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Statement for June 30, 2013 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGAS .ttt nnnenns | eeneea 10,206,058,970 | ...oovvevrevrrrrreiiireinnas (| 10,206,058,970 | ........ 10,845,612,797
2. Stocks:
2.1 Prefermed STOCKS. ... vttt entnssensns | steeeessessanens 1,000,000 | .o {1 1,000,000 | ..covvrvvnenee 3,041,551
2.2 COMMON SOCKS. .. ..cererrerrereseisnsesseseisssssssssessssssssesessesssssessessssssessesssssssssessessssssessesssnssesses | sesssssees 3,996,378,898 | ... 12,475,681 | ......... 3,983,903,217 | ... 3,787,395,559
3. Mortgage loans on real estate:
B0 FIISE NS ettt ennns | ereseeneeenead 42,900,000 | ooovereeeeirieeienns {1 [ 42,900,000 | ..covvvneeee 43,900,000
3.2 Other than firSt lIBNS........cveveeeeeeceeeece ettt sss st es st senenanes | stevesssessssstssessssesnsees [0 {0 T [0 I I 1,125,000
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES).......vocvevieiecietiee ettt bbb snsesaesnns | evsesnsesseses 78,455,885 | ....coocveevieieiinn (1 [ 78,455,885 | .....cooee. 80,162,348
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES).......vvcvecviieiicieie ettt b bbb ensessssnes | evnssssesan 686,497,154 | ..coovoeeeeeeeee 0| e 686,497,154 | ............. 647,740,328
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......ovencereereirireieeeeineiseiesresiseieens | ceseeeeseesneens 1,900,000 | cooovoveriieeeireieeeene (1] I 1,900,000 | oo 0
5. Cash ($....58,141,739), cash equivalents ($.....0)
and short-term investments ($.....75,229,790).........cco..orveerrereereieeiieeeeeeeeeieessessesses e sssessessaens | eevieesanens 133,371,529 | oo 0] e 133,371,529 | ............ 225,480,280
6. Contract loans (including $.......... 0 PrEMIUM NOLES)......c.uiviveiecicisiiesieieisete et sssessesesns | eressessesssssssesessesssns (01 U {1 TR (0 U 0
T DBIVALIVES ...ttt | senebne bbb 0 | e (01 RN 0 [ e 0
8. Other iNVESIEA @SSELS........cvuuurercrirriierircrieesiss ettt enssesstes | eesssenens 849,666,870 | ......ccoonee. 26,181,170 | ..o 823,485,700 | ............. 835,562,789
9. ReCEIVaDIES fOr SECUMLIES..........cvuieiiiiiic et | sbnsinsinsinsinsb s L0 O (01 RN (0 OO 0
10.  Securities lending reinvested collateral @SSEtS..........coviivriirieieiieeeessssee e | cvesieieseenns 21,093,039 | oo (1 [ I 21,093,039 | .cooerenna 67,700,576
11, Aggregate Write-ins fOr INVESLEA @SSELS.........c.cuiviieeicieeieie et | cesisssssesseseens (A1) I (| (64,785) | vovovverereiians (64,785)
12.  Subtotals, cash and invested assets (LINES 110 11)........cuvrvirerennerencrneeeieeeeessnesies | oveeenne 16,017,257,560 | ... 38,656,851 | ........ 15,978,600,709 | ........ 16,537,656,444
13. Title plants less §.......... 0 charged off (for Title INSUFErS ONIY)......c..cveveieieieieieiiesieieireisseniens | coveersresessissesesesenes (0 T {1 (0 R 0
14.  Investment income due and @CCIUBM............cocuuuiiiriiniiniisissess s | ervinienees 123,134,437 | oo (V18 [ 123,134,437 | ............. 127,567,529
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection..........c.cccccevvrveies | veverernnn. 605,816,481 | ......c0ove 41,691,893 | ..ccovvnvee 564,124,588 | ............. 524,716,770
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....29,616,222 earned but unbilled premiums)...........ccomeeever | ovveveens 1,061,232,100 | ....oovvvvrevne 8,998,867 | .......... 1,052,233,233 | ............. 989,668,171
15.3  Accrued retroSpective PreMIUMS..........ccveieueiiierieeseisseiesssssessessssssessesssssesssssssessssnsns | sessssssssssens 23,256,919 | .oovrirennne 1,086,549 | ...ccoovvneee 22,170,370 | vovvvrrrrrne 28,316,222
16. Reinsurance:
16.1  Amounts recoverable from reiNSUErS.............cccovcuniineincinciciininisnnssssssissisnis | vevnenenennn 32,209,004 | i (V18 P 32,209,054 | .............. 66,542,390
16.2 Funds held by or deposited with reinsured companies............ccccoveevieereeeeeereeveresenies | vveerereneen 18,805,787 | v 0 | e, 18,805,787 16,663,416
16.3 Other amounts receivable under reinsurance CoNtracts.............cccceuverreirniiniiinniiniinins | e | rerininiinnnnn0 | i, 0 [ e 0
17.  Amounts receivable relating to UniNSUred PlaNS.............cccveeiricrciiceiee e ereiens | cvevesesesiss s 0 [ e 0 | oo 0 [ oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............coccveveevivccens | ceervivevennns 20,936,170 | oo {1 I 20,936,170 | coveveerereeee 0
18.2 Net deferred taX @SSEL.........oovrrrrerrirreres st eesssessenes | ersesssannes 484,336,464 | ............. 110,579,063 | ............. 373,757,401 | ............. 380,659,640
19.  Guaranty funds receivable Or 0N BPOSIL............cccvvveiierierrieiese e sssresssess | evesesesseseesenes 300,503 | oo {1 300,503 | coevvieeie 806,106
20. Electronic data processing equipment and SOftWArE...........c.covuveinrirrininrneieinsseiesssesssseens | ereeessssseseesenes 77,390 | oo {1 77,390 | o 143,327
21.  Furniture and equipment, including health care delivery assets ($.......... 1) ST ISV 15,116,786 | ..oooovvveneene 15,116,786 | cooovveeeeeeereirceceines (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........cocvvvrrrreinrnennes | crverrerseesessersensnnenns (0 (1 [0 6,376,130
23. Receivables from parent, subsidiaries and affiliates...........cccorrrirrrrreinrnrirnnsrsnsrsies | erereessesssssesneens (0 0 | o [0 T 0
24. Health care (§.......... 0) and other amouNts rECEIVADIE..............v v sereeeseeseesesnees | rnereesesseseseess e (0 (1 (0 U 0
25.  Aggregate write-ins for other than INVEStEd @SSELS...........cccvvuivevcirereeece e srenens | cereissaenens 72469473 | .o 341449 | .............. 69,054,977 | ... 82,648,007
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)..........ccuverrricrimermereiesrisssesiesssesssesssssessssesssesssnens | seseees 18,474,949,123 | ............. 219,544,505 | ........ 18,255,404,619 | ........ 18,761,764,152
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS..........ccevererrens | ovverererieisiiesieieinnead (0 T {1 T (0 T 0
28.  Total (LINES 26 AN 27).....couuurvererrrireiririrrisiessiessssessiesesssessssessessessssssssesessssssesssessssesssssssssns | soeeees 18,474,949,123 | ............. 219,544,505 | ........ 18,255,404,619 | ........ 18,761,764,152
DETAILS OF WRITE-INS
1101, DEFEITEA GAINMOSS.....vovveerirciieiieeiseriesi sttt enienenns | reesssessiensiaees (7<) | R (V1 R (64,785) | .o (64,785)
1102, Rt | ereiee et (U R (VR (O R 0
1103, Rt | eretee et (U R (1 (O 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccouciiereieeeiiieiieeens | ceeriieeesee s 0 [ e 0 | e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @bOVE)..........cccoverreerieiiiererirceririeersrieenenes | eorvererieereneerene(04,785) | cviirieiieiiceiieenad | i (64,785) | oo (64,785)
2501. Equities and deposits in pools and @ssoCIations.............cccovcveeereireesiveceeneesiseeseeesseenens | seeerenrerern2 462,769 | viveiiciviveieenenn0 | . 21,462,769 | e 25,311,472
2502. Real estate operating fund.............ccoceiieiiccncesee e eseessssssesssenes | senrerennenenns 18,169,038 | w0 | i, 18,165,038 | 20,474,185
2503. Amounts receivable under high deductible POlICIES...........c.cucvereeeveirieicirceeeeee e | oveeeveserenns 15,299,241 | ..o 2,942,200 | ..cocvverene 12,357,041 | ..o 15,984,774
2598. Summary of remaining write-ins for Line 25 from overflow page...........c.coceevveevicveeeceiiens | veeverienenns 17,542,424 | ... 472296 | ...covveene 17,070,128 | ............... 20,877,576
2599. Totals (Lines 2501 thru 2503 plus 2598) (LN 25 @DOVE).......everrurierrsreresrrsnessssssessssesseanssness | sessessssanenns 72,469,473 | oo 3414496 | ..o 69,054,977 | .o 82,648,007
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Statement for June 30, 2013 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decen?ber K
Statement Date Prior Year
1. Losses (current accident year $.....950,959,1571).....c.rvurureererrriesisreessessssessssssssssssssssssesssssssssssssssssssssssssssssesssssssesssssnssens | sessesssssssssssensan 7,693,845243 | ....coccoovvvere 7,710,930,540
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES.........cruurirririuririrrireieereieseeseiseeeeieisessssessessssssesenns | eseesessssesseessnsssssees 254,886,628 | ......ccooveieiriiinnne 319,038,306
3. LOSS QQUSIMENE EXPENSES......cuviriviiieteiescieiise sttt s ettt s st s se bbbt b b st s s e s b ens et n st s s snnetansntes | bessebessnnesesinserenes 1,720,840,214 | .ocovvieeen 1,735,754,840
4. Commissions payable, contingent commissions and Other SIMIlar ChArgES...........ccocueveveuiiieeieiiereeee s sesesies | evesssssssesssesseseenas 104,052,352 | ...oovvevviieinn 146,752,975
5. Other expenses (excluding taxes, ICENSES AN fEES)..........cveieviveieieieiee ettt ssenaes | seesssessesssssessesanes 112,164,451 | .o 144,612,180
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........covervrrrrrerririrriineireisireeeseieeesssseseesessessseessssessens | eesssesessesssssssesesseseas 92,172,016 | coooverreireireiienns 86,212,163
7.1 Current federal and foreign income taxes (including $..........0 on realized capital gains (I0SSES)).........ccevurrvrrurrrrrrerrneerneins | ceverirneiinsiissisnisssssssnnssesinnn0 | eoeeiesiesieeiesieenns 24,629,510
7.2 Net dEfErTed taX lADIIEY. ... .. .. evuceeee ettt sttt nsnens | eesstessessestens e ss st st st st s tnea 0 | oo 0
8. Borrowed money §.......... 0 and interest thereon §.......... [0SO OO (01 T 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....396,021,253 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..........cccvvieirieeinieesesneiesesssneneinns | cvesseessssseseneens 2,288,543,461 | oo 2,231,148,979
10, AQVANCE PIEMIUML......ouiveiieiteiiicteiesetes et sttt st bbb s bbb b bbb s s b bbb s s s e e s s st b et et s e bbb e b b s st e s s s b s sebessnsesans | bebssbessssssesssnsesessesesssnaessnsetenen 0 [ oo 0
11, Dividends declared and unpaid:
111 SHOCKNOITETS........cveoeieti st nnes | Hbsnebsee s bbbt LU 0
1.2 POlCYNOIIETS. ..ottt nnns | sessseest s res s 14,065,387 | ..ooovverceerrereins 12,880,997
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........cvevrviirerereiiisie et ssssssesssns | stesesssesssssssssssseses 89,397,518 | .oevereereeeas 96,017,096
13. Funds held by company Under reiNSUrANCE trEALES.............cceicviiiiriieiee ettt s s ssenaess | sevensesessssesssssaesesnseeas 1,102,402 | oocvvceeeee 1,109,308
14.  Amounts withheld or retained by company for aCCOUNt Of OtEIS..........c.cvuieevriiicieicee ettt sesees | stesesssesssseesssssaenes 59,126,901 | covveereeeeeeie 61,052,051
15, Remittances and items NOt AlIOCALEM. ..........c.ocuuiiiiiii s | s 5,803,600 | ...ccoovvvviiiiin. 10,479,016
16.  Provision for reinsurance (including §.......... 0 CEIEITIEA). .. .vevvvecreeee ettt sttt es et | evsesesestes st 47,459,996 | ..covovierreieia 47,459,996
