIPAL......ccovvvver [ rrrrermrnvirsrivninnns | 002,305,873 | .........2,305,873 | ........2,149,035 | ........2,128,094 | ..c.cccoveeennl0 | e AT7,779 | cvvveieeen0 | e ATT779 | e (V1 I 2,305,873 .0 0 0 07/25/2036( 1FM.....
46630P AZ  8|JPMMT 2007-A2 4ATM CMO 5.255........cconvvevcencns | veene 01/25/2013| PAID ON PRINCIPAL. .9,680 0 9,680 0 61,664 .0 0 0 04/25/2037| 1FM.....
46630P AZ  8|JPMMT 2007-A2 4ATM CMO 5.256........ccconvevrrerncns | ceene 03/25/2013| PAID ON PRINCIPAL. 9,337 0 59,482 .0 0 0 04/25/2037| 1FM.....
55265K Y2 9| MASTR 2003-11 3A2 CMO  4.500.........ccvverervreene | v 03/25/2013| PAID ON PRINCIPAL. 363 0 45,697 .0 0 0 12/25/2018| 1FM.....
55265K RX 9| MASTR 2003-2 2A10 CMO  4.500.........comuremrrrrerirs | rene 03/25/2013| PAID ON PRINCIPAL.......cccosvves | voverrerernrrnenreennes | eoerernenni45,904 | 45,904 | i 45,517 | 85,726 | 0 | e 178 | oo 0 178 0 45,904 .0 0 0 | v 370 |03/25/2018( 1FM.....
59020U S3 0 |MLMI 2005-HE2 A2C BT [ e 02/25/2013| PAID ON PRINCIPAL.......covvvvnr [ vrrrermrnrirenverinns | cvvrernern 405,739 | 405,739 | 231,271 | 297,554 | coiinl0 | e 108,186 | ..voverevrran (VN I 108,186 | ..ocvvrvrennd (1 IO 405,739 .0 0 (1 I 396 |09/25/2036( 1FM.....
59020U S3 0 [MLMI 2005-HE2 A2C Y £ TN DO 01/25/2013| PAID ON PRINCIPAL........cconvves | coveererrrverrerrerenee | eevreenernn86,238 | 186,238 | oo 49,156 | ooo63,244 | 0| e 22,994 | oo 0 22,994 0 86,238 .0 0 (01 I 42 |09/25/2036 1FM.....
59020U S3 0 [MLMI 2005-HE2 A2C BT | e 03/25/2013| PAID ON PRINCIPAL.......cccovverns | verinernnrrnniienreee | covveeeneeni 26,656 | i 26,656 | vvieinnn 15,194 | 119,549 | 0 | e 7,108 | oo (V1 IO 7,108 0 26,656 .0 0 (V1 IO 38 |09/25/2036| 1FM.....
61758M  AA  5[MSRR 2009-R2 1A1A (CMO 6.000.........cccovvwrrverens | ceeee 03/26/2013| PAID ON PRINCIPAL.......cccovvveee | vorernervervmeriverrene | woverennnn225,961 | oo 225,961 | ... 227,615 | 0224955 | e | e 1,006 | .oovvriinens (V1N IO 1,006 0 225,961 .0 0 0 04/26/2036| 1FM.....
69121P DE 0| OWNIT 2006-2 A2B 5.632 03/25/2013| PAID ON PRINCIPAL. .0 0 0 01/25/2037| 1FM.....
69336R AQ 3 |PHHMC 2005-3 A1 CMO  5.253. .1 03/18/2013{ PAID ON PRINCIPAL. .0 0 0 05/26/2035| 1FM.....
69336R AQ 3 |PHHMC 2005-3 A1 CMO 01/18/2013| PAID ON PRINCIPAL. .0 0 0 05/26/2035| 1FM.....
69337V AA 8| PHHMC 2007-6 A1 CMO 03/18/2013| PAID ON PRINCIPAL........coovvers | erremrireriineeineians | cereerienas 452,293 | ..........452,293 | ..........470,667 | ...........470,000 | ....ccccccce..0 | cro (17,707) | v (V1 IO (17,707) | ovvovvrnees 0 | s 452,293 .0 0 0 12/18/2037| 4FM.....
69337V AA 8| PHHMC 2007-6 A1 CMO 01/18/2013| PAID ON PRINCIPAL........cccvvves | ovrimrrinerirerinnenns | cviveriennd 611,267 | ............ 611,267 | ............ 636,100 | ............ 635,197 | .cvvrrerins 0. (23,930) | ..ovvvrernene (V1 I (23,930) | vovverecs 0 | v 611,267 .0 0 0 12/18/2037| 4FM.....
73316P EL  0|POPLR 2005-B M1 B8 | e 02/25/2013| PAID ON PRINCIPAL.......cccovvvens | rrrrmerrrerireneneennns | cvrverienns 136,615 | vovovvveeeee 136,615 | vovoveveneee 128,631 | coovvrrne 132,913 | v 0| e 3,702 | e (V1 IO 3,702 | oo 0 | s 136,615 .0 0 0 08/25/2035| 1FM.....
73316P EL  0|POPLR 2005-B M1 883 | e 01/25/2013| PAID ON PRINCIPAL........coovvins | rrremrirerrinerineians | cereerienes 227,069 | ..o 227,069 | ....ccoone.. 213,799 | oo 220,916 | .ooovcrns (U I 6,153 |t 0 6,153 0 227,069 .0 0 0 08/25/2035| 1FM.....
73316P EL  0|POPLR 2005-B M1 B84 | e 03/25/2013| PAID ON PRINCIPAL.......cccovvvees | rrremrrrreriereneeinns | cveverienns 116,242 | ....cooeee. 116,242 | oo 109,449 | c.ovvvnnee 113,092 | oo 0| e 3,150 | oo (V1N IS 3,150 | oo 0| s 116,242 .0 0 0 08/25/2035| 1FM.....
74160M  JZ 6 |PRIME 2005-4 1A3 CMO  5.000.........cocomervmrrrmeres | ceene 03/25/2013| PAID ON PRINCIPAL.......ccosvvens | erremrirnerienineerans | ceeerienes 164,644 | ............ 164,644 | ............ 164,181 | ccovvenne 164,346 | ..ooovvvennnnn (1 IO 298 | oo (V1 IR 298 | oo 0 | s 164,644 .0 0 0 10/25/2020| 1FM.....
74160M  KC  5|PRIME 2005-4 1A6 CMO  5.250........ccccrvrvvrrvrrvrnne [ e 03/25/2013| PAID ON PRINCIPAL.......covvvivnr [ v | covriinins M7A15 | e 7115 | e 117,234 | oo TMTAT2 | s 0 | oo (G4 ) [— (0 I (674 IE— (1 IO 117,115 .0 0 0 10/25/2020| 1FM.....
760985 WR 8| RAMP 2003-RZ3 M1 4620 | e 03/25/2013| PAID ON PRINCIPAL. 48,265 ...48,265 48,244 0 48,265 .0 0 0 06/25/2033| 1FM.....
76112B  H2 9| RAMP 2005-EFC5 A2 . & PR DO 02/25/2013| PAID ON PRINCIPAL. 102,514 102,514 | ..............85,086 | ...........99,456 | ..o | 13,058 | 0 | 3,058 | 0| ..102,514 .0 0 0 10/25/2035| 1FM.....