17.  Net adjustments in assets and liabilities due to foreign eXChange ratES..........ovuririrrieinrnese et | esssssesessesssessessenens 25,078,799 | ovooveeeeeesee e 0
18, Drafts OUISIANGING. ... ... veerireirererieiieiiseeeee ettt sttt n st ssensants | estensnssessensaesses st et nt e (0 U 0
19.  Payable to parent, subsidiaries and affiliates
20, DEIIVALIVES.......ouueererrieici ettt
21, PAYaDbIE fOr SEOUMEES. ........cvecvecveeeieeieciet ettt sttt e sa st b st b s s saesass s s s s s tessesassnssnns | svsesssssssssessssessessesessanes 998,600 | ..vevereeeeeris 9,162,884
22, Payable for SECUMHIES IENGING.........ccvueieiiriieie ettt ettt sas s ssssessenns | svsessessssssesassessessesas 21,093,039 | oo, 67,700,576
23.  Liability for amounts held under UNINSUFEA PIANS...........ccruiueienrerriniinrieisiresessee e essens st esssessessessssssssessansnnss | ssesssssssssessasssssssssessssssessessnsnnes 0 [ e 0
24. Capital notes §........ 0 and interest thereon §.......... 0 ettt ettt sttt a et et n st seae b s aetenenantanans | saeeesneeseseeetenene et an et et tennanes L0 OO 0
25.  Aggregate Write-ins fOr lIADIIES...........overvrererieiecsiee sttt sttt essen st | stestssesessenssnssnsentnes 31,565,201 | oo 31,474,768
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25).........c..curiuriririrereireieeeneereiecneiseieeseeseesessessssesennes | seeeesessessesenesnes 12,565,616,425 | ....ccovvvverenen 12,761,100,471
27, ProteCted CEIl HADIMITIES. .........rvvereereiiiiieciecireciseie ittt | ebenb st 0 [ o 0
28.  Total liabilities (LINES 28 @MU 27).........ccuurermerirreireereseeeseesseeesseeseseesssesssseess s sssse s sess st sess st sens st ssssessses | sessssssssssssssssenas 12,565,616,425 | ...cooovvrericiinnns 12,761,100,471
29.  Aggregate write-ins for SPECial SUTPIUS fUNDS.........c..iureriiireieieeir ettt sttt entas | sbsbssesessessnssnssessnes 26,988,551 | .oveeereereeeieieeis 28,567,037
30, COMMON CAPHAI STOCK........cvuieeieiiii ittt bttt bbb s sttt n s bnsnas | ebaessesnsestes st ensenae 20,000,000 | .oooveeeeeeeeeeene 20,000,000
31, Preferred CAPItAl STOCK. .........ruieecereeirecereieie ettt b sk bbbt nts | Sfeebeteesen st n ettt 0 | e 0
32.  Aggregate write-ins for other than Special SUIPIUS fUNAS............cceviiiiiiieiccsce et sesnas | ebsesssssssessessssess s s b sse s snsnd 0 | oo 0
33 SUIPIUS NOTES.......ouveieicieic ettt sttt s bbb 4t s bbb s st s bbb b b s s ssnnns | ebiebasbenaesae st en et anes 0 | oo 0
34.  Gross paid in and contributed surplus
35, UN@SSIGNEd fUNAS (SUMPIUS)........cvuiverreiiciieiieiciitsites ettt st a bbb bbb sttt bt s s st
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0.ttt | etsebsb sttt eee 0 | 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... 0) -ttt tens | ebet st snt ettt nnnnd 0 | 0
37.  Surplus as regards policyholders (LINES 29 10 35, 1€SS 36)........cvuerreriirireieiiisiiesieiesssiese st ssssssessessssesse s ssssssessessnss | sessesssssssessesesnes 5,689,788,194 | ..o, 6,000,663,680
38, Totals (Page 2, LN 28, COL. 3)......vuurrerciiriiiiriieriseeesessse sttt sttt nesins | eeesiessienseenenes 18,255,404,619 | ..covovvvrircrir 18,761,764,152
DETAILS OF WRITE-INS
25071, OtNEE HADIHES. ...vvvvoveveevesreesereseeieesiesi sttt | eesieent st 43,120,000 | oooevrereiecrienennns 43,120,000
2502. Investment real €State IADIIILY............ccovevriiieieiierce ettt etenns | eresnsesesnt et en s s nes 15,135,964 | ..o 16,781,314
2503. Interest deposit liability. 600,321 | oo 600,321
2598. Summary of remaining write-ins for Ling 25 from OVEIIOW PAJE...........cciuiviiiiiiiieeeee ettt sssssaesees | sesssessssssessesissessenes (27,291,085) | ..oovvcvrrerereiriens (29,026,867)
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......ccueurierriruiresiiressiisssissseseesssnesssssesesssssenesessssenesesessssnsssessssnssns | sessesssssessssenssnessesaes 31,565,201 | ..o 31,474,768
2901. Special surplus from retroactive TEINSUIANCE..............cceveviveiieie ettt b s bbb st ssstenaes | evsesssessessssssessesaens 25,988,551 | ooveiereie. 27,567,037
2902. Guaranty surplus fund 1,000,000 | ..oooverriieisrinns 1,000,000
2903, eSS E R8RSRttt | Heseet et (O SR 0
2998. Summary of remaining write-ins for Line 29 from OVErIOW PAGE...........ccccuiieiiiieiice et benes | sbesssssessssebese s s b s bessesens 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 DOVE)......vurrurerereusarsseesseseesssessessessssssesssssnssessessssssnssesssnssssssssssssnsssssssssnssns | sesssssssssssssssessssseans 26,988,551 | .o 28,567,037
3201.
3202.
3203.
3298.
3299.
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Statement for June 30, 2013 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(WIitteN $.....506,827,552)........0uumrvrrirrrireeisesiseeissssssssssse s ssss sttt ssssnssenns | sssenssssea 497,050,386 | .............. 582,768,762 | ........... 1,120,898,858
(WIHEN §.....2,473,454,335)......0cumvuurriirierssies ittt st ssssssnns | ennsssnes 2,415146,254 | ........... 2,387,793,368 | ........... 4,832,697,392
o (WIIEEN §.....430,672,767).....coiveiiiiieiieeeee sttt | fnnssnsenes 433,393,401 |.. ...515,426,664 |............. 986,094,649
(Written $.....2,540,600,126).........cc.mmrvrrrrernrirnsiisssssesssssssssesss sttt ssssnns | ennsssenes 2,478,803,239 2,455,135,467 4,967,501,601
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,350,969,074):
20 o OO PO POT PSRRI 200,546,889 |.............. 111,469,306 | .............. 303,824,331
2.2 Assumed ..1,228,513,723 | .. .1,350,098,734 ..2,135,787,575
2 T 07T =T OO U SRRSO SO 159,067,842 | ...coovvvrrenes 97,503,578 | ..cccovnnnee. 242,614,264
24 NBL..oe bbbttt | eninnis 1,269,992,770 | ........... 1,364,064,462 | ........... 2,796,997,642
3. Loss adjustment EXPENSES INCUITEM. .........coeviiueuiircieiieiessete et s e ssse st ss s ss s sss s s s sasesessnsesensesesnns | esessssesenns 292,205,918 | .. ....283,984,360 | .............. 563,496,824
4. Other underwriting expenses incurred............. ..783,066,922 | .. 788,076,846 ..1,593,827,747
5. Aggregate write-ins for Underwriting AEAUCHIONS. .........c..evurerurrererrieie ettt stnsaes | rssessenssessenssnsssssnsenens [0 (O 0
6. Total underwriting deductions (LiNES 2 throUGh 5).........cceiiueiiiiiieieesiee et nns | eaesesanns 2,345,265,610 | ........... 2,436,125,668 |........... 4,954,322,214
7. NetinCOME Of PrOtECLEA CEIIS.........cuurvueieceeieiice ettt sttt sttt ess st ensessessessnnsns | nsssssssssssssnsssssnssnsensns | donsessesssssessssnssnssnsanes (01 0
8. Net underwriting gain (10ss) (Line 1 MINUS LINE B + LINE 7).....cvvvererririieieieisseeissieie st sss s ssssessesssssnss | cnnsessessnees 133,537,629 | ..covvvvrrnn 19,009,799 |...ccovvvvrnee. 13,179,388
INVESTMENT INCOME
9. Netinvestment iNCOME BAME. ..ot | enbeninenses 287,212,623 298,175,412 | ..covvvrenee 669,435,340
10. Net realized capital gains (losses) less capital gains tax of $.....9,551,740. ...20,560,164 | ....ooovoevennee 5,969,589 | .o 6,854,460
11. Net investment gain (10SS) (LINES 9 F 10)........vuriuriiriireimeiieriesiesiesiesie st esisesins | oesssesssssens 307,772,786 304,145,001 | ....cc...c.e. 676,289,799
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....(4,114,387) amount charged off §.....1,446,975)..........cccovvererrcrrerineserersiesesssesessesssssssssssnes | svssesssssnnes (5,561,362) | ..oovvvverrrens (5,962,746) | ............... (11,868,936)
13. Finance and service charges not included in PrEMIUMS...........covuiiveiiiriieieieieeeie et ssse st sessntens | essensesesanes 10,098,469 |................ 11,491,610 | ..o 21,836,849
14. Aggregate write-ins for MISCEIlANEOUS INCOME...........c.evrvieeieiieiceee et s e s | sentesaesssanes 21,639,833 | .....ccoennee. 7,370,630 | ....cccvneene. 8,299,790
15. Total other income (LINES 12 throUGN 14)........c.cuiueieiieiecesie ettt nbentens | destessesissases 26,176,940 | ....ccceuuue. 12,899,494 |................ 18,267,704
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCome taXeSs (LINES 8 + 11+ 15) ...ttt ntns | sbensesnsenes 467,487,356 | .............. 336,054,293 | .............. 707,736,891
17. DIVIAENAS 10 PONICYNOIAETS. ....vvveveririreeiceceei ettt ss sttt es st ensnnns | rssessensssssnnes 4,954,989 | ..o 4998414 | .o, 9,976,096
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)........c.cuiicviiieieiieeccteee et ssse s saesssssssessesensans | evsessssnsas 462,532,366 331,055,880 697,760,794
19. Federal and foreign income taxes incurred...... ...92,563,145 | .o 55,639,436 102,999,600
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)........ccvuurrurrerrenririniineireiseinsisssssssssseessssssssessessssssesssssessssssssssssessssssnss | sessessssenns 369,969,222 275,416,444 594,761,195
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PriOT YEAI..........cevueieieirieieiiseiese et ssnsessenns | crsssessens 6,000,663,680 |........... 5,713,603,754 | ........... 5,713,603,754
22. Netincome (from LINE 20)........cuuruureerererriireireiseisnsissessessseseesssssssssese st ssessess s sses st esssessessesssessessassssssesssssnssnssessnssnsss | sessesssesns 369,969,222 |.............. 275,416,444 | ............. 594,761,195
23. Net transfers (t0) from Protected Cell aCCOUNES..........ciueiieieiiiisiecss ettt nsns | stessesssssssensesessssassesses (0 R (01 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....19,008,555... .193,926,813 | .. 135,254,015 | ..... .269,523,204
25. Change in net unrealized foreign exchange capital gain (10SS)................ ..(32,255,540) | ... ..(2,020,194) | ..... ...14,436,781
26. Change in Net defErred INCOME tAX........vu vttt sttt sses st enses st | sesesssssnsans (16,382,024) (29,451,142) | ..o (37,265,778)
27. Change in NONAAMILEEA ASSELS...........ccevirireiiciece ettt bbbt s et ss b b s et sssseaenns | oebesssssesnen 25,204,703 |.....ccooune. 27,000,979 |...ccooeunne. 23,834,221
28. Change in ProviSION fOr FRINSUIANGCE. ...........vcreururreseeereusreseeeseeesesseessessessessssssesssssssesssessessessessssssessesssssessessesssssessessnnes | ressessssnsssessnssnsssnssnes (0 ISP B IO ..(13,507,584)
29. Change in surplus notes............... 0 [0 | 0
30. Surplus (contributed to) withdrawn from protected cells.. 0 [0 | 0
31. Cumulative effect of changes in acCoUNtiNG PHINCIPIES..........cvcvivirireiieiiee et benes | esessesesssesessssesesnsesens 0 [eoviirierenenn(6,722,113) [ e (6,722,113)
32. Capital changes:
3201 PAIA TN, bbbt | eesen it (0 IR (V1 PSRRI 0
32.2 Transferred from SUrPIUS (StOCK DIVIAENG)........c.uveierrurririecieisieseire ettt ettt sssneas | eesessastssesessessasssessesens (0 IR (01 O 0
32.3 TranSTRITEA 0 SUIPIUS.........evvevecvree ettt ettt b st st s st es s s st es e sassnsssanssens | nssesssssssssesnsansessesanes [0 T [0 T 0

33.

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

Surplus adjustments:

331 Paid N

33.2 Transferred to capital (Stock Dividend)...

33.3 Transferred from capital
Net remittances from or (to) Home Office

Dividends to stockholders

Change iN TEASUMNY SEOCK..........cvveireictiieieicisits ettt bbb bbb bbbttt
Aggregate write-ins for gains and losses in surplus
Change in surplus as regards policyholders (Lines 22 through 37)
Surplus as regards policyholders, as of statement date (Lines 21 plus 38)

.(850,000,000) ... 558,000,000)
................................ 0 S o
................. (1,338,860) | ...ooocrrsrrscrsscrsscesd | ensensscnssrssesssnsscd)
............. (310,875,487)] ............ 191,477,988 | .............287,059,927
........... 5,689,788,194 | .........5905,081,742 | ..........6,000,663,680

DETAILS OF WRITE-INS

0501.
0502.
0503.

0598. Summary of remaining write-ins for Line 5 from oVerflow Page...........ccueeueirieiiiniisieesese st

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

1401. Profit and 10SS, MISCEIIANEOUS............cuuieiiirririieieeeee et ssessssssssssssssssensessnesensesssessenss | covnneneeneneen 22y 12T | viiviiinnnnnnnn 2,191,022 | ... .3,396,923
1402. Change in COLI cash values.................... . ...656,619 | ..... 1,213,990
1403. Fines and penalties of requIatory QUINOMLES............ciiiriecie et ssnss | sebsessssassesssnneas (G20 1510 I (50,760) | ..vovrevrrerreirrnne (88,620)
1498. Summary of remaining write-ins for Ling 14 from OVEMIOW PAGE.......cvrierriririnriieieeicisee et essssssisssestns | eveessesssssnsenns (960,969) | ....ocvvenrenene 3,973,749 | .o 3,777,498
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) 21,639,833 7,370,630 |..... .8,299,790
3701, Prior PEHOd @GJUSIMENL..........oieeieieecicieee ettt ettt sttt st ess st nnns | eesesteneneesnnes (1,338,660) | .voverveeeeereirrereeeena (01 ST 0
3702.

3703.

3798. Summary of remaining write-ins for Line 37 from oVErfloW PAGE...........ccccieviiiieiiicreeee et | crevesssesss e esebe s 0 [ e 0 [ e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE). .....curuurrereieuseissieseisessnessessnssneseessmssssssssenssnsssssesnsssssssnssssses | eessnsssesessnes (1,338,660) [ .eovvrevenrrrcereeeiisnennena {01 0
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Statement for June 30, 2013 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY

CASH FLOW
Currer11t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums Collected NEt Of FEINSUIANCE............cvcvirie ettt s s s s ses s sasssans | evsesineas 2,433,823,571 |.......... 2,420,305,918 |.......... 4,928,988,713
2. NetinVestMENTINCOME.........c.oiiiiiii bbb | erbessbanseas 338,032,859 | ......c....e. 345,279,757 | ..covvvenn 761,354,869
3. Miscellaneous income ...26,176,940 ..12,899,49%4 | ..............18,267,704
4. TOtal (LINES T hTOUGN 3)...oouirvermreisieeisiserisieeessesssssesss s ss st snt s [ creeneenn 2,798,033,370 | .......... 2,778,485,169 | .......... 5,708,611,286
5. Benefit and 0SS related PAYMENLS.........ccveviiiviiieiecteee ettt bbb ntesenas | evenrenes 1,319,038,779 | .......... 1,357,134,417 | .......... 2,760,257,127
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS............ccoevuevcvsereciveiieresiseiens | ceveeireiiesesse e (01 (U1 0
7. Commissions, expenses paid and aggregate write-ins for dedUCtioNS..........ccccvcvevvieiieiiierceeceeeeeeee e | i 1,158,241,011 | .......... 1,158,801,919 | .......... 2,179,372,187
8.  Dividends paid t0 POCYNOIAETS..........cceviiiieiieicseie ettt s st sssensesnns | eosessssessessees 3,770,599 | oo 3,479,016 | oo 8,557,407
9.  Federal and foreign income taxes paid (recovered) net of $.....25,843,148 tax on capital gains (losses) .147,680,565 ...66,080,617 | .... ...60,042,140
10 Total (LINES 5 HNrOUGN 9)....ccvvuuererreriiieeiiserieiseesss sttt sttt | snesisins 2,628,730,954 | .......... 2,585,495,969 | .......... 5,008,228,862
11.  Net cash from operations (Line 4 MiNUS LINE 10)..........ccceieiiriirriesieceseie et sess s ssssssessenns | evsesissenns 169,302,416 | ............. 192,989,200 | ............. 700,382,424
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS....oeeoerveereresieses s ess s sttt | srereienes 1,236,990,061 | ............ 669,689,543 | .......... 1,360,996,931
2.2 SHOCKS..ouueeeereeeeesaeeeesseecessseess et sttt | seeeiseenrens 38,968,508 | ....cccevn 10,038,221 | ..........c.. 128,996,703
123 MOMGAGE J0ANS.......ocvieiecicetee ettt sttt st s et n s ss s s ntessesensesnsantes | eevessessessesans 2,125,000 | coocvvreererererereans (01 I 525,000
12,4 REAIESIALE.c..oue ettt ettt | eebis sttt (U I 17,216,873 | oo 67,101,221
12.5  Other iNVESIE @SSELS........cvvvuerirreiiereceiri sttt nens et nes | crisesetsenenes 73,503,035 | ..ovvvunvn. 34,062,702 | ..ovvvenes 154,948,582
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments............cccoocevevevceeeeicncsieiieiens | e (91,813)[ v (163,581)
12.7 Miscellaneous proceeds ..64,643417 |.... ....(4,009,592)( ...
12.8  Total investment proceeds (LINES 12.110 12.7).....cuiiuieeicieiseieiesss ettt ssssss s ssessnses | essssans 1,416,138,208 | ............. 726,834,166
13.  Cost of investments acquired (long-term only):
130 BOMAS .. vevueeeersreesseeses ettt | reerernend 625,634,878 | .....cooeeves 550,807,463 | .......... 1,446,816,891
13,2 SHOCKS. . vvvueeeueeesreeseeesseees e essees st et ess st | crrnentrenenen 24,218,293 | ....covvvernnn. 30,200,215 | oveerreennne 64,062,383
13,3 MOTEGAGE I0BNS.......ouiiieiecicee ettt bbb sttt s bbbt ensensenns | destesesstensesesessnaene {1 (01 IO 300,000
1314 REAIESIAIE.v.vvuvereercerece ettt nnnnn | ceeeeetenenes 55,227,946 | ....ccoovevnne. 53,650,950 | ...cveoneernn. 86,699,419
13.5  OthEr INVESIEA @SSELS.......cvveererrisreiiseerisseessee sttt | seensssesneens 52,020,796 | ...ccvvvrnae 80,586,958 | ............. 157,333,947
13.6  MisCEllaNEOUS APPHICAtIONS............ccivieeiicicteie ettt sessesns | ebisssssassssan 8,164,284 | ............... 47,346,675 | oo 97,778,358
13.7 Total investments acquired (LINES 13.1 10 13.6).....cuireiirrieiriieieisssesssesise e ssessssssssesssssessessssssessssssssessenes | essssssssas 765,266,196 | ...coovne 762,592,262 |.......... 1,852,990,999
14.  Netincrease (decrease) in contract 0ans and PremiUM NOES.........ouucuriririencirrieerete ettt nes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUrpIUS NOLES, CAPILAl MOLES.......ceurereecicie ittt sttt st estssannns | oestsisessessenssessnssenenes O e (01 TR 0
16.2 Capital and paid in SUrPIUS, 18SS trASUNY STOCK............ceevcveieerereisec ettt tes s bessssssssenes | sersesssssesssseesssssaenens (1 (01 0
16.3 BOITOWEM fUNGS.........ccvueieieiiiiieirii ettt bbbttt | resiseniesbse bbb (01 OO 0 [ e 0
16.4 Net deposits on deposit-type contracts and other insurance HabilitIES. ............ccvvvererveveereieeeseeeceeerese s | evereereeiess e (1 (01 0
16.5  DIVIdENAS 10 STOCKNOIABTS. ....vvvveeeevreeeesiseeceiee st seess st ses st sess st ssss st ssnssnns | eeesesaeend 850,000,000 | ............ 208,000,000 | ....coeeeees 558,000,000
16.6  Other cash provided (APPIEA)..........c...uervermrrrirerimieiiieeeerenisesess s ssssessssssessssssssssssessssssesssssesssssessses | onesseessssnns (62,283,179)] ....cvoeenee (29,353,041 oo 42,446,808
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)............ | cccovvnves (912,283,179)]............. (237,353,041)]............. (515,553,192)
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 Line 17)......cc.ccoververcercces | coverereen. (92,108,751 ......vucn (80,121,938) ............... 44,407,152
19.  Cash, cash equivalents and short-term investments:
19.1 BEYINNING O YBAT.....cvvvveretueeisseeeetseesesssesessseess s ess s ess st sn st | neesisaeens 225,480,280 181,073,128 | ...coceveene. 181,073,128
19.2 End of period (Line 18 plus Line 19.1)....... 133,371,529 100,951,189 225,480,280
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Interest payment reCeIVEd iN SECUMHIES. .......vvvvereeiiirieiieiese ettt sessessssssens | ssessesessnsessenns 603,191 | oo 112,464 | ..o 267,856
20.0002  Stock distributions from limited PArNEISNIPS..........cccieiciicveieiecise et sssnns | sesesiessssssesesessessssans {1} IO 90,818 | .cocvevreae 18,305,435
20.0003  EXChANGE Of DONAS.......cvuiiciieiicicie ettt sttt bbbttt saestensaens | sevtessissessesssssessessanes {1 U (U1 I 2,236,490
20.0004  EXChaNGE OF SEOCK. ... cvuitieiiiiitsit ittt b b es bt es s bbb sns st st ensessesssenssnsensesss | sobessssassssessesansnsasanns {1 I 34,150 | oo 1,903,750
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Statement for June 30, 2013 ofthe. S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices:
St. Paul Fire and Marine Insurance Company (the Company) prepares its statutory financial statements in conformity with accounting practices
prescribed or permitted by the State of 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 $13.8 million to TL&F, offset by both a reduction of $1.3 million in Amounts withheld or retained by

company for account of others, and $12.5 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 tables provide 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 $ 50,498,839 $ 150,184 $ 56,070,820
(OTTI recognized in the quarter ending June 30, 2013)
Present value of
cash flows is less than
amortized cost $ 4,614,675 $ 79,756 $ 4,693,467
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Statement for June 30, 2013 ofthe. S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

Other-than-
temporary Amortized cost
Amortized cost basis impairment basis after other-
before other-than- Projected recognized than-temporary Impairment
Cusip temporary impairment cash flow in loss impairment Fair value Quarter / Year
12545EAD8 $20,934,501 $16,645,220 $4,289,281 $16,645,220 $11,778,176 Q3 -2009
36298BAG5 34,074,003 33,524,092 549,911 33,524,092 24,547,714 Q3 —-2009
52521RAE1 22,955,452 20,929,508 2,025,944 20,929,508 13,990,141 Q3 —-2009
073882AY8 20,596,812 19,810,751 786,061 19,810,751 14,163,064 Q3 -2009
362290AP3 41,907,628 41,761,117 146,511 41,761,117 34,834,253 Q3 —-2009
12545EAD8 15,939,226 15,459,935 479,292 15,459,935 11,119,490 Q4 — 2009
94983LAY3 17,234,892 16,758,673 476,220 16,758,673 12,941,325 Q4 - 2009
362290AP3 37,369,663 36,456,919 912,744 36,456,919 35,560,514 Q4 — 2009
36298BAG5 33,523,661 32,899,486 624,175 32,899,486 24,229,191 Q4 - 2009
073882AY8 19,182,360 18,721,842 460,519 18,721,842 12,884,905 Q4 - 2009
94984EAD4 9,923,857 9,840,625 83,232 9,840,625 9,124,865 Q4 - 2009
94983LAY3 16,784,797 16,676,380 108,417 16,676,380 13,333,015 Q1-2010
393505247 4,802,268 4,630,644 171,624 4,630,644 4,593,892 Q1 -2010
337925ET4 67,640 - 67,640 - - Q1-2010
94983LAY3 16,704,047 16,670,684 33,363 16,670,684 14,009,924 Q2 -2010
073882AY8 17,494,539 17,337,138 157,402 17,337,138 13,241,364 Q2 -2010
073882AY8 15,647,474 15,171,266 476,208 15,171,266 12,225,784 Q4 -2010
225458FE3 6,759,455 6,755,403 4,051 6,755,403 6,386,245 Q4 -2010
073882AY8 14,647,298 14,605,121 42,177 14,605,121 11,687,120 Ql1-2011
94983FAA8 3,971,607 3,969,797 1,810 3,969,797 4,076,592 Q2-2011
94983LAY3 16,497,745 16,331,572 166,173 16,331,572 16,558,795 Q2-2011
073882AY8 14,121,018 13,830,135 290,884 13,830,135 10,947,631 Q2 -2011
94983FAA8 3,606,552 3,592,965 13,587 3,592,965 3,626,873 Q3-2011
94983LAY3 16,228,102 15,028,858 1,199,244 15,028,858 16,283,664 Q3-2011
073882AY8 13,255,475 12,471,856 783,619 12,471,856 10,138,659 Q3 -2011
12498NAB9 1,837,868 1,797,662 40,206 1,797,662 1,999,325 Q3-2011
36298BAG5 31,816,909 31,330,233 486,676 31,330,233 31,522,943 Q4 -2011
94984EAD4 9,400,391 9,342,986 57,405 9,342,986 9,196,873 Q4 -2011
12498NAB9 1,653,028 1,497,945 155,083 1,497,945 1,725,978 Q1 -2012
52521RAE1 18,317,021 18,249,391 67,629 18,249,391 18,048,000 Q2-2012
36298BAG5 29,227,846 28,991,913 835,932 28,991,913 30,478,352 Q2 -2012
22541SCCO 705,724 704,388 1,336 704,388 620,322 Q3 -2012
22541SCCO0 652,401 651,758 643 651,758 584,377 Q4 -2012
52521RAE1 15,962,030 15,931,081 30,949 15,931,081 17,814,431 Q1-2013
36298BAG5 23,927,689 23,898,936 28,753 23,898,936 27,051,676 Q1-2013
94984EADA4 7,963,955 7,887,411 76,544 7,887,411 8,461,430 Q1-2013
36228FEC6 466,435 454,297 12,138 454,297 461,591 Q1-2013
36242DUQ4 2,178,730 2,176,930 1,800 2,176,930 2,281,692 Q1 -2013
225458FE3 2,512,335 2,505,232 7,103 2,505,232 2,518,800 Q2-2013
36242DUQ4 2,102,340 2,029,687 72,653 2,029,687 2,174,667 Q2 -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 $ 5,495,997
2. 12 Months or Longer $ 254,347

b. The aggregate related fair values of securities
with unrealized losses: 1. Less than 12 Months $ 193,106,994
2. 12 Months or Longer $ 17,472,698

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.