76112B  H2  9|RAMP 2005-EFC5A2  A473....covivivcrceirinens | e 01/25/2013| PAID ON PRINCIPAL. ...113,493 .113,493 ...113,493 .0 0 0 10/25/2035| 1FM.....
76112B H2  9|RAMP 2005-EFC5A2  A74....ccoiiiieiiniincis | e 03/25/2013| PAID ON PRINCIPAL........cosvvers | erremrirnemienineerans | cvveerienes 112,313 | o 112,313 | 093,220 | 108,964 | o0 | 103,350 | 0 [ 3,350 | 0 | 112,313 .0 0 0 10/25/2035| 1FM.....
75406V AC  7|RASC 2006-KS5 A3 3BT [ s 02/25/2013| PAID ON PRINCIPAL.......covvvivnr [ v | covriisinns 185,232 | oo 185,232 | o0 129,662 | ... 143,469 | o0 | 81763 | 0 [ e 81763 | 0 | 185,232 .0 0 (1 I 115 {07/25/2036| 1FM.....
75406V AC 7 |RASC 2006-KS5 A3 1363 | e 01/25/2013| PAID ON PRINCIPAL.......cccovvvens | rvrrmrrrnenirenineerans | evrverienes 173,851 | v 173,851 | oo 121,696 | ... 134,654 | 0 | 039,197 | 0 | 139,197 | 0 | 173,851 .0 0 0 | v 54 |07/25/2036| 1FM.....
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75406V AC  7|RASC 2006-KS5 A3 364 | e 03/25/2013| PAID ON PRINCIPAL........ccovvees | cevemerermnrnenrerirnes | eovnennens 151,255 | 151,255 | 105,879 | v 117,152 | 0 | 034,103 | 0 | 34,103 | v (V1 I 151,255 .0 07/25/2036| 1FM.....
45660N PZ  2|RAST 2003-A5 A1 CMO  5.500........cccecueermrirvirinins | veene 03/25/2013| PAID ON PRINCIPAL.......coovvvvvnr [ vrrrermnirererveinns | e 414,694 | oo 414,694 | ... 394,996 | ... 400,449 | viinnl0 | 14244 | 0 ] e 14244 | ... (1 IO 414,694 .0 06/25/2033| 1FM.....
74957V AJ  8|RFMSI 2006-S6 A9 CMO  6.000. N 03/25/2013| VARIOUS.... 8,680 0. 75,066 .0 07/25/2036 2FM.....
749581 AR  5|RFMSI2007-S1A12 CMO 6.000.... N 03/25/2013| PAID ON PRINCIPAL.......cocvvvvvns [ o | e 385,731 | ... 385,731 | ... 365,842 | ... 330,576 | o0 | 000in55,155 | 0 | 55,155 | .ovrireinnn (1N I 385,731 .0 01/25/2037| 1FM.....
863579 KB 3| SARM 2005-3XS A3CMO  .941.....ovvrverimrererirans | e 02/25/2013| PAID ON PRINCIPAL.......c.cooeeere | vorerrivnrineriverrene | cervrreernc80,526 | viiirirnn80,526 | oo 57,197 | 059,285 | i [ 1,241 | 0 | 1,241 0 60,526 .0 01/25/2035| 1FM.....
863579 KB 3| SARM 2005-3XS A3CMO  .943......oovvmvrimiercrnns | e 01/25/2013| PAID ON PRINCIPAL................. 192 0 9,381 .0 01/25/2035| 1FM.....
863579 KB 3| SARM2005-3XSA3CMO  .944........ccovvvvrvrvvrnns | e 03/25/2013| PAID ON PRINCIPAL. .....cvviiver [ orrrerrmrinnirinrneiinins | cevvrereniees 56,327 | covvrerrns 56,327 | wcovervrerenen 53,229 | ovvvvrrnns 55,172 | covvererins (U I 1,155 | s (0[N I 1,155 0 56,327 .0 01/25/2035( 1FM.....
81744Q AA  1|SEMT 2011-2A1CMO  3.900........ccnivurmeremrrverins | e 03/25/2013| PAID ON PRINCIPAL.......cccovevns | covererenernerirenireee | ovevin 2,529,774 | ......... 2,529,774 | ......... 2,534,517 | ......... 2,533,049 | .o ()] (K24 (V1N I (3,275) 0 2,529,774 .0 09/25/2041| 1FM.....
817440 AB  0|SEMT 2012-2 A2 3500, | e 03/25/2013| PAID ON PRINCIPAL.......coovvvrns | covirnerinmrirmeinerinnee | oveies 1,625,301 | ......... 1,625,301 | ......... 1,666,715 | ......... 1,650,668 | ........ 10,466 | ....... (35,834) | vvvrrirnns (V1 IO (25,368) | ..cvovvvnnens 0| oo 1,625,301 .0 03/25/2042| 1FM.....
81745F AA  4|SEMT 2012-3A1CMO  3.500........ccevvermvremrrrerins | e 03/25/2013| PAID ON PRINCIPAL.......cccovvvee | vorernrrimrinerirenirene | v 1,125,558 | ......... 1,125,558 | ......... 1,157,214 | ... 1,156,032 | ..o 0| . (30,474) | eovvvrvirne (V1 IO (30,474) | oo 0| e 1,125,558 .0 07/25/2042| 1FM.....
81744V AA  0|SEMT 2012-4 A1CMO  3.500.......ccccremrererererernes | e 03/25/2013| PAID ON PRINCIPAL........cosvvees | erremrirnmrienineenans | ceveerienes 707,292 | ..o 707,292 | .ocvennee. 738,568 | ............ 737,853 | .ovireiens 0| . (30,561) | .oovvrereraenne (V1N IO (30,561) | vvrvrreeens 0 | s 707,292 .0 09/25/2042| 1FM.....
939336 UE 1| WAMMS 2003-MS5 1A1 CMO 5.000... 03/25/2013| PAID ON PRINCIPAL......ccovvrnnr [ rrrrermrinrirnrnnninis | vvvrererennn 12,226 | ciiirirnnnn 72,226 | oo, 73,163 | oo 72,681 | oo 0 ...(455) (455) 0 72,226 .0 03/25/2018| 1FM.....
929227 ZC 3| WAMU 2002-AR18 ACMO 2.444.. .| 01/25/2013| PAID ON PRINCIPAL. 615 612 0 64 0 676 .0 01/25/2033| 1FM.....
929227 ZC 3| WAMU 2002-AR18 ACMO  2.494... 03/25/2013| PAID ON PRINCIPAL. 936 | ........ 930 0 97 0 1,028 .0 01/25/2033| 1FM.....
939336 PC 1| WAMU 2003-AR1 A6 CMO  2.210.....ccruvvvvrrrrvernnns | veene 03/25/2013| PAID ON PRINCIPAL. 458 | oo 458 | o (U IO 43 | 0 43 0 501 .0 03/25/2033| 1FM.....
939336 PC 1| WAMU 2003-AR1 A6 CMO  2.210.....covvrmrerreirenes | e 01/25/2013| PAID ON PRINCIPAL.......cccovvvrs | crrrrnmrrmerrnerineenes | veverneennennen 143 | i 143 | i 131 | e 131 | e LU I 12 | v 0 12 0 143 .0 03/25/2033| 1FM.....