Q06.1



Statement for June 30, 2013 ofthe. S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 9 - Income Taxes

No significant change.

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

On June 24, 2013, the Company sold $351.3 million of securities to its affiliate, The Travelers Indemnity Company.
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

Through June 30, 2013, the Company paid dividends totaling $850 million to its parent company, the Travelers Companies, Inc. as follows:

(in thousands) Ordinary Extraordinary Total
March 20 $ 100,000 $ - $ 100,000
June 24 150,000 600,000 750,000

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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Statement for June 30, 2013 ofthe. S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

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:

 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 June 30, 2013:

Description Level 1 Level 2 Level 3 Total
Bonds
Industrial and miscellaneous $ - $ 14,206,250 $ 700 $ 14,206,950
Common stock 411,624,026 - - 411,624,026
Total assets at fair value $ 411,624,026 $ 14,206,250 $ 700 $ 425,830,976

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 3/31/2013 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 6/30/2013
Bonds $ 700 $ - $ - $ 71) % 71 $ -8 -3 - $ - $ 700
Common Stock 1,046,882 - - - - - - (1,046,882) - -
Total $ 1,047,582 $ - $ - $ 71) % 71 $ - 8 - $(1,046,882) $ - $ 700

(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 in accordance with NAIC guidance. These bonds were generally priced by the SVO or by a third party
organization.

The Company held level 3 common stock where the fair value estimate is determined by an internal fund manager based on recent filings,
operating results, balance sheet stability, growth and other business and market sector fundamentals. The Company sold these securities
during the quarter.
(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 June 30, 2013) Aggregate Admitted (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Short term bonds $ 75229,790 $ 75,229,790 $ 29,670,444 $ 45,559,346 $ - % -
Long term bonds 10,649,556,801 10,206,058,970 498,734,213  10,124,743,568 26,079,020 -
Preferred stock 1,768,800 1,000,000 1,768,800 - - -
Common stock 411,624,026 411,624,026 411,624,026 - - -
Mortgage loans - 42,900,000 - - - 42,900,000
Not
Practicable
(At December 31, 2012) Aggregate Admitted (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Short term bonds $ 179,043,458 $ 179,043,458 $ 71,468,171 $ 107,063,480 $ 511,807 $ -
Cash equivalents 15,689,223 15,689,223 - 15,689,223 - -
Long term bonds 11,614,648,362 10,845,612,797 863,425,877 10,744,652,668 6,569,817 -
Preferred stock 3,710,351 3,041,551 3,710,351 - - -
Common stock 363,316,122 363,316,122 362,269,240 - 1,046,882 -
Mortgage loans - 45,025,000 - - - 45,025,000

D. Not Practicable to Estimate Fair Value

(At June 30, 2013) Carrying Effective Interest Maturity
Description Value Rate Date
Mortgage loan
Oak Brook, IL $ 42,900,000 4.0% 2/28/15

It is not practicable for the Company to estimate the fair value of this mortgage loan. The Company feels that obtaining a fair value would not be
cost effective due to the nature of the loan and in order to obtain a fair value, the Company would have to re-underwrite the loan.
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NOTES TO FINANCIAL STATEMENTS

Note 21 — Other Items

No significant change.

Note 22 — Events Subsequent

No significant change.

Note 23 - Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 — Changes in Incurred Losses and Loss Adjustment Expenses

During the period from January 1, 2013 to June 30, 2013, the prior year-end total loss and loss adjustment expense reserves developed favorably by
$91,671,000, resulting from better than expected loss and DCC development primarily in the other liability — occurrence, special property, and

homeowners lines, and from lower estimates for adjusting and other expenses.

The improvement in the other liability — occurrence line was concentrated in the excess coverages for accident years 2004 — 2010 and reflected
more favorable legal and judicial environments than what the Company previously expected. This improvement was partially offset by unfavorable
development in environmental reserves for “prior” accident years. The improvement in the special property line was driven by better than expected
development for catastrophe and non-catastrophe claims in accident years 2010 — 2012. The improvement in the homeowners line was driven
primarily by better than expected development for catastrophe and non-catastrophe claims in accident years 2011 and 2012. 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 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. Not applicable.

B. Not applicable.
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10.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

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

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

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

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

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

Yes[ ] No[

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

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

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

By what department or departments?
Minnesota Department of Commerce

12/31/2009

12/31/2009

3/24/2011..

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

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:

Yes[ ] No[

Yes[X] No[ ]

Yes [

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board?

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

Yes [

Is the company affiliated with one or more banks, thrifts or securities firms?

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].

Yes [

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?

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

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

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

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

()  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Yes [ X

Has the code of ethics for senior managers been amended?

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

Yes [

Have any provisions of the code of ethics been waived for any of the specified officers?

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

Yes [

PART 1 - FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

If yes, indicate any amounts receivable from parent included in the Page 2 amount:
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] No[ ]
1 No[X]
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Statement for June 30, 2013 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY
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[ 1]
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: S,
13. Amount of real estate and mortgages held in short-term investments: LT
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter

Book/Adjusted Carrying Value

No [X]

Book/Adjusted Carrying Value

14.21
14.22
14.23
14.24
14.25 Mortgage Loans on Real Estate

1426 AlNOHNET ..o

$ s 54,748,386
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26).............. $ ... 3,504,200,656 $ s 3,639,503,257
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 aboVe...........c.cccvevvvevveveereeerreennn. LS 0 G et 0
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: LT 21,093,039
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: LT 21,093,039
16.3 Total payable for securities lending reporting on the liability page: LT 21,093,039
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, Ill - 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
The Bank of New York Mellon One Wall Street, New York, NY 10286
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 North Wacker 31st Floor Future Account Agreements
Chicago, IL 60606
RBC Dexia 155 Wellington Street W Custodial account for Canadian Branch
Toronto, ON M5V 3L3
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]
174  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 CBRE Clarion Securities 201 King of Prussia Road Suite 600
Radnor, PA 19807
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

4.2

6.1
6.2
6.3
6.4

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.

GENERAL INTERROGATORIES (continued)

PART 2

PROPERTY & CASUALTY INTERROGATORIES

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

Yes[ ] No[X] NAT[ ]

any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No [ X]
If yes, attach an explanation.
Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ | No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of "tabular reserves,") discounted at a rate of interest greater
than zero? Yes[X] No[ ]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid

Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
Other liability-occurrence | ........ 0.000 |.......... 5.000 % ..41,407,628 | ...41,407,628 | ...ooooovvin0 |0 | e 228,068 | ......... 228,068
Total e | e XXXt [ e XXX.ooovne ...41,407,628 | ...41,407,628 | ..o | o0 | 228,068 | ......... 228,068
Operating Percentages:
5.1 A&H loss percent 0.0 %
5.2 A&H cost containment percent 0.0 %
5.3 A&H expense percent excluding cost containment expenses 0.0 %
Do you act as a custodian for health savings accounts? Yes[ ] No [X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No [X]
If yes, please provide the amount of funds administered as of the reporting date. 0
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Statement for June 30, 2013ofthe. S T. PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5
NAIC Federal Is Insurer
Company ID Domiciliary Authorized?
Code Number Name of Reinsurer Jurisdiction (YES or NO)
All Other Insurers
[oooo00............. [ A0-0000000.......... [COVEARISKS SA.......oooooovivevieeeveveverevererererereseseseseseseseseseeeeeeeseeeeeeeeeeeesscsessseeeeeseseeeeseeeeesereeeseseeeseeeceseeeseeeeesesese | — | S
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Statement for June 30, 2013 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Curreﬁt Year Prior3 Year Curre:t Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama......ccooeveierniiniinnnn. AL ... Liorvons | e 3,044,762 | .ooovvrrrinn 3,756,378 | oo 1,542,768 | ....cccovvvenee. 2,900,514 64,275,473
2. Alaska.......coooooierierineinnn. AK|....... Livoovees | e 2,069,697 | ..coovevverinn 2,129,328 | .o 290,611 | covoverrris 1,908,488 9,522,631
3. ANZONA.. AZ|.... Livorvoos | e 2,503,494 | oo 2,286,794 | cocovvines 1,325,478 | cooovvvs 3,188,527 | oo 42,584,888
4. Arkansas...........ccocoeeeeiiennnn. AR ... Livoevees | e 1,980,798 | ...ccoovvrrne. 2,597,222 | oo, 307,545 | oo 596,902 21,787,524 | ............... 20,919,164
5. California.......c..coocurerrnernenenad CA|... Licovvors | e 40,263,297 | oo 42,289,760 | ...ccovvennee 27,229,190 | ..oovvirvrinnee 36,290,954 ..284573131 | ccovrn. 305,984,087
6. Colorado........coooerrenrvrrrrrnnen. CO |....... Livooros | e 11,475,515 | coovvevrnes 10,244,586 | ..o 2,168,669 | ..cocvvrvrennn 5,470,746 | .............. 71,229,433 | oo 80,075,959
7. Connecticut........c.cocverrvrrenens CT|...... Livorvoos | e 5,421,015 | oo 5,188,914 | .o 2,257,142 | oo 2,347,767 51,562,981 ...58,206,784
8. Delaware........cccoccosvreerennnn . DE | oo Leooree | o 562,931 | oo 477,139 | o 518,220 | ...oovverrrienn 442,137 7,551,513
9. District of Columbia................ DC|..... Livoovons | e 1,451,048 | .......c..e..... 1,365,198 | oo 328,567 | .o 602,699 | ...cooovrnn. 15,119,671
10.  Florida......cocooveenermrreereneenc FL [ i ISP I 21,213,347 | ..............24,576,806 | ................. 9,280,844 | ......cco..c... 23,106,897 .. 114,674,772
11, GeOrgia.....coovvevevreervnreennen . GA [ Lo ....3,744,906 ..2,941,393 ..2,141,359 ..54,541,596
12, Hawaii.......coooovverrrrrrrnnene H Lioovoe | e 674,686 | ....cccceeerr.r. 589,164 | oo 696,644 1,049,920 9,108,650
13, 1daho.....ccooevvevnevnivnenninnecn D i ISP IO 398,141 | oo 423,301 | e 369,573 | o, 205,286 3,351,362
14, MNOIS......vovererereereeirerreenen L [ (- .16,679,070 | .... ...18,052,733 .7,497,853 | .. 13,514,149 188,782,540 | ... .212,823,380
15, Indiana......c.ccoevvvrvrerrrervnnenndN i Lioevons | oo 3,885,774 | oo 3,131,224 7,072,713 | oo 2,005,569 31,233,523 | .o 45,803,414
16, 1OWA..cooceerieee A Livoroos | e 2,984,873 | oo 3,103,141 | oo 11,972,644 | ..........c..... 5,519,024 | ....cccoooee. 31,059,065 | ............... 40,088,679
17, Kansas.......oocneeeneeeeeeseineens KS|....... Lecovvons | e 7,056,828 | ..ooovvvierinne 5,871,028 | oo 661,800 | .cooovrvrriennen 2,406,060 37,560,364 | .....coocennee 38,137,061
18.  Kentucky.......cooovernrinninnis KY ... Livoovoos | e 1,905,811 | covveeirnes 1,724,807 | ..o 1,969,397 | .oocovrrvris 3,879,154 24,036,403 | ......cc....... 28,652,510
19.  Louisiana......c.c.coeeeereerenrennenns LA|...... ISP I 14,936,720 | ..ccoovvrrnee. 18,466,203 | ............... 19,154,120 | oo 11,064,110 | oo 89,394,632
20.  Maine.....oooververireiieiieiiens ME ... IS IO 406,933 | ..oovrie 618,851 | oo 382,926 | ..o 471,080 | ooovvrinnns 4,903,294
21, Maryland.......c.coconerirnrinrinnnns MD ... Liovvons | v 3,568,382 | ..coovvrieiinne 3,815,229 | ..o 2,000,827 | .o 4,886,868 55,142,072 ...65,811,920
22.  Massachusetts..........ccc.coevennee MA| ... Lo | e 4,792,856 | ..ooovvreriinn 5477119 | oo 14,008,183 | ..covverrrnce. 5,199,645 | ............. 112,499,476 | ............. 139,913,573
23.  Michigan........ccoevvmrrrerierinnns MI....... Livorvoes | e 8,096,359 | .ooovererinn 8,109,847 | .oovvvrene 2,166,080 | ..coovovvrenne 5,743,021 82,612,458 | ............... 90,905,357
24, Minnesota........ccccooeeverenee s MN | Livorvons | s 4725434 | i 5,377,452 | oo 2,815,087 | oo 3,794,937 91,831,036 | ...ovvenee. 103,661,384
25, MiSSISSIPPi....cvrverrrierierrenn MS | . Livorroes | e 3,181,094 | oo 3,728,814 | oo 5,862,754 | ovvvveriienn. 629,794 | oo 26,246,431 | ..cooonvne 37,019,962
26.  MiSSOUT......cocrnrernrirnrirnrnnen MO | Liorvoos | e 4,752,934 | oo 4,633,679 | ccocovviers 1,937,635 | cooovrvennene 10,672,458 64,655,411 | .oovvvvnnncd 63,773,257
27. Montana........cccooevververeenee MT | . Livooroes | e 2,763,335 | oovcvereinn 3,417,690 | oo 5,464,466 | ....ccooovnnne 1,495,161 11,764,973 | oo 10,471,949
28.  Nebraska.......ccccoueenmecnneen . NE | e Livorvoos | i 1,611,121 | o 1,600,479 | oo 1,036,795 | .oooovrvrriinns 1,222,249 | ... 22,455,071 | coovvvennee 25,107,160
29. Nevada.......ccooommrcrmrcrmrcrene NV | Livorroos | e 1,926,309 | ...ccoovvrree. 2,041,012 | oo 829,589 | ...ccoovrrenns 3,065,702 34,138,087 | ..o 37,633,104
30. New Hampshire...........cceee... NH | .. Lo | e 414648 | ... 455167 | e 489,274 | ..o 431,636 ..13,958,691 16,190,853
31, New Jersey.....ccooevmeveeeeeeeNJ | e Livorvoos | oo 9,766,378 | oo 10,116,047 10,774,499 6,765,097 ....134,684,797 131,172,762
32, New MexXico.......ocovvuvrrrnee . NM | [ 15,417,122 12,373,393 | oo 2,731,321 | o 5,247,385 46,988,711 | ..coovorennns 43,482,395
33.  New York..... LNY (- .40,218,117 ..48,277,634 | ... ..17,383,313 | .. .33,801,337 333,321,609 | .... .353,089,110
34, North Carolina.........cccceeeeeer... NC | ..o Liovvons | e 4,323,984 | ..oovvii 4,440,949 | ..o 762,219 | oo, 821,074 38,164,225 | .....cceceene. 37,126,522
35.  North Dakota...........coooceneeeen.ND | .o [ 11,080,621 | ..covvene. 8,270,584 | ....ovvvvene 5,080,271 3,320,723 15,883,412 13,152,321
36.  Ohi0...c.oovvrrrrrrrseiserserineene OH | L. ....6,664,853 ..9,004,175 2,471,437 ..56,422,654 | ... 91,473,288
37.  Oklahoma........cccocvnvrrnrnnn . OK | . (- 11,275,416 | ...............12,303,027 | ....coceevveeee. 6,093,192 43,643,631 | oo 36,610,284
38, Oregon.......ccuevmeernernerineen. OR | e Levoreons | oo 1,459,826 | ...cccooeeee 1,877,162 | e 545767 | oo 1425744 | (e 13,095,368 | ..c.ccvvvnnene 14,505,835
39.  Pennsylvania.........cccoeeeneee . PA | . IS I 18,878,777 | v 18,469,258 | ...oovvvvncnad 6,549,912 ....144,890,076 | ............. 126,287,827
40. Rhode Island...........cccoconen R i Livovvons | e 1,030,391 | oo 1,035,893 | ...covviriis 388,202 17,824,851 | .o, 20,507,672
41.  South Carolina..........cc..cc......SC | ..ccc. Livorvoos | e 1443312 | i 1,577,907 | oo, 1,412,257 | oo 939,537 | oo 23,374,261 | ..ooooee. 26,555,381
42.  South Dakota..........cccceeveveeneeSD | oo Lecoreons | v 1,117,993 | o 984,821 | oo 401,417 | oo 162,183 14,729,279 | ..coovvvenen. 13,579,201
43, Tennessee........ccomevmrcvnecenee IN | i Livorvoos | e 2,511,892 | oo 2,837,749 | oo 1,590,092 | ...coovvvrenne 2,965,917 39,857,417 | oo 44,055,772
44, TeXaS..onrrirrirrvrinernernerinen X [ ISP I 86,256,218 | ......ovvenee 82,813,709 | .oovvvvrrrne 47,728,320 | ..ovvvrrenns 48,860,316 | ............. 353,678,942 | ...covcennee 337,492,009
45, Utah...cooocnencncnenlUT [ Livoovoos | e 3,250,448 | ..coovvinn 3,916,441 | oo 2,306,827 | oo 923,444 22,020,882
46.  Vermont.........coecvevcververeenn VT [ Leoeree | e 156,673 | wooveereerirnns 162,002 | c.oovveererians 613,286 | ...ccovvrrrrinn 249,271 6,241,639
47, Virginia......ocoeeeeeeneeeeeneeee VA i Liorvoos | e 4,718,603 | oo 5,116,311 | oo 4479404 | oo 5,250,921 | .oovvinne. 51,462,903
48.  Washington.........cccccoeeveeee . WA | o Livoeroes | e 2,760,071 | oo 4,342,709 | ooevrrrirnns 4177,255 | oo 4,731,970 53,395,359 | ...cccovrrnnes 74,133,708
49.  West Virginia..........cooooovee . WV | L Lioovons | e 4,959,692 | ..oooovrerienn 4,959,353 | .oooviis 1,100,511 | oo 2,564,291 21,954,113 | oo 19,858,120
50.  WisconSin.......cocoevermrerevereneren W e, Levooroos | e 7743871 | oo 10,282,046 | ...ooovvvrnvne. 1,742,660 | ... 3,858,062 | ..cooevvrne. 57,134,538 | ............... 63,990,218
51, Wyoming......ccoconermeenernen WY | e Liorvoos | e 9,228,561 | .ooovvririinn 9,018,272 | e 2,282,706 | ..coovvrerenne 6,042,358 22,026,412 ...20,385,410
52.  American Samoa....................AS | ....... O R (0 0 | 0 |0 | 0
53.  GuUaM...ccoovvvrnrineineiseienGU | e Lioovos | v 1,300 1,200 4,958
54.  Puerto Rico........ccocosvrereenn PR | . Levooroos | v, (51,602) | ovvoevvrririnnes 203,419 | oo 962,803 152,364 3,545,592
55.  US Virgin Islands..........c.......VI | ... Lecen. .36,090 57,723 ...36,973 ..128,598 ...763,597
56. Northern Mariana Islands......MP | ....... TR RN (01 (01 (0 U 0
57.  Canada......commerriirennnn. CAN |....... RSO I 81,334,836 | ..o 85,757,629 | ..cocovrnnnee 33,065,263 | ......cee.ne. 61,017,372 | ............. 347,937,664 | ............. 348,074,438
58. Aggregate Other Alien............ OT | XXXeiee | v 2,751,991 | oo 4,806,722 | .cocooviennnns 3,322,400 | oo 3,089,472 | oo, 36,936,492 | ............... 43,272,781
59, TotalS.....ooverierireierneneses ()B4 | 506,827,552 | ............. 530,410,336 | ............. 299,113,832 | ..o 362,801,834 .3,572,140,533 | .......... 3,824,491,347
DETAILS OF WRITE-INS
58001. SINGAPOTE.........ourverreerererererirenens | oo ) .0 S DR 1,241,915 | 795,388 | .o 19,758 | 397,613 | 4,151,873 | 1,020,510
58002. Other Alien Combined..........cc..... | ... ) .0, T DO 1,024,778 |..cooovvnnne. 1,517,100 18,061,365 |.... 23,091,077
58003. BErmuda..........cc.coevemeermrerneerneinns | e ) .0 T PO 486,693 |...coocovvierinnns 881,342 |..coovrrenne. 2,768,860 | ...ooovrrrirririri (0 O 5,237,304 |...ccovvrnnnn 6,026,101
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ... XXX.c.. | coovvereenecneinnns (1,395) | oo 1,612,892 | ..o 330,610 | .ovvervrirriennes 2,047,185 | ..ooovviein 9,485,950 | ..ovrviennes 13,135,093
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... )., O 2,751,991 | oo 4,806,722 | .cocooverns 3,322,400 | oo 3,089,472 | oo 36,936,492 | ...ccooeennnn 43,272,781
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for June 30, 2013 ofthe. S 1. PAUL FIRE AND MARINE INSURANCE 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%)
... Laurel Village Il Limited Partnership (99%)
... Laurel Village 111 Limited Partnership (99%)
... Laurel Village 1V Limited Partnership (99%)
... Laurel Village Tower A Limited Partnership (99%)
... Laurel Village Tower B Limited Partnership (99%)
. Laurel Village Tower C Limited Partnership (99%)
VR Laurel Village Swinford Limited Partnership (99%)
......... USF&G Retail Associates GP, Inc.

USF&G/Fidelity Retail Associates Limited Partnership (1%)
......... USF&G/FideIity Retail Associates Limited Partnership (83.95%)

......... BMR Sports Properties, Inc.

... Black Mountain Ranch Limited Partnership (1%)
...... Black Mountain Ranch Limited Partnership (85%)

...... MMI Capital Trust |

...... Promenade Partners, LLC

...... USF&G Capital |

...... USF&G Capital 11

...... 350 Market Street, LLC

...... UA Combined Investment Company Limited (67%)
......... Jago Dedicated Limited (88.9%)

...... Jago Dedicated Limited (11.1%)

...... Travelers Special Services Limited

...... Yonkers Financing Corp.

...... Castle Pines Fidelity Realty, Inc.

......... Castle Pines Fidelity Associates Limited Partnership (1%)
. 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
Illinois
Connecticut
Wisconsin
lowa
Maryland
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Maryland
Maryland
Maryland
Maryland
Maryland
Maryland
Delaware
Delaware
Delaware
Delaware
Delaware
United Kingdom
United Kingdom
United Kingdom
United Kingdom
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 U.K. Underwriters Limited

... Travelers Underwriting Agency Limited

... Travelers Syndicate Management Limited
...... Travelers Asia Pte. Ltd.

.. St. Paul Surety Europe Limited

... Travelers Corporate Trustee Ltd.

... Travelers London Limited

...... Solicitors Professional Indemnity Limited (49%)
... St. Paul London Properties, Inc.

... TCI Global Services, Inc.

.. Travelers Management Limited

... Travelers Insurance Company Limited *
...... Travelers Professional Risks Limited

... Travelers Property Casualty Corp.

...... Constitution Plaza, Inc.

...... Travelers Insurance Group Holdings Inc.

The Standard Fire Insurance Company (19070) *

. Standard Fire Properties, LLC

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

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

.. Travelers Texas MGA, Inc.
. Oregon Evergreen Investor I, LLC
. Lone Rock Timber Investments I, LLC (75%)

Travelers (Bermuda) Limited *
Travelers Lloyds Management Company
TPC Investments Inc.
Travelers Casualty and Surety Company (19038) *
... Farmington Casualty Company (41483) *
... 8527512 Canada Inc.

. Travelers Insurance Company of Canada *
... ... Coronation Insurance Company, Ltd. *

. Travelers Casualty and Surety Company of America (31194) *

. Travelers Brazil Holding, LLC
. Travelers Brazil Acquisition LLC

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
California
Delaware
Connecticut
Delaware
Connecticut
Connecticut
Connecticut
Texas

Delaware
Delaware
Bermuda

Texas
Connecticut
Connecticut
Connecticut
Canada

Canada

Canada
Connecticut
Delaware
Delaware

. J. Malucelli Participacdes em Seguros e Resseguros S.A. (“Holdco”) (49.5%) 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 June 30, 2013 ofthe. S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

Notes:

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

. J. Malucelli Resseguradora S.A. *
... ... J. Malucelli Controle de Riscos Ltda. (0.01%)
. J. Malucelli Seguradora S.A. *
. ... J. Malucelli Controle de Riscos Ltda. (99.99%)
J Malucelh Seguros S.A. *

Travelers Casualty Insurance Company of America (19046) *
... Travelers Casualty Company of Connecticut (36170) *
... Travelers Casualty UK Investments LLC
... Travelers Commercial Insurance Company (36137) *
... Travelers Excess and Surplus Lines Company (29696) *
. Travelers Lloyds of Texas Insurance Company (41564) *

Travelers MGA, Inc.