92922F HL 5|WAMU 2003-S12 1A1 CMO  4.500........c.covvvvrrvvrers [ e 03/25/2013| PAID ON PRINCIPAL......ccovvvevns [ rrerermirienirerinns | crereenn 262,013 | ... 262,013 | e 255,708 | ............ 258,698 | ..o (U I 3,315 | e 0 3,315 0 262,013 .0 11/25/2018| 1FM.....
929227 6Y 7| WAMU 2003-S6 2A3 CMO  4.750......c0ovrvrerrrerenee | e 03/25/2013| PAID ON PRINCIPAL.......cccouveine | verenrenervnnrnerirens | cevvrernereen38,277 | 38,277 | s 38,391 | oo 38,258 | ..cvviinn ()] — 19 | oo 0 19 0 38,277 .0 07/25/2018| 1FM.....
92922F BK  3|WAMU 2003-S7 A1CMO  4.500........ccouvumrrrrmrernes | e 03/25/2013| PAID ON PRINCIPAL.......ccocouvine | veverneinernnrincnnens | cvneernnnnnn49,929 [ 49,929 | v 49,024 | .cooovvvvnnes 49,499 | ..o (U IO 429 | oo, 0 429 0 49,929 .0 08/25/2018| 1FM.....
92922F DE  5|WAMU 2003-S8 A2CMO  5.000........cccevvererermrernns | vrnee 03/25/2013| PAID ON PRINCIPAL.......cccovvves | covenrrrmrrverrerirnee | vevrerenen 137,619 | i 137,619 | e 138,479 | covvrve 137,784 | oo (U I ()] [ (V1 I (RCE) ) [—— 0| s 137,619 .0 09/25/2018| 1FM.....
93363N  AD 7 |WAMU 2006-AR12 1A4 CMO 2.756. 03/25/2013| VARIOUS.... 0. 16,727 .0 10/25/2036| 1FM.....
93363N AD  7[WAMU 2006-AR12 1A4 CMO 2.758. .101/28/2013| VARIOUS... 0. 16,014 .0 10/25/2036| 1FM.....
949767 AB 3| WFMBS 2003-13 A2CMO 4.500.... 03/25/2013| PAID ON PRINCIPAL.......cccovvees | verenrrrnrrmerrerirnne | werrenenn 138,370 | 1000000 138,370 | i 136,771 | i 137,573 | 0 [ 798 | 0 | el 798 | 0 | s 138,370 .0 10/25/2018| 1FM.....
94980Y AE 2| WFMBS 2003-16 2A1 CMO  4.500.........ccoovvernverrres | e 03/25/2013| PAID ON PRINCIPAL.......cccovvees | cevernerernrieerrnennes | eevreirneenc 72,566 | i 72,568 | v 72,168 | 072,260 | o0 | e 306 | oo 0 306 0. 72,566 .0 12/25/2018| 1FM.....
949775 AB 6 |WFMBS 2003-18 A2 CMO  5.250.......c..cccvverrrerenns | e 03/25/2013| PAID ON PRINCIPAL.......cccovvves | corvrervmrrrerrenrnee | ceerreren 44,681 | i 44,681 | i 43,770 | 44,000 | 0 | e (51: 3 I [P 0 681 0. 44,681 .0 12/25/2033| 1FM......
94982Y AH 3| WFMBS 2005-15 A2 CMO  5.000..........ccorvereemmenes | reee 03/25/2013| PAID ON PRINCIPAL.......ccconvves | cvvrrmerrnerrerirecinee | wreernnn.826,397 | ............826,397 | ............807,169 | ..........812,630 | .ccooooverirece(0) | v 13,767 | oo (V1 IO 13,767 0. 826,397 .0 12/25/2020| 1FM.....
94983F AA  8|WFMBS 2006-1 A1 CMO  5.000.......ccccovrrmremrianne | e 03/25/2013| PAID ON PRINCIPAL.......cocovcerns | vorermermmrrmrinernene | v TT1181 | i A71181 | 167,731 | 167,876 | 0 | 3,305 | o (V1 I 3,305 | corveriins 0 | s 171,181 .0 09/25/2020| 1FM.....
94984A AS 9| WFMBS 2006-6 1A17 CMO  5.750........cvververrrerens | e 03/25/2013| PAID ON PRINCIPAL.......ccconvves | covvrererververrenernee | voverenn 1,182,147 | 1,182,147 | L 1,113,675 | 1,104,290 | e (0) | e 77,858 | coovvvrerin (V1 IO 77,858 | oo 0| v 1,182,147 .0 05/25/2036| 1FM.....
94980S AD  7|WFMBS 2006-9 1A4 CMO  6.000..........cccorvereereres | e 03/25/2013| PAID ON PRINCIPAL.......ccconvves | cevermerermerncrnnennes | 1,138,041 | ........1,138,041 | .........1,086,049 | .........1,082,685 | ...cccovvernn0 | i 55,356 | c.eovrvrcrinns (V1 IO 55,356 | ..cveerirnn 0| v 1,138,041 .0 07/25/2036| 1FM.....
94985R AR 3[WFMBS 2007-4 A16 CMO  5.500........cccvrvvrmmvrvrrans [ e 03/25/2013| VARIOUS.........ocoovrvrireinrinrernninns | covverrernnrennninnins | cvevernnen 169,372 | 100000 190,577 | v 175,391 | 168,655 | o0 | e 19,479 | oo (1] I 19,479 | v (1 IO 188,134 | oo 0 04/25/2037| 2FM.....
92977Y BQ 3| WMLT 2005-B 3A1 CMO  3.054........ocoovvevemrrercnns | o 01/20/2013| PAID ON PRINCIPAL. .0 0 0 7 |10/20/2035( 1FM.....
92977Y BQ  3|WMLT 2005-B 3A1 CMO  3.054. N 03/20/2013| PAID ON PRINCIPAL. .0 0 0 . 10/20/2035| 1FM.....
05947U LY 2|BACM 2003-2 A4 5.087..ceoeeeierierieeienine [ e 03/11/2013| PAID ON PRINCIPAL. .0 0 0. 12,063 |03/11/2041| 1FM.....
126175 AB  4|COMM 2003-LB1AA2  4.084.......cccovvvvvrincrrnrins | ceene 03/10/2013| PAID ON PRINCIPAL................. .0 0 (V1 I 6,024 | 06/10/2038| 1FM.....
23305X AA  9|DBUBS 2011-LC2A A1 (14 3.527.....cccvvvvvvvrverernns | e 03/10/2013| PAID ON PRINCIPAL......ccovvrvnr [ vrerermnrsvirmnverinns | vvvvernnnen 9,454 | (i 49,454 | (i 49,947 | 49,857 | a0 | e (403) [ v 0 (403) 0. 49,454 .0 0 (1 I 311 101/10/2021| 1FM.....
36828Q DN 3| GECMC 2004-C1 A3 4.596.......ccccovrmrrirvrririens | ceene 03/11/2013| PAID ON PRINCIPAL.......cccoveerne | vorernerrnnerrmernernnne | cervernnnrnc 94,635 | i 94,635 | iiirni95,105 | v 94,686 | oo | s 49 | s 0 49 0. 94,635 .0 0 0 | oo 750 |11/10/2038[ 1FM.....
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361849 9| GMACC 2004-C2 A3 5.134. PAID ON PRINCIPAL 142,760 .0 0 | o0 | e 1,336 1FM.....
46625M 7[JPMCC 2003-C1 A2 4.985.. PAID ON PRINCIPAL. ..241,502 .0 0 1FM.....
46625M 6|JPMCC 2003-LN1 A2 4.920. PAID ON PRINCIPAL 645,901 .0 0 1FM.....
46625Y 2|JPMCC 2004-CBX A5 4.654 PAID ON PRINCIPAL......cvvomniis | eorremeirenineirneeinns | cvreerienes 135,783 | .ovvvenee 135,783 | oo 138,414 .0 0 1FM.....
52108H 8 [LBUBS 2003-C1 A4 PAID ON PRINCIPAL.......cvvevirs | omrrmerienirenirnneinns | eveverienes 128,825 | ...ccoouue. 128,825 | .ccoveneee 129,466 .0 0 1FM.....
52108H 3| LBUBS 2003-C8 A3 PAID ON PRINCIPAL.......cvvvvirs | emrrrmerienineesnseiens | evrerirenes 998,266 | ........... 998,266 1,003,214 .0 0 1FM.....
52108H 1| LBUBS 2003-C8 A4 PAID ON PRINCIPAL.......cccevvrns | corerrmrneermrinnienirnns | ervvvis 1,209,376 | ......... 1,209,376 ....1,215,386 .0 0 1FM.....
03064C 2|AMCAR 2010-1B PAID ON PRINCIPAL......oovvvere [ errerreririeemrriserns | cerneeens 1,309,858 | ......... 1,309,858 ....1,323,366 .0 0 1FE......
03063P 6| AMCAR 2010-3 A3 PAID ON PRINCIPAL........ccoovvne | corermrineirnrrerennnns | o 339,945 | ............ 339,945 | ........... 340,582 .0 0 1FE......
03064M 2| AMCAR 2011-1 A3 PAID ON PRINCIPAL.......cvvevirs | eomrrmerienirerirnneinns | ereerirenas 485,745 | ........... 485,745 | ............ 487,555 .0 0 1FE......
03064Y 0[AMCAR 2013-1 A1 PAID ON PRINCIPAL.......covermevs | eomrrmerreeineirneeinns | cvreeriennd 672,570 | ............ 672,570 | ............ 672,570 .0 0 | o0 | s 67 1FE......
03064Y 0[AMCAR 2013-1 A1 TRAVELERS MMLP.......coovvvvvirnns [ o | e 9,327,430 | ......... 9,327,430 ....9,327,430 .0 0| civercreenn0 | e 1,181
06052F 2 | BAAT 2009-2A A4 (144A) 3.030 PAID ON PRINCIPAL. ..1,614,376 ,614,376 1,632,285 .0 0 8,899
14313L 4 |CARMX 2013-1 A1 .200... TRAVELERS MMLP. 10,000,000 | ....... 10,000,000 10,000,000 .0 0 | o0 | e 389 | P
222378 1| CPMH 2007-1 A3 (144A) 5.593 PAID ON PRINCIPAL........cccovvrne | corermrrneirnrnniininns | covrvvienns 193,238 | oo 193,238 | oo 197,827 .0 0 5AM.....
34530B 6 [FORDO 2013-A A1 (144A) .200 PAID ON PRINCIPAL......oovvvrere [ emerremirneenneriinerns | cerveenns 3,349,054 | ......... 3,349,054 | ......... 3,349,054 .0 0 T
345308 6| FORDO 2013-A A1 (144A) .200. TRAVELERS MMLP.......ocvvvvrans [ ovrrrirereiscreninin | v 11,650,946 | ....... 11,650,946 11,650,946 .0 0 T
393505 6|GT 1998-4 A6 6.530 PAID ON PRINCIPAL .0 0 4AM.....
43812B 6 [HAROT 2010-1 A4 PAID ON PRINCIPAL. .4,238,178 4,256,058 .0 0 1FE......
43812K 7| HAROT 2010-2 A3 PAID ON PRINCIPAL......covvvers [ eomrrreriririnriiennrins | cerveeens 3,609,662 | ........ 3,609,662 | .........3,625,575 .0 0 1FE......
43812K 7| HAROT 2010-2 A3 TRAVELERS MMLP.......ooovvvvrvns | corrrreirerinnirneniens | oveinn 2,272,915 | ... 2,270,872 | ......... 2,280,883 .0 1FE......
43811A  AB  2[HAROT 2011-3 A2 PAID ON PRINCIPAL.......cccevvns | corermrneernninsieriinns | ervvrir 3,303,887 | ......... 3,303,887 3,306,726 .0 1FE......
43814C AA  7|HAROT 2013-1 A1 PAID ON PRINCIPAL......ovvvrere [ ererrreririeeririnerns | cerveeens 1,524,354 | ......... 1,524,354 | ......... 1,524,354 .0 T
43814C AA  7|HAROT 2013-1 A1 TRAVELERS MMLP. 10,475,646 | ....... 10,475,646 10,475,646 | ......10,475,646 | ....cccococeeeee0 | v (1) [ o0 | e (16) | o0 [ 110,475,630 | oo 0 1.
44890J AA  7|HART 2013-A A1 PAID ON PRINCIPAL......cvvvrers [ eomrrreniririrnriinnrns | e 1,367,429 | ......... 1,367,429 | ......... 1,367,429 .0 1.
44890) AA  7|HART 2013-A A1 TRAVELERS MMLP.......oovvvvrrns | corerrirerisnriienirens | overnnes 4,632,571 | ......... 4,632,571 | ......... 4,632,571 .0 T
525170 BD  7|LMH 1998-1 2A1 VARIOUS....c.ooviriireiieirereninees | eevveennireissnsienns | e 48,840 | .o 52,154 | oo 47,690 .0 6FE......
654748 AA  0|NAROT 2013-A A1 12001 TRAVELERS MMLP........ovvvvrrins | covrerirerinerinernens | cvvie 10,000,000 .0 T
65106M AA  5[NCIT 2011-MH1 A (144A) 2.450... PAID ON PRINCIPAL 544,054 .0 1FE......
674135 CP 1| OAK 1997-C B1 7.450. WRITTEN OFF... 1 .0 6FE......
68619A 5| ORGN 2005-A A3 4.970... PAID ON PRINCIPAL .127,660 .0 1FE......
68619A 7| ORGN 2005-B A3 5,605, PAID ON PRINCIPAL.......cccevins | corerernrerernniiniens | vvirerinnins 78,718 | v 78,718 | v, 78,324 .0 1FE......
80282F 7| SDART 2010-A A3 (144A) 1.830. PAID ON PRINCIPAL......ovvvrere [ ererreririeerrrinenins | cerveeens 7,401,476 | ......... 7,401,476 | ........ 7,453,228 .0
80282T 3| SDART 2011-3 A2 10 PAID ON PRINCIPAL......ocvvvrere [ eomreremirneernerinsenns | cerneenns 2,940,644 | ......... 2,940,644 | ... 2,946,366 .0
80282W 6| SDART 2012-3 A2 .830.... PAID ON PRINCIPAL 600,882 | ............ 600,882 .0
80283F 4| SDART 2013-1 A1 .260 TRAVELERS MMLP... ..4,500,000 ,500,000 .0