The Travelers Indemnity Company (25658) *
... Arch Street North LLC
.. The Charter Oak Fire Insurance Company (25615) *
... Countersignature Agency, Inc.
... First Floridian Auto and Home Insurance Company (10647) *
... First Trenton Indemnity Company (29930) *
... Gulf Underwriters Insurance Company (42811) *
... Select Insurance Company (22233) *
.. Travelers Casualty and Surety Company of Europe, Limited *
... Commercial Guaranty Insurance Company (38385) *
. Crystal Brook, LLC

. Durham Holding, LLC

Sutton Holdco, LLC

. Cadet Limited, LLC

. Arrowhead Company, LLC

. Eastern Asset, LLC

. Jupiter Holdings, Inc.

. American Equity Insurance Company (43117) *
.. ... American Equity Specialty Insurance Company (10819) *
. Northland Insurance Company (24015) *
. Northfield Insurance Company (27987) *
. Northland Casualty Company (24031) *
. Northland Risk Management Services, Inc.

Travelers Indemnity U.K. Investments LLC
... TPC U.K. Investments LLC
. The Phoenix Insurance Company (25623) *

. The Travelers Indemnity Company of America (25666) *
. The Travelers Indemnity Company of Connecticut (25682) *
. Travelers Property Casualty Company of America (25674) *
. American Marine Management Services, Inc. (47.5%)
. American Marine Claims & Adjusting Services, Inc.
Constltutlon State Services, LLC
Phoenix UK Investments LLC

The Premier Insurance Company of Massachusetts (12850) *
. TravCo Insurance Company (28188) *

* Denotes affiliated insurer

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

PART 1 - ORGANIZATIONAL CHART

Brazil
Brazil
Brazil
Brazil
Brazil
Connecticut
Connecticut
Delaware
Connecticut
Connecticut
Texas
Texas
Connecticut
Delaware
Connecticut
Florida
Florida
Connecticut
Connecticut
Texas
United Kingdom
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Minnesota
Arizona
Connecticut
Connecticut
lowa
Connecticut
Minnesota
Connecticut
Delaware
Connecticut
Connecticut
Connecticut
Connecticut
New York
New York
Delaware
Delaware
Massachusetts
Connecticut

06-0876835
06-1286266
06-6033504
06-1286268
06-1203698
75-1732040
75-2676034
06-0566050
06-0566050
06-0291290
06-1345091
59-3372141
22-3129711
56-1371361
75-6013697

75-1679830
06-0566050
06-0566050
06-0566050
06-0566050
06-0566050
06-0566050
41-1769846
86-0703220
86-0868106
41-6009967
41-0983992
94-6051964
41-1720288
06-0566050
06-0566050
06-0303275
58-6020487
06-0336212
36-2719165
13-2743602
30-0510298
06-1501229
06-0303275
04-3175569
35-1838077

... TINDY Foreign, Inc
... Travelers Commercial Casualty Company (40282) *
... Travelers Distribution Alliance, Inc.
... Travelers TLD, LLC
. Tiercel, LLC

. Redstart, LLC

... The Travelers Home and Marine Insurance Company (27998) *
... The Travelers Lloyds Insurance Company (41262) *
. Travelers Marine, LLC

Delaware
Connecticut
Delaware
Delaware
Delaware
Delaware
Connecticut
Texas
Delaware

20-4403403
95-3634110
62-1657094
06-0566050
06-0566050
06-0566050
35-1838079
76-0002592
06-0566050
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Statement for June 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE Y

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

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 ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Mgrc;c:; . 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 |......cccveveunneee 0000086312|NYSE................. The Travelers Companies, INC.........ccccoevvriirennnes MN............ UDP...coiiiiiis [ttt st s ssesenssenes | oereresssseesnssesesssnes | eveens 0.000 | i | e
3548...... The Travelers Companies, Inc......... 24767..... 41-0406690 | ...ovovverrerrens | v | e St. Paul Fire and Marine Insurance Company......... (03 P The Travelers Companies, INC.........ccocerrevriennnnns OBM.....covnne ...100.000 | The Travelers Companies, INC..........cccocvvrrrrreens | correrrrennns
3548...... The Travelers Companies, Inc......... 24791...... 410881659 | ..o | rererinrieirenes | e St. Paul Mercury Insurance Company.............cc...... [0 [ St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC.........c.ccouurerrevnrenns | cererirrennes
3548...... The Travelers Companies, Inc......... 24775...... 4120963301 | oo e | e St. Paul Guardian Insurance Company.................. (O3 P St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........cccvrverenrrens | cerrerreenens
3548...... The Travelers Companies, Inc......... 40967...... 411419276 | oo e | e St. Paul Fire and Casualty Insurance Company...... |1 DS.. St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccovrvereerereens | cevrerrenncns
3548...... The Travelers Companies, Inc......... 30481...... 41-1230819 | oo e | e St. Paul Surplus Lines Insurance Company............ DE.....cc.... DS.. St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccereereererens | cevrerrennens
3548...... The Travelers Companies, Inc......... 41769...... 41-1435765 | ..o | e | e The Travelers Casualty Company...........cccccoueuene. (03 po— [DIS TR St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC...........cccovvreenis | verererrnnnns
3548...... The Travelers Companies, Inc......... 41750...... 411435766 | ..o | v | eerieesneeeena Travelers Constitution State Insurance Company... |CT............ DS.. St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC...........cccovrureeris | vevrreirennes
3548...... The Travelers Companies, Inc......... 00000...... 51-0375653 | ..o [ errrereininiens [ Northbrook Holdings, INC.........c.cccovvriininienininnne DE........... DS.. St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC............ccovrireeris | verrrrernnnns
3548...... The Travelers Companies, Inc......... 36463...... 36-2999370 | ..o | e [ Discover Property & Casualty Insurance Company. |IL.............. DS, Northbrook Holdings, INC........c.ccovvivvrneiriinnnns O/BM.....covnne ...100.000 | The Travelers Companies, INC..........cccovverrerrrens | correrrrennns
3548...... The Travelers Companies, Inc......... 19224...... 36-2542404 | .......coovveis | e [ St. Paul Protective Insurance Company.................. Lo [D1S S Northbrook Holdings, INC........cccccvrvrrvrerncinnnns O/BM.....covenne ...100.000 | The Travelers Companies, INC..........ccovrverrerrrens | correrrrennns
3548...... The Travelers Companies, Inc......... 10213...... 52-1925132 | ..o [ e Discover Specialty Insurance Company.................. [ DS.. St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccocurerrermrenes | cererrrrrnnes
3548...... The Travelers Companies, Inc......... 25887...... 52-0515280 | .....vvvrveeren | verrerrereieinens [ United States Fidelity and Guaranty Company....... (O3 P DS.. St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccovreereererens | correrreencns
3548...... The Travelers Companies, Inc 52-0B16768 | ....oovovevereres | ererereenerieins [ vreieiseieiesieeinne Fidelity and Guaranty Insurance Underwriters, Inc.. United States Fidelity and Guaranty Company... ...100.000 | The Travelers Companies, INC...........cccovvreeris | cerrreirnnnes
3548...... The Travelers Companies, Inc 42-1091525 | ..o | v | e Fidelity and Guaranty Insurance Company............. United States Fidelity and Guaranty Company... ...100.000 | The Travelers Companies, INC...........cccoevueerns | cerrreirnnnns
3548...... The Travelers Companies, Inc 52-1551225 Laurel Village Fidelity Realty, InC...........cccocvvireennnne United States Fidelity and Guaranty Company... ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc... 41-1616702 | ... Laurel Village Joint Venture Partnership.. .| Laurel Village Fidelity Realty, Inc.... The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 41-1542260 Laurel Village | Limited Partnership. Laurel Village Joint Venture Partnership............. The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc. 41-1542261 Laurel Village Il Limited Partnership Laurel Village Joint Venture Partnership............. The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc... 41-1542263 | ... Laurel Village Il Limited Partnership... .| Laurel Village Joint Venture Partnership. The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 41-1542264 Laurel Village IV Limited Partnership Laurel Village Joint Venture Partnership............. The Travelers Companies, INC.........cocvvrevrenees [ covvreerins
3548...... The Travelers Companies, Inc. 411542266 | ..o [ s | e Laurel Village Tower A Limited Partnership............ Laurel Village Joint Venture Partnership............. The Travelers Companies, INC.........cocverevrenees [ covereerenns
3548...... The Travelers Companies, Inc 41-1593312 | oo | v | e Laurel Village Tower B Limited Partnership............ Laurel Village Joint Venture Partnership............. The Travelers Companies, INC........cccovvevrreeens [ correreirinns
3548...... The Travelers Companies, Inc 411542267 | ..o | v | e Laurel Village Tower C Limited Partnership............ Laurel Village Joint Venture Partnership............. The Travelers Companies, INC........cccoeevrenens [ correreininns
3548...... The Travelers Companies, Inc 41-1542255 | oo | et | e Laurel Village Swinford Limited Partnership............ Laurel Village Joint Venture Partnership............. The Travelers Companies, INC........cccovievreeens [ covrereininns
3548...... The Travelers Companies, Inc 52-1T04255 | ..o [ evrreieinniens [ USF&G Retail Associates GP, INC.........ccoceuvviennne United States Fidelity and Guaranty Company... ...100.000 | The Travelers Companies, INC...........ccovvureenis | vevereirennns
USF&G/Fidelity Retail Associates Limited
3548...... The Travelers Companies, Inc......... 00000...... B2-1T04256 | ..o e | e Partnership MD............ DS..covevev USF&G Retail Associates GP, Inc...................... OM..ooieiieas | e 1.000 |The Travelers Companies, INC..........coovvrrvrvrinns 0101.....
USF&G/Fidelity Retail Associates Limited

3548...... The Travelers Companies, Inc......... 00000...... 52-1704256 | ... e | Partnership MD............ DS.. United States Fidelity and Guaranty Company... [O......c.ccocovnines | voree 83.950 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000...... 52-1852190 | ...vovvvreveeren | e [ BMR Sports Properties, INC.........ccovrvvrvrrieriennnns MD............ DS.. United States Fidelity and Guaranty Company... ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000...... 52-1573TT8 | ..o | e [ Black Mountain Ranch Limited Partnership............ MD............ [D1S S BMR Sports Properties, INC...........coocvverrieriennnne (0117 SR IS 1.000 |The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000...... 52-1573778 | oo | e [ e Black Mountain Ranch Limited Partnership............ MD............ DS.. St. Paul Fire and Marine Insurance Company..... [ O.....cccoovvevivens | woves 85.000 |The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000...... 52-2073764 | ..o | ererereieiviens [ e MMI Capital Trust L.....c.ccvvrierieerieecceees DE........ DS.. St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC...........cccovvueeris | vevrreirnnnns
3548...... The Travelers Companies, Inc......... 00000...... 41-0406690 | ..o | v | e Promenade Partners, LLC...........ccocoeverveeienennins DE............ DS, St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC..........cccovvvrerrers | cererrrrnns
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120

52-1953822
52-2044075 |...
41-0406690

DS....
.|DS
DS...

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

USF&G Capital |
USF&G Capital Ill....
350 Market Street, LLC.........cccoeevvveiieccceeeee

St. Paul Fire and Marine Insurance Company.....
.| St. Paul Fire and Marine Insurance Company.....
St. Paul Fire and Marine Insurance Company.....

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

3548...... The Travelers Companies, Inc......... [00000...... | ce.oeeerriees [errerrieeninins | crreirieenns | e UA Combined Investment Company Limited.......... GBR.......... DS... St. Paul Fire and Marine Insurance Company..... |O/B........cccccovevns | weae 67.000 |The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... [ 00000...... | c..cooovererees [errrrrieieieiens [ e | e Jago Dedicated Limited...........ccocevveriieniiiennnnns UA Combined Investment Company Limited....... |O/B........ccccoceveir| oo 88.900 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... [ 00000...... | c..coovrerrrees [errerieieirenns [ reveieneeinnes | e Jago Dedicated Limited..........ccoovvevnicririeinnnnns St. Paul Fire and Marine Insurance Company..... [O/B..........ccccoven | vovee 11.100 | The Travelers Companies, Inc

3548...... The Travelers Companies, Inc......... [ 00000...... | cc.covrervrnns [errrrirrerenns [ rrrrieneeinnes | cevsieseeessesenees Travelers Special Services Limited St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc. 20-3033027 | ...evererereeien | e | e Yonkers Financing Corp St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC.........cccocurevrernreres | cerererrrines

3548...... The Travelers Companies, Inc. 52-1735211 | oo [ e Castle Pines Fidelity Realty, InC.........c.ccoevvvrirninne St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccouurerrernrenns | cererirrennns
Castle Pines Fidelity Associates Limited

3548...... The Travelers Companies, Inc. 52-1735213 | ..o | e [ Partnership MD............ [D1S S Castle Pines Fidelity Realty, Inc.......c.ccccoeevvnnnee. (07117 SR IS 1.000 |The Travelers Companies, INC.........ccocovvrevrerenne 0105.....