16030

Statement for March 31, 2013 of THE TRAVELERS INDEMNITY COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock 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)
802830 AA  9|SDART 2013-2 A1 260.....ccereeeeenieeeniseens | e 03/18/2013| TRAVELERS MMLP........ovvevvrens | corrreinerrnsriseiiens | cevi 10,000,000 | ....... 10,000,000 | ....... 10,000,000 | ....... 10,000,000 | ..ccoonevnnenad (1 I (VI I (VI I (V1 IO 0 . 10,000,000 0 0 (V1 I 361 |03/17/20141...........
92867M AA  8|VALET 2013-1 A1 03/20/2013| PAID ON PRINCIPAL. 1,132,341 | ... 1,132,341 1,132,341 | ... 1,132,341 | o0 [ i [0 [0 [0 | 1,132,341 0 0 0 | coovere 132 | 03/20/2014
92867M AA 8| VALET 2013-1 A1 03/27/2013| TRAVELERS MMLP... 8,867,659 ..8,867,659 8,867,659 ..8,867,659 .0 .0 8,867,659 0 0 0 03/20/2014
3899999. Total - Bonds - Industrial & MISCEIIBNEOUS...........vuuieuiisiersierisseisissis sttt snsenneas | enias 271,541,279 | ..... 267,943,672 | ..... 264,813,686 | ..... 263,972,708 | ...... 360,873 |....2,836,196 3,197,068 | ..o | oo 267,169,777 | .vvvovveenn 0 |.4,371,502 |..4,371,502 |..3,153,934 |...... XXX...
8399997. Total = BONAS = PAM 4. | e 610,284,941 | ..... 607,238,190 | ..... 611,123,279 | ..... 601,516,574 | ...... 360,873 |....3,019,428 | .....cccconnnnnd 0. 3,380,300 | .ooovinnnenad 0] ... 604,896,875 | ..ot 0 |..5,388,066 |..5,388,066 |..7,592,959 |...... XXX..o [ XXX
8399999. TOHBI = BOMAS. sttt | e 610,284,941 | ..... 607,238,190 | ..... 611,123,279 | .... 601,516,574 | ...... 360,873 |....3,019,428 | ....cccoovnnnncd 0. 3,380,300 | coovivcnenad 0]... 604,896,875 | ..cooovvernt 0 ]..5,388,066 |..5,388,066 |..7,592,959 |...... XXX... | .XXX....
Preferred Stocks - Industrial and Miscell
341099 87  7|FLORIDA POWER CORP 4.75%.....cccccnirvniernieinenes | ..... | 03/08/2013| ISSUE CALLED at 102.000......... | ceeeees 5,000.000 | ..coovos 510,000 | ..o 100.00 | coovvrennes 325,750 | oo 470,000 | ..... (144,250) | .oovvovvinnnnn (V)] 0] (144,250) 0 325,750 0. 184,250 | ..... 184,250 | ....... 7,323 |...... XXX... | P2UFE.
8499999. Total - Preferred Stocks - Industrial & Miscellaneous.... 510,000 |............ ., T [ 325,750 | .o 470,000 | ..... (144,250) | .ovvovvinnnnn (L 0. (144,250) 0 325,750 0 ... 184,250 | ..... 184,250 | ........ 7,323 |...... XXX... | .XXX....
8999997. Total - Preferred SIOCKS = PaM 4. e 510,000 |..cccoeeun SO S [ 325,750 | oo 470,000 | ..... (144,250) | ..oooovvninnnn (V] [ 0] (144,250) 0 325,750 0. 184,250 | ..... 184,250 | ....... 7,323 |...... XXX... [ XXX...
8999999. TOtAl = PrEfEITEA SHOCKS. ...t irtetisseit ittt sttt 510,000 |...cccoeeue XXX evoooeee [ e 325,750 | oo 470,000 | ..... (144,250) | .ooovvennennn [V [ 0] . (144,250) | ...ooovvvnnens (U I 325,750 | .ot 0. 184,250 | ..... 184,250 | ........ 7,323 |...... XXX... | .XXX....
Common Stocks - Industrial and Miscellaneous
04963C 20 9[ATRICURE INC......coovvrreriiercrinrrerieriecenneninns | veens 01/02/2013| CITIGROUP GLOBAL MARKETS]| ... 14,876 0 0 14,876 | coooovvieen0 | 852 | 852 | 0 [ XXX...
43739Q 10 O|HOMEAWAY INC.....coorerrieirerinnesnenieeesseesssisenes | eeee 01/02/2013| CITIGROUP GLOBAL MARKETS]| ... 68,373 (2,049) 0 68,373 | coovveereenn0 | 1,631 | 1,631 | 0 | XXX...
45321L 10 O[IMPERVAINC.....cccosviieriiiiireieinnieessiseesesssessnssnenes | e 01/07/2013| CITIGROUP GLOBAL MARKETS ......... ,044.000 | ............227,582 | ..covoenee XXX ovvoee | v 215,712 | 1e00222,097 | ..o in(6,386) | oo {1 [ IO (V[ IO (6,386) [ ..vvorvrnnn (V1 IO 215,712 | o0 | 11,871 | 11,871 | 0 | XXX | Lo
45672H 10 4|INFOBLOX INC.....cevorrrerrerererireererisnesessenineenes | o 02/21/2013| CITIGROUP GLOBAL MARKETS]| .......... 2,954.000 | ..............57,513 | oo XXX 56,953 | .ovorrererieniinn 0 0 w0 | 0 0 0 56,953 | covvcverrnn0 | 560 | 560 [ 0 [ XXX | Lo
698354 10 7| PANDORAMEDIAINC......ccovvveverrierniireennieiseirenes | vrene 01/02/2013| CITIGROUP GLOBAL MARKETS] ....... 23,574.000 | ............220,545 | ............ XXX ovvre | v 195,358 | ..oovcvvene 216,409 | ....... (21,052) [ ..voovrrienn {1 [ IO ([ I (21,052) [ oo (1 IO 195,358 | ..ccoverennd0 | 125,188 | ......25,188 | o0 | XXXooo | Lo
87612G 10 1| TARGA RESOURCES CORP.........cooevrmvrrverirerrnerins | v 03/18/2013| CITIGROUP GLOBAL MARKETS]| ......... 3,360.000 | ............208,707 | .....c...... XXX..oon. 214,267 | oo 0 0 w0 | (V1 I (V1 IO 0 | s 214,267 | ..cccoeeeen0 | .. ii(5,560) | ......(5,560) | cvoovveernc0 | v XXX | Lo
993903 AS 2| QSC AG (5944318) (F) . D.. |02/14/2013| CITIGROUP GLOBAL MARKETS ..... 300,364.000 | ............920,080 |............ ). T IS 833,970 | oot 833,970 | .......... 2,629 | oo (V1 I (V1 IO 2,629 | ......(2,629)] ............833,970 | .....12,408 | .....73,701 | ......86,109 | .......c......0 | .. XXX | Lo
G0229R 10 8| ALTERRA CAPITAL HOLDINGS LTD.......cocoorirerrnene F...|03/25/2013| CITIGROUP GLOBAL MARKETS| ..... 608,342.000 | .......18,838,130 |............ )9, TN I 9,125,130 | ....... 17,149,161 | ..(8,024,031) | ...ccvvvvvenec (V1 I 0 (8,024,031) ..9,713,000 |..9,713,000 | ...... 43,028 |...... XXX | Lo
G8248F 10 4| SMURFIT KAPPA GROUP PLC (B1RR828) (F)........ D.. | 01/09/2013| CITIGROUP GLOBAL MARKETS] ....... 33,224.000 | ...........407,869 |........... PO S [ 394,220 | .o 394,220 | .o 1,324 | 0 | 0 | 1,324 | .....(1,324) | ..........394,220 | ......(2544)| ...... 16,192 | ...... 13,648 | .o 0. XXXeo | L
9099999. Total - Common Stocks - Industrial & MisCEllanEous............ccc.viiiiiiniiiniiniiiciinniisississisnsnssnssissssssnesnsssnenns | o0e: 20,968,759 | iivives e XKX v | v 11,118,859 | ....... 18,901,155 | ..(8,049,565) ....(8,049,565) ..9,837,035 |..9,846,899 | ...... 43,028 |...... XXX... | .XXX....
Common Stocks - Parent, Subsidiaries and Affiliates
99C001 05 6 |GULF UNDERWRITING LTD.....cconirirniirniinniiisninnes | F.. | 03/14/2013| KENMARE HOLDINGS LTD...... [ cooveoseiinens 1.000 | oo (100,000) | ...oovvevnes XXX [ 0 0 w0 | 0 0 0 0 0 | ...(100,000) | ...(100,000) | ...cvorrenec 0. XXX | Ko
9199999. Total - Common Stocks - Parent, Subsidiaries and AffliAteS. ..o ersssssssnsssssnssenes | cosrane (100,000) | ........... XXX [ 0 0 0 0 0 0 0 0 | ..(100,000)| ...(100,000) | .....ccovvne 0. XXX... [.XXX....
9799997 Total - COMMON SOCKS = PAI 4.ttt | snnsen 20,865,759 |...cocoueun XXX oooewe | v 11,118,859 | ....... 18,901,155 | ..(8,049,565) | ....ocvovvvennct (V)] [ 0] ...(8,049,565) ....... (3,953)| .ooeue 11,118,859 | ........ 9,864 |..9,737,035 |..9,746,899 | ...... 43,028 |...... XXX... |.XXX....
9799999. Total - COMMON SHOCKS. ..ot | cniias 20,865,759 |........... XXX [ v 11,118,859 | ....... 18,901,155 | ..(8,049,565) | ....covvnnenve (U 0 | ..(8,049,565)] ....... (3,953)] ... 11,118,859 | ........ 9,864 |..9,737,035 |..9,746,899 | ...... 43,028 |...... XXX... | .XXX....
9899999. Total - Preferred and COMMON SOCKS.......cvuuueierieririirissiisseis sttt | erneees 21,375,759 | ..o XXX oo | v 11,444,609 | ....... 19,371,155 | ..(8,193,815) | ..ovvvivirinnns (V)] [ 0]..(8,193815) ... (3,953)| .ooeue 11,444,609 | ....... 9,864 |..9,921,285 |..9,931,149 | ...... 50,351 |...... XXX... |.XXX....
9999999. Total - Bonds, Preferred and COMMON SOCKS...........vuueeruriuerieriieiieeiseesss et sssssssss st essssssssessssessssisnns | so 631,660,700 |........... 0.0, S [ 622,567,888 | ..... 620,887,729 | ..(7,832,942) | ....3,019,428 | ...ccocvvvrnuc 0]..(4813515)| ....... (3,953) ... 616,341,484 | ........ 9,864 | 15,309,351 | 15,319,215 |..7,643,310 |...... XXX... | .XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement for March 31, 2013 of THE TRAVELERS INDEMNITY 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 Highly Effective Hedges All Other 19 20 21 22
15 16 17 18
Description of Change in Change in Hedge
Item(s) Hedged, Book/ Variation Margin Variation Margin Effectiveness
Used for Schedule/| Type(s) Date of Reporting Adjusted Cumulative Deferred | Gain (Loss) Used| Cumulative Gain (Loss) at Inception Value of

Ticker Number of Notional Income General Exhibit | of Risk | Maturity or Trade Transaction Date Fair Carrying Variation Variation to Adjust Basis Variation Recognized in Potential and at One (1)

Symbol [ Contracts Amount Description or Replicated Identifier (a) Expiration Exchange Date Price Price Value Value Margin Margin of Hedged Item Margin Current Year Exposure | Quarter-end (b) Point
Short Futures
Hedging Other
TYMS.. US 10YR NOTE (CBT) Jun13, Portfolio Hedge Interest... | .06/28/2013... | CBT .02/21/2013... | . .131.9844 | .....(1,327,540) 0 0 (0 [ SRR | Y IO (1,327,540) | .......(1,327,540) | ..... (1,100,000)
TYM3.. . US 10YR NOTE (CBT) Jun13. Portfolio Hedge. Interest... | .06/28/2013... | CBT .02/25/2013... | . .131.9844 | ....(1,781,260) 0 0 0 (1,781,260) | .......(1,781,260) | ..... (2,200,000)
TYM3.oois [ US 10YR NOTE (CBT) Jun13. Portfolio Hedge. Interest... | .06/28/2013... | CBT, .02/25/2013... | ..........131.5469 | ......... 131.9844 | ........(437,500) 0 0 0 [ ovvrvveiienen0 [ 100 (437,500) | ... (437,500) | ..... (1,100,000)
TYM3.. US 10YR NOTE (CBT) Jun13, Portfolio Hedge. Interest... | .06/28/2013... | CBT .02126/2013... | . .131.9844 0 0 0 .(296,880) | .....(1,100,000)
TYM3.. . . US 10YR NOTE (CBT) Jun13, Portfolio Hedge. Interest... | .06/28/2013... | CBT .02/28/2013... | . 131.9844 | . 0 0 0 .(2,304,717) | .....(6,490,000)
TYMS...... | 1,000 | ........1,000,000 |US 10YR NOTE (CBT) Jun13. Portfolio Hedge. Interest... [ .06/28/2013... | CBT. .03/15/2013... | ..........130.8906 | .......... 131.9844 |.....(1,093,750) 0 0 0 (1,093,750) | .....(1,100,000)
13429999. Total-Short Futures-Hedging Other. 7,241,647) 0 0 0 7,241,647) | .......(7,241,647) | ...(13,090,000) | .
1389999. Total-Short Futures ...(7,241,647) 0 0 (0 N | I O (7,241,647) | ...... (7,241,647) | ...(13,090,000) | .
1409999. Total-Hedging Other. ...(7,241,647) 0 0 (0 N | I O (7,241,647) | ...... (7,241,647) | ...(13,090,000) | .
1449999. TOTAL ....(7,241,647) 0 0 0 0 | (7.241647) [ ...... (7,241,647) | ...(13,090,000) | .