Castle Pines Fidelity Associates Limited

3548...... The Travelers Companies, Inc 52-1631820 | ..o [ ereeereieirieies [ Fidelity Castle Pines Limited Partnership................ MD............ DS..iiinne Partnership OM..oiiiinens | e 50.000 |The Travelers Companies, INC........cccovvvevrirennnns 0106.....
Castle Pines Fidelity Associates Limited

3548...... The Travelers Companies, Inc. 52-1735213 | oo [ evveeeininiens [t Partnership St. Paul Fire and Marine Insurance Company..... The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc. 52-1466734 | ..o [ erreeienniens [t English Tum Fidelity Realty, InC...........cccovvvivnnnee St. Paul Fire and Marine Insurance Company..... The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc. 59-2635727 | coovveveeverirees | ervreieininiens [t English Tum Limited Partnership.............cccceveenee. English Tum Fidelity Realty, InC.........cccccorivennnne The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc. 59-2700441 | ... [ v Fidelity English Turn Club General Partnership...... English Tumn Fidelity Realty, InC........c.cccouvervneee. The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc. 59-2635727 | ..o e | e English Tum Limited Partnership...........ccccocvvvenee. St. Paul Fire and Marine Insurance Company..... The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc. 52-1715225 | ... | e [ English Tum 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 Turn Realty Management, Inc..........c..... |O/BM.....cccecvviie | vonnee 1.000 | The Travelers Companies, Inc...

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

3548...... The Travelers Companies, Inc 41-1888760 [ ... | eoverereireeieinns | ereerieeseeeenas SPC Insurance Agency, INC........ccccoevvieeririreieennnnns The Travelers Companies, INC........cccovvveirieennnns ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc... Aprilgrange Limited...... .| The Travelers Companies, Inc. ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. F&G U.K. Underwriters Limited... The Travelers Companies, INC........c.ccoerevrieninens ...100.000 | The Travelers Companies, Inc

3548...... The Travelers Companies, Inc......... | 00000...... | co.coorerrvrens [errrrirrerenns [ e | e Travelers Underwriting Agency Limited................... The Travelers Companies, INC........c.coererrrinnnnns ...100.000 | The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc......... [00000...... | ..oooivrrirerens [errinrriinrirens [ | v Travelers Syndicate Management Limited.............. The Travelers Companies, Inc.... ...100.000 | The Travelers Companies, INC.........cccocrevrevnreres | coririreines
3548...... The Travelers Companies, Inc......... [00000...... | ...coivrrirernns [errenrinirriens [ | e Travelers Asia Pte. Ltd.........cocovvvneiiienireienis Travelers Syndicate Management Limited.......... Board.......ccovus | v 0.000 |The Travelers Companies, INC..........ccoeeevrevereens | wovreeenenne
3548...... The Travelers Companies, Inc......... [ 00000...... | .c.ervrrerereens [ errrerirmnereinee [ | e St. Paul Surety Europe Limited............ccocovrvvrininn The Travelers Companies, INC.........cocovvevrveninne O/B..covverriririnns ...100.000 | The Travelers Companies, INC..........ccoereereerereens | covrerreuncns

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

................................................................................... Travelers Corporate Trustee Ltd.........ccocovvvereerennen.
................................................................................... Travelers London Limited...........cccocvevininiiinens
................................................................................... Solicitors Professional Indemnity Limited................
41-1880024 | ... | e [ St. Paul London Properties, INC........ccccccvvvivevrininnne

The Travelers Companies, INC.........ccocovrevrreninnes O/B..covverriririnns ...100.000 | The Travelers Companies, Inc.
The Travelers Companies, INC.......ccccoveverieeninns [O)1= T ...100.000 | The Travelers Companies, INC...........cccoerureeris | verrreirnnnns
Travelers London Limited............cccoovevveevrvennee. Board.......cocoe. | e 0.000 | The Travelers Companies, Inc
The Travelers Companies, INC.......ccoovvvrieeninns Board.......cocees | v 0.000 | The Travelers Companies, Inc

3548...... The Travelers Companies, Inc. 52-1965525 | ...oovevveeeveies e | e TCI Global Services, INC..........ccccoevevvveiiirieirinnen, The Travelers Companies, INC..........ccoerrevrvernnnns ...100.000 | The Travelers Companies, INC..........cccovvrverrers | cerrerrennnns
3548...... The Travelers Companies, Inc......... [ 00000...... | ccooorerrrrens [errrrirrernnns [ rrreeeneeinnes | cevrieseeessenenees Travelers Management Limited.............ccoeevveenne The Travelers Companies, INC........cc.covererrrernnnns ...100.000 | The Travelers Companies, INC..........ccccervervrrrers | cerrerrrrnns
3548...... The Travelers Companies, Inc. AA-T121375] s [ e | e Travelers Insurance Company Limited.................... The Travelers Companies, Inc.... ...100.000 | The Travelers Companies, INC..........cccorvrrerrrers | cerrerrrenns

3548...... The Travelers Companies, IncC......... [00000...... | ...covivrrirernns [ erreneniinnirens | v | v Travelers Professional Risks Limited..................... Travelers Insurance Company Limited................ OB ...100.000 | The Travelers Companies, INC.........cccoeurerrevnrenes | cerererreenns
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3548...... The Travelers Companies, Inc 06-1008174 Travelers Property Casualty Corp.... The Travelers Companies, INC........cccoveerrierennns ...100.000 | The Travelers Companies, INC...........cccoevrreerns | cerererrennes
3548...... The Travelers Companies, Inc... 06-0566030 | ... Constitution Plaza, Inc............. .| Travelers Property Casualty Corp... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 06-1445591 Travelers Insurance Group Holdings Inc................. | DE............ Travelers Property Casualty Corp........c.cccoeuuee ...100.000 | The Travelers Companies, INC...........cccoerrreeris | crrrreirnnnes
3548...... The Travelers Companies, Inc 06-6033509 | ...vovvvrevrrries | erreereinirieins [ The Standard Fire Insurance Company. CT e A, Travelers Insurance Group Holdings Inc............. ...100.000 | The Travelers Companies, INC...........ccovvurereris | verereirnnnns
3548...... The Travelers Companies, Inc. 06-6033509 | .....ooovveverrine | e [ Standard Fire Properties, LLC The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, INC..........cccccvvvrerrers | cererrernns
3548...... The Travelers Companies, Inc. 94-3097171 | v | e [ Bayhill Restaurant Il Associates............ccocererennee. CA...c.... NIA.....ccooone. Standard Fire Properties, LLC..........cccocevveiveinee [ Orevvireievieicinn | oo 50.000 |The Travelers Companies, INC..........ccvevrverrnnns 0109.....
3548...... The Travelers Companies, Inc. 06-6033509 | .....ovovrererrine | verrereireieinies [ Standard Fire UK Investments, LLC..........c..cc.cc..... DE.....cc.... NIA...ccooin. The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, INC..........cccvrvrvrrrers | cerrerrrrnns
The Automobile Insurance Company of Hartford,
3548...... The Travelers Companies, Inc......... 19062...... 06-0848755 | ......corerererans [ coreririrneirernes | coreereriecneisenreenes Connecticut (O3 [ (A, The Standard Fire Insurance Company.............. OBM.....ccovvnee. ...100.000 | The Travelers Companies, INC..........ccourerrevnrenes | corerirreenes
The Automobile Insurance Company of Hartford,
3548...... The Travelers Companies, Inc......... 00000...... 06-0848755 | ....ovveeeeeeeres [ eeeeeeeees | e Auto Hartford Investments, LLC...........c.ccccvevevneee. DE.......... NIA.............. Connecticut ...100.000 | The Travelers Companies, INC...........cccoevreeris | cerererrennns
3548...... The Travelers Companies, Inc......... 36145...... 06-1286264 | .......ccoeveeereen | vererreereinens [ Travelers Personal Security Insurance Company.... |CT............ A The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, INC..........ccereereerereens | cerrerreencns
3548...... The Travelers Companies, Inc......... 36161...... 06-1286274 | ... | ereeeieieriiees [ Travelers Property Casualty Insurance Company... |CT............ A The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, INC...........cccovrureeris | vrrereirnnnes
3548...... The Travelers Companies, Inc......... 38130...... 36-3703200 | ...vovrriverries e [ Travelers Personal Insurance Company................. CTuiiene A, The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, INC...........ccovvurereris | verereirennns
3548...... The Travelers Companies, Inc......... 00000...... 27-8469564 | ..o | erreeiennieins [t Travelers Texas MGA, Inc The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, INC..........ccervvrerrers | cerrerrrnnnns
3548...... The Travelers Companies, Inc......... 00000...... 06-6033509 | .....ovoverrernne | verrereieieinins [ Oregon Evergreen Investor |, LLC The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, INC..........cccervrrrrrers | cerrerrrennns
3548...... The Travelers Companies, Inc......... 00000...... 671-1639956 | .....coovvevireres [ erereieeieieiees | eveeereeerererererereeens Lone Rock Timber Investments |, LLC.................... DE............ NIA............... Oregon Evergreen Investor |, LLC.........ccccccvvvvee [ Oreivvvievivrenns | v 75.000 |The Travelers Companies, INC..........corvvrrurvrinns 0110.....
3548...... The Travelers Companies, Inc......... 00000...... 98-0190863 | ....ouvvrrererns [ corerierinriirnes | cereereriesinserenreenes Travelers (Bermuda) Limited...........cccourervinininnne BMU......... (A, Travelers Insurance Group Holdings, Inc............ OBM.....ccvvne. ...100.000 | The Travelers Companies, INC.........cccocurevrevnreres | corerireunas
3548...... The Travelers Companies, Inc......... 00000...... 204312440 | ..o | e | e Travelers Lloyds Management Company................ TXeorrerei NIA oo Travelers Insurance Group Holdings, Inc............ OBM.....covvnee. ...100.000 | The Travelers Companies, INC..........ccocurerrevnrenes | cererirreenns
3548...... The Travelers Companies, Inc......... 00000...... 06-1534005 | .....coovevreerene | vevrerrerereinenns [ TPC Investments INC.........ccovereereeereeneeneinceennes (O3 P NIA .. Travelers Insurance Group Holdings, Inc............ O/BM.....oooveene ...100.000 | The Travelers Companies, INC..........ccereereererens | cerrerrenncns
3548...... The Travelers Companies, Inc......... 19038...... 06-6033504 | ......oovoeveevren | e [ Travelers Casualty and Surety Company................ CToriie A Travelers Insurance Group Holdings, Inc............ O/BM.....ocvvenne ...100.000 | The Travelers Companies, INC..........ccereereerereens | correrrennens
3548...... The Travelers Companies, Inc......... 41483...... 06-1067483 | ....oovvveeereres | ererereinrieins [ v Farmington Casualty Company............ccccccevieurnnns (03 po— A Travelers Casualty and Surety Company............ O/BIM......cccueuee ...100.000 | The Travelers Companies, INC...........ccoevreeris | cerrreirnnnes
3548...... The Travelers Companies, Inc......... 00000...... | everrereerirerenns [ e | e | e 8527512 Canada INC.......cevvrvrvreirereeeeeieninas CAN.......... NIA..ccooee Travelers Casualty and Surety Company............ O/B/M.....coovune ...100.000 | The Travelers Companies, INC...........ccovrureenis | vererrernnnns
3548...... The Travelers Companies, Inc......... 00000...... [ coerrrerrerrerene | cerverrrieiesreees | eoversseniesieiens | veresresessesseseens Travelers Insurance Company of Canada............... CAN.......... A Travelers Casualty and Surety Company............ OBM.....ccovnne ...100.000 | The Travelers Companies, INC..........cccervrveriers | cererrrnnns
3548...... The Travelers Companies, Inc......... 00000...... [ eerrrverrerrerenes | cerrerrrieiereenes | everssenierneiens | eeresrenessssesees Coronation Insurance Company Limited................. CAN.......... A Travelers Insurance Company of Canada........... OBM.....covnnee ...100.000 | The Travelers Companies, INC..........ccevvvrerrers | cererrrrnnns
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... 3119%4...... 06-0907370 | ..o [ corerierinnireines | coreireriesnneneireenes America [0 [ (A, Travelers Casualty and Surety Company............ OBM.....ccvvne. ...100.000 | The Travelers Companies, INC.........cccocrevrevnreres | coririreines
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... 00000...... 06-0907370 | ...oovevrvreerens | vevrerreremeinenns [ e Travelers Brazil Holding LLC America O/BM.....cooveene ...100.000 | The Travelers Companies, INC..........covreereererens | cerreereenens
3548...... The Travelers Companies, Inc......... 00000...... 06-0907370 | ...eovevevreereen | vererreremeinenns [ e Travelers Brazil Acquisition LLC Travelers Brazil Holding, LLC..........ccccovuvvninnee. O/BM.....cooveene ...100.000 | The Travelers Companies, INC..........ccvreererereens | cerreereunens
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... [ orereerreeererrees | eererreieerereins | e | e Resseguros S.A. ("Holdco") BRA.......... NIA . Travelers Brazil Acquisition LLC............cccocoveenee. O/B..ooveviricrns | e 49.500 | The Travelers Companies, Inc.
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... [ eevrreerreirerene | cerrerrrieneineies | everereniereiens | e J. Malucelli Resseguradora S.A..........cccccovvereninnns BRA.......... A Resseguros S.A. O/B...vverviriannns ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000...... [ everreerreerrrenes | ceererrrrenerneies | eorerssrererneinns | e J. Malucelli Controle de Riscos Ltda...........cccceuun. BRA.......... NIA...ccooin. J. Malucelli Resseguradora S.A........cc.cccoeuvvenrnn O/B...oovvvrvrrane | e 0.010 | The Travelers Companies, Inc
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... | overrerrrrereernes | ceererrnenerenseens | eerernsemeineenes | rerseeeresneesseneens J. Malucelli Seguradora S.A..........cccovvvvrerrninnn. BRA.......... A Resseguros S.A. [0]1- S ...100.000 | The Travelers Companies, Inc
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3548...... The Travelers Companies, Inc......... 00000....... | erereerrreereerees | eererrereeremneens | eererrereenerneenes | e J. Malucelli Controle de Riscos Ltda............cccoceun. BRA.......... NIA .. J. Malucelli Seguradora S.A.........c.cocovreurineennee. O/B..ooveervreeine | e 99.900 | The Travelers Companies, INC...........ccvevreenenncn. 0111.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... [ ceverrrreerireenes [ e | e | e J. Malucelli Seguros S.A.........cccoovviernirerieninns BRA.......... A, Resseguros S.A. O/B...ooveervirinns ...100.000 | The Travelers Companies, InC............cccoervrernnen. 0111.....
3548...... The Travelers Companies, Inc 06-0876835 | .....coovvverrres | errrrereinerienns [ v Travelers Casualty Insurance Company of America A, Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, INC...........ccovrrrerenis | vevereirnnnns
3548...... The Travelers Companies, Inc. 06-1286266 Travelers Casualty Company of Connecticut.......... |CT..ccoerves [1Aciiiiiinnee. 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....coovuvmrerieieieereeseeeeees Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc. 06-0566050 | .....coocevrreenn | rererrerereiniens [ e The Travelers Indemnity Company............ccocueenee. Travelers Insurance Group Holdings Inc............. ...100.000 | The Travelers Companies, INC..........ccereereerereens | cerrerreencns
3548...... The Travelers Companies, Inc 060566050 | ....vovrreverereee | erererrinerienns [ rrereissieesieeinne Arch Street North LLC The Travelers Indemnity Company.............ccc..... ...100.000 | The Travelers Companies, INC...........cccovrureeris | vrrereirnnnes
3548...... The Travelers Companies, Inc 06-0291290 | ....vovirivevries [ erreereinirieins [ The Charter Oak Fire Insurance Company............. CTuiiene A, The Travelers Indemnity Company...........cccc..... ...100.000 | The Travelers Companies, INC...........ccovvurereris | verereirennns
3548...... The Travelers Companies, Inc. 06-1345091 | .ovoviiverries [ errrerrinniens [ Countersignature Agency, INC.......ccccvvevererreninns | = I NIA..ccoone The Travelers Indemnity Company..........c..cc...... ...100.000 | The Travelers Companies, INC..........ccervvrerrers | cerrerrrnnnns
3548...... The Travelers Companies, Inc. 59-3372141 | e | e [ First Floridian Auto and Home Insurance Company |FL............. A The Travelers Indemnity Company.............cc..... O/BM.....covnnne ...100.000 | The Travelers Companies, INC..........cccerverrrrrers | correrrrrnns
3548...... The Travelers Companies, Inc. 22-3129711 | oo [ e | e First Trenton Indemnity Company...........c.cccvcerevenee (O3 [ (A, The Travelers Indemnity Company.............c...... OBM.....ccvvnee. ...100.000 | The Travelers Companies, INC..........ccocurerrevnrenes | cerirerrennes
3548...... The Travelers Companies, Inc. 56-1371361 | ..o [ e Gulf Underwriters Insurance Company................... (O3 [ (A, The Travelers Indemnity Company.................... OBM.....ccovvnee. ...100.000 | The Travelers Companies, INC..........ccouurevrevmrenns | cererirrennas