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

0001 Reduces bond portfolio duration
Broker Name Beginning Cash Balance Cumulative Cash Balance Ending Cash Balance
Brokers
UBS Securities LLC 0 0 0
Total Net Cash Deposits 0 0 0
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SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description of Exchange, Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Central Agreement | Annex of Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Clearinghouse (Y or N) (Y or N) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure
Exchange Traded Derivatives
0199999. Aggregate Sum of Exchange Traded..........cocvvrrinninnnninninnins vvvnienssnnnsnseesssnsensenseessensees | eoee XRKenrnee | eoeeed XXKuvvon | v XXX [0 | 0 | 0 | (T,281,847) ] (13,090,000) | .... ....(13,090,000)
.................. ..(7,241,647) (13,090,000) | ... ....(13,090,000)
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SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

U.S. Government - Issuer Obligations

REPO - CITI A TREASURY ...ttt issssssssssssssssssssssessessssssessesssssssssessssssssenssesns | svnesrennensens | Jovviesnennns | voeeessssesssessnssas 23,952,209 04/01/2013....

REPO - MERRILL A TREASURY .....ouiimiimmriiieientseseisesssessesssses s sssssss s ssssssssesssenes | oon 2,521,107 04/01/2013....

REPO - ROYAL A TREASURY ...ttt etttk sttt | nntssnesanesns PR 23,952,209 04/01/2013....
0199999. U.S. Government - ISSUST ODIGALIONS. ... ... ettt ettt es et ses et ses et ee e sesees st see st ees et ee et ses s et et et enssnessnsansensensnsanns | nesessensesnssssassanaa 50,425,525 |.........................50,425,525 | ..... XXX
0599999, TOtal = U.S. GOVEINMIMENL.........c.voivivveieiieiieicieteeecieeeeetet ettt es e et s s saeeesetes s s aeessssaesessassessssaessssssnsasasssesssnsnsesasasasssssnsessssassssensesnsins | ceeeisseseseseseseneneas 50,425,525 | .........................50,425,525 | ..... XXX.........
6199999, TOtal - ISSUET ODIIGALIONS. ... ettt ettt ettt s et ses sttt es et seE a8t et ee e sesees st setensenses et sesensesnssnsennensees | nessssensesnssnsasnannas 50,425,525 |.........................50,425,525 |..... XXX oo
6599999, SUDEOLAI = BOMAS. ...ttt itttk 1 88 E 48R EEEEE LRkttt | eis ettt 50,425,525 | ....ccooiiirinnn...50,425,525 | ... XXX
9999999. TOHAIS. ..ttt | cereni s 50,425,525 |........ccocevnee.....50,425,525 | ..... XXX
General Interrogatories:
1. The activity for the year to date: ~ Fair Value $.....(118,406,116)  Book/Adjusted Carrying Value $.....(118,406,116)
2. Average balance for the year to date:  Fair Value $.....75,812,347  Book/Adjusted Carrying Value $.....75,812,347

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1:

$.....50,425,525 NAIC 2: §.........

QE10
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SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

General Interrogatory:

1.
2.

Total activity for the year to date:  Fair Value §.......

Average balance for the year to date: ~ Fair Value $

NONE

QE11




Statement for March 31, 2013 of THE TRAVELERS INDEMNITY COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

1 4 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories

Bank of America, N.A Charlotte,NC 0.250 (4) (1 I 1,808,013 | ........... 2,982,652 | ............2,071,227 | XXX..
Bank of America, N.A Hartford,CT 0.000 0 0 (2,659,774) | ......... (41,125,406) | .........(16,680,225) | XXX..
Bank of America, N.A. = CA......ccccveivmveereiinsenriiissnnnnenens 3@ Francisco,CA 0.000 0 0 2,000,000 2,000,000 2,000,000 | XXX..
Bank of America, N.A. - IL Chicago, L 0.000 0 0 513 (53,262) 0 | XXX..
Bank of America, N.A. - NC.. . Charlotte,NC 0.000 0 0 .15,384,882 ..14,458,764 ..13,569,320 | XXX..
Bank of America, N.A. - TX Dallas, TX 0.000 0 0 (8,602,131) (9,460,149) | ...........(9,823,735) | XXX..
Bank of New York New York,NY 0.000 0 0 11,399 227,789 355,119 | XXX..
Bank of New York Mellon............ccvveeuerreermerreennennenns New York,NY 0.000 0 0 (367,668) (728,204) (340,937) | XXX..
Citibank, N.A New Castle,DE 0.000 0 0 [ . (604,292,299) | ....... (574,475,438) | ....... (555,589,796) | XXX..
Citibank, N.A. - NY. New York,NY 0.000 0 0 5,707,324 | ..ccoo.... 7,974,347 | ...........6,578,228 | XXX..
First National Bank of Anchorage............c.ccocovvenienrinnne Anchorage,AK 0.000 0 0 25,000 25,000 25,000 | XXX..
HSBC Miami,FL 0.000 0 0 806,957 915,391 599,308 | XXX..
JP Morgan Chase Bank, N.A.........cccc.comerrvemecrriinnnennns New York,NY 0.000 0 0 5,595,182 .(24,378,796) | .........30,080,434 | XXX..
JP Morgan Chase Bank, N.A. - IL Chicago, L 0.000 0 0 (8,165,783) ...(7,064,660) | ...........(7,564,618) | XXX..
JP Morgan Chase Bank, NA - TX.......ccccormerrevrmnerrennnns Houston,TX 0.000 0 0 996,872 996,872 996,872 | XXX..
The Bank of New York Mellon..............ccocvveerveernnereenns Pittsburgh,PA 0.000 0 0 21,074 20,874 20,874 | XXX..
The Northern Trust Company Chicago, L 0.000 0 0 58,942 363,297 170,468 | XXX..
US Bank Corp. Minneapolis,MN 0.000 0 0 54,870 128,739 267,382 | XXX..
US Bank Corp St. Paul,MN 0.000 0 0 26,540 48,396 29,814 | XXX..
Wachovia Bank, N.A Jacksonville,FL 0.000 0 0 3,898,673 | ........... 4,181,275 | ..........4,815,743 | XXX..
0199999. Total Open Depositorie XXX 4) 0 [ . (587,691,416) | ....... (622,962,519) | ....... (528,419,521) | XXX..
0399999. Total Cash on Deposit.. 4) 0 |....(587,691,416) 622,962,519) 528,419,521) | XXX..
0599999. Total Cash (4) 0 ... (587,691,416) | ....... (622,962,519) | ....... (528,419,521) | XXX..
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Statement for March 31, 2013 of THE TRAVELERS INDEMNITY COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Date Carrying Value Due & Accrued During Year

NONE




Supplement for March 31, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

* 25 6 58 2 01345540010 1 =

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.......cccoooeeee NH | o0

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.....cooveveneeireinenns
47, Virginia......ocveeereeveeerereinenns
48, Washington.......ccooeeeveeree . WA | 0 0 0 [0 (0 (0 [0 0
49, West Virginia........ocooeveneeeee WV | o0 |0 0 [ [0 (0 (0 [0 0
50.  WiSCONSIN.......ccveeevereeeneened W 0 0 0 [ [0 I ((C10) 1 I— (0 (0] IS 23,483
51, Wyoming......cooeeereenevereneese WY 0 il 0 e [0 (0 (0 [0 0
52.  American Samoa.........c........ AS| e (0 {1 [0 [0 (0 (0 [0 0
53, GUAM..ccrreeereeeene (€10 I (01 (0] (01 (018 (01 (0 (01 0
54.  Puerto RiCO......ccocovvrurirrirnnes PR | (01 (0] (01 (01 (01 (0 (01 0
55.  US Virgin Islands.................... AV (01 (0] (01 (01 (0 (0 (01 0
56.  Northern Mariana Islands....MP | ...........cccvvunrnnnc (0 (0] (01 (018 (0 (0 (01 0
57. Canada......ccooomerrurneeneen. CAN [ (0 (0] (01 (01 (01 (0 (01 0
58.  Aggregate Other Alien.......... (01 I I (0 (01 (01 (01 (01 (0 (01 0
59, TOtalS...ciieireriirenriieisirsrissisniees | conseseessnrssessesenea {01 P (V)] P 17,500 [ oo 2 | s (1)) I 957,584 | ..o 20 | 3,134,361
DETAILS OF WRITE-INS
58001, ettt | e eenes (01 (01 (01 (V1 (01 (0 (01 O 0
58002, oottt | e eenes (01 (01 (01 (018 (018 (0 (01 0
58003, oo | et eenes (01 (01 (01 (018 (01 (0 (01 0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... | ......................... [0 T (1 O [0 O [0 O (01 N [0 T [0 O 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ......................... {01 P (O] [0 I [0 I {01 I {01 P {01 I 0

SUPA1




Supplement for March 31, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

* 25 6 58 2 01345540010 1 =

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......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........ccccooovrerrirrirnnns CAN | oo [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 [ [ [ I 360 |, 210 [ 3 i, 363,112
DETAILS OF WRITE-INS
580071, ot | e (01 T [0 O [0 O [0 O (0 TN 0 | [0 0
58002, .ot | e (0 [0 T [0 O [0 (01 [0 R [0 O 0
58003, .o | e (01 T [0 O [0 O [0 O [0 T (0 [0 O 0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... | ......................... [0 T (1 O [0 O [0 O (01 N [0 T [0 O 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ......................... [0 I [ [ [ I [ I [0 [0 0
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Supplement for March 31, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

* 25 6 58 2 01345540010 1 =

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

Alabama........cccceeeeeeveeee AL [0 [0 [0 0 | 12 |0 (01 7,891
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......oooevevivereinenns
19.  Louisiana........ccceuerevrerrivennes

21, Maryland.......ccccoveviverenennn.
22.  Massachusetts...........cceunene
23, Michigan.......ccooveveveeierienns
24, Minnesota.........cocoeverirriennes
25, MisSISSIPPi...c.verrerrererrerennns
26, MiISSOU....cvvevreerreireieireiernns
27.  Montana........ccoevevveerrirninnnns
28.  Nebraska........cccovvrirrrrnnnnn.
29.  Nevada......cooovrererinnnnn.
30. New Hampshire.........cco........
31, New Jersey.....oveiennns
32, New MexiCo.......coovrerrrrnrnnn.
33, New YOrK.....ooovvrvreireinnnnn.

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

44,  Texas...... A

45,  Utah.

46, Vermont.....cooveveneeireinenns

47, Virginia......ocveeereeveeerereinenns

48.  Washington.........ccccoervenennee

49, West Virginia..........coovreereene

50.  WisConSin.......cccocveerreurcenenns

51, Wyoming......ccooeereurerrereenenes

52.  American Samoa.........coeeeedAS | o0 0 0 0 0 |0 | [0 0

53, GUAM..ocereererrnereieeeeeeGU 0 0 0 0 0 |0 | (01 0

54, Puerto RIiCO......cvuuvvrrneeee e PR 0 0 il 0 0 L0 | (01 0

55.  US Virgin Islands..........coccoeeee VI o0 0 0 0 |0 |0 | [0 0

56.  Northern Mariana Islands....MP | ...........cccvvunrnnnc (0 (0] (01 (018 (0 (0 [0 0

57. Canada......ccooomerrurneeneen. CAN [ (0 (0] (01 (01 (01 (0 [0 0

58.  Aggregate Other Alien.......... (01 I I (0 (01 (01 (01 (01 (0 (01 0

59, TOtalS...ciieireriirenriieisirsrissisniees | conseseessnrssessesenea {01 P (] I [0 I [V I VA NASHD] 347,501 | 3 | 10,606,330

DETAILS OF WRITE-INS
58001, ettt | e eenes (01 (01 (01 (V1 (01 (0 (01 O 0
58002, oottt | e eenes (01 (01 (01 (018 (018 (0 (01 0
58003, oo | et eenes (01 (01 (01 (018 (01 (0 (01 0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... | ......................... [0 T (1 O [0 O [0 O (01 N [0 T [0 O 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ......................... {01 P (O] [0 I [0 I {01 I {01 P {01 I 0

SUPA3




Supplement for March 31, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

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

Other Health Care Facilities

L
SUPPLEMENT "A" TO SCHEDULE T

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

Kentucky
Louisiana

Massachusetts
Michigan
Minnesota
Mississippi
Missouri
Montana
Nebraska...
Nevada

New Hampshire
New Jersey
New Mexico
New York

Virginia
Washington
West Virginia
Wisconsin

Puerto Rico
US Virgin Islands
Northern Mariana Islands

Aggregate Other Alien...
Totals

OO 00 D0 DODO0ODODO0DODO0ODODODODODDODOODODODODOD OO OO0 D000 OO0 0o oo

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 0
2. Alaska.......cooeeeiiieiiinn ]
3. ANZONA.....ceee e ...0
4. Arkansas.........cccooeeeriiiennn ]
5. California.... . 0
6. Colorado......ccccoouererirernne, ]
7. Connecticut .0
8.  Delaware......c.ccccocovevrerrinnnnae ]
9.  District of Columbia (]
10.  Florida.......cccoovvervirerererenae, .0
11. (]
]

o

58998. Summary of remaining write-ins for

Line 58 from overflow page....... [ ccccoverrvrirrieennnad [0 T (1 O [0 O [0 O (01 N [0 T [0 O 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ......................... [V PO (1 P [0 P 0 [ 0 [, (O [ P 0

SUPA4
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Overflow Page for Write-Ins

NONE

SUPA



supplement for March 31, 2013of THE TRAVELERS INDEMNITY COMPANY
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DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended March 31, 2013
NAIC Group Code.....3548 NAIC Company Code.....25658
Company Name: THE TRAVELERS INDEMNITY COMPANY

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
............................... 0 0 | i l0

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[X] No[ ]

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[X] 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 51,045

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
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