3548...... The Travelers Companies, Inc. 75-6013697 | ..o | verrerrereieineens [ Select Insurance CoOMPaNY.........ceveerereeeererrennens L S A e The Travelers Indemnity Company.............cce... O/BM.....cooveene ...100.000 | The Travelers Companies, INC..........ccovrvereerereens | cevrerrennens

Travelers Casualty and Surety Company of

3548...... The Travelers Companies, Inc......... [00000...... | ceooeeeriens [eorerriieeniiens | cvrresieenns | e Europe, Limited The Travelers Indemnity Company.............c...... O/B/M.....cooouvunne ...100.000 | The Travelers Companies, INC...........cccoervreeris | verereirnnnns
3548...... The Travelers Companies, Inc T5-1679830 | ..ovevieverries [ evreereinirieins [ Commercial Guaranty Insurance Company. . The Travelers Indemnity Company............ccc..... O/B/M.....coovune ...100.000 | The Travelers Companies, INC...........cccovvureeris | verereirnnnns
3548...... The Travelers Companies, Inc 060566050 | ....vovrreverrreee | ererereinirienns [ v Crystal Brook, LLC........cccocvvirrrieerieeeceees The Travelers Indemnity Company............ccc..... OBM.....ccene. ...100.000 | The Travelers Companies, INC...........ccovrurerenis | cererrirennns
3548...... The Travelers Companies, Inc. 06-0566050 |......ocvvevereres [ erereieieieisiees | ererererereeereeeereeens Durham Holding, LLC........cccoevrvevvriirreerenirennnns Crystal Brook, LLC........ccovviriviereereiereennns OBM................ ...100.000 | The Travelers Companies, INC..........cccvrvrrrrrers | cerrerrrrnns
3548...... The Travelers Companies, Inc. 06-0566050 | .....coorrvrrrrnne | verereireneinins [ e Sutton Holdco, LLC......c.ccvvevericeeseeeinne The Travelers Indemnity Company.............cc..... OBM.....covunne ...100.000 | The Travelers Companies, INC..........cccerverrrrrers | cerrerrrnnnns
3548...... The Travelers Companies, Inc. 06-0566050 | ......covvevereres [ ererererersieiees | evererererererererereeens Cadet Limited, LLC . Sutton Holdco, LLC........cocovvveieccccecececeeeenns OBM................ ...100.000 | The Travelers Companies, INC.........ccovrvreererens | correrrrennns
3548...... The Travelers Companies, Inc. 06-0566050 | .....oovvrvererns [ eorererrinrirernes | eoreererieeineireireenes Arrowhead Company, LLC...........ccconineriviniineine The Travelers Indemnity Company..................... OBM......cccc.... ...100.000 | The Travelers Companies, INC..........cocevurevmrenes | corererreinne
3548...... The Travelers Companies, Inc. 06-0566050 | .....coovrvrreens | veverrerereineens [erreerisieireseenenns Eastern Asset, LLC........covvveveneninercriees Arrowhead Company, LLC..........ccccoovvvvvnrerninnns O/BM.....cooveene ...100.000 | The Travelers Companies, INC..........covreereererens | cerreereenens
3548...... The Travelers Companies, Inc. 411769846 | ..o [ e | e Jupiter HOIdINGS, INC.......covvvieieircicinicicrines The Travelers Indemnity Company.............cc.c... O/BM.....cooveene ...100.000 | The Travelers Companies, INC..........ccvreererereens | cerreereunens
3548...... The Travelers Companies, Inc. 86-0703220 | .....coovrvrerrene | e [ e American Equity Insurance Company............ccce.... Jupiter HOIdINGS, INC.......ccevreriirereirncicinis O/BM.....ccovenne ...100.000 | The Travelers Companies, INC..........ccereerererens | correrrennens
3548...... The Travelers Companies, Inc 860868106 | .....cvvvevvrees | ererrereieirienas [ verersissieiesieeinnne American Equity Specialty Insurance Company...... American Equity Insurance Company................. O/B/M......ccvune ...100.000 | The Travelers Companies, INC...........cccoevrreeris | verrreirenne
3548...... The Travelers Companies, Inc 41-6009967 | ...vvvvverririen | covererninereininns | eererieisreneennnenes Northland Insurance Company............cccceerieennnn. Jupiter Holdings, INC........cccccovvviiiniienrieis ...100.000 | The Travelers Companies, INC...........ccovvireenis | vevereirnnnns
3548...... The Travelers Companies, Inc. 41-0983992 Northfield Insurance Company...........cccccerevrernnns 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........coovvirreninrneiicinnns ...100.000 | The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc. 06-0566050 | .....oovvrrererne | corereriinririrnes | eoreererierineineireenes Travelers Indemnity U.K. Investments LLC............. The Travelers Indemnity Company.............cc...... OBM.....ccvvnee. ...100.000 | The Travelers Companies, INC.........cccocurevrernrenns | corerrrrennes




Statement for June 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE Y

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

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 ID 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) *

1 &419)

3548...... The Travelers Companies, Inc. 06-0566050 TPC UK. Investments LLC........ccccvvrvrrrncnrcnnee The Travelers Indemnity Company............ccc.c... ...100.000 | The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc... 06-0303275 | ... The Phoenix Insurance Company. . | The Travelers Indemnity Company.. ...100.000 | The Travelers Companies, Inc...

3548...... The Travelers Companies, Inc 58-6020487 The Travelers Indemnity Company of America....... The Phoenix Insurance Company...............cc...... ...100.000 | The Travelers Companies, INC...........cccoerrreeris | crrrreirnnnes
3548...... The Travelers Companies, Inc 06-0336212 | .ovoviererries [ erreereinirienns [ The Travelers Indemnity Company of Connecticut.. |CT............ A, The Phoenix Insurance Company............cc.cueee ...100.000 | The Travelers Companies, INC...........ccovvurereris | verereirnnnns
3548...... The Travelers Companies, Inc......... 25674...... 36-2719165 | ..o | e [ Travelers Property Casualty Company of America.. |CT............ A The Phoenix Insurance Company..............cc...... O/BM.....ccovunee ...100.000 | The Travelers Companies, INC..........cccocvvrrerrers | cerrerrrrnns

Travelers Property Casualty Company of

3548...... The Travelers Companies, Inc......... 00000...... 13-2743602 | ...oovvveeeeeee | e [ American Marine Management Services, Inc.......... NY.ooorn OTH............. America OB | i 47.500 | The Travelers Companies, INC..........ocvreerrenrnnnn. 0112.....
3548...... The Travelers Companies, Inc......... 00000...... 30-0510298 | .....oovvrerererns [ corerieeineiernes e American Marine Claims & Adjusting Services, Inc. |NY............ OTH....coonue. American Marine Management Services, Inc...... OB ...100.000 | The Travelers Companies, INC...........ccocrvverrrenee 0113.....
3548...... The Travelers Companies, Inc......... 00000...... 06-1501229 | ..o | e [ Constitution State Services LLC.........cccccvvriirnenee DE....ccccc.u. NIA .. The Phoenix Insurance Company............ccc.oe.... (0117 ...100.000 | The Travelers Companies, INC..........ccereereerereens | correerernens
3548...... The Travelers Companies, Inc......... 00000...... 06-0303275 | ..o | vererrerereineins [ Phoenix UK Investments LLC............cccocuvrcinennee DE....cccc... NIA .. The Phoenix Insurance Company............c..cce.... (07117 ...100.000 | The Travelers Companies, INC..........ccereereevrreens | correrrerncns
3548...... The Travelers Companies, Inc 04-3175569 The Premier Insurance Company of Massachusetts| MA............. A, The Travelers Indemnity Company ...100.000 | The Travelers Companies, Inc

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, INC......ccovvverrieirniieiiciesnieisine The Travelers Indemnity Company. ...100.000 | The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc. 95-3634110
3548...... The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc.

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

Travelers Commercial Casualty Company.............. | CTucecevres [Aviiiiriinne. The Travelers Indemnity Company.
62-1657094 | ... Travelers Distribution Alliance, Inc . .| The Travelers Indemnity Company..
06-0566050 Travelers TLD, LLC......oovvvverererececeeincis The Travelers Indemnity Company.
06-0566050 | ......cvrvererne [ corerirrineirernes | eoreererieeineerenreenes Tiercel, LLC The Travelers Indemnity Company.

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

3548...... The Travelers Companies, Inc 06-0566050 |.....cooveverereres [ erereieierereiees | ereeereeereeerereeeeeeens Redstart, LLC Tiercel, LLC.....veeeeeeeeeeeee e ...100.000 | The Travelers Companies, INC............ccoevrreeris | cerererrennns
The Travelers Home and Marine Insurance

3548...... The Travelers Companies, Inc......... 27998...... 35-1838079 | .vvevievevries [ evreereiniiieins [t Company CTuiiene A, The Travelers Indemnity Company............ccc..... O/B/M.....coovune ...100.000 | The Travelers Companies, INC...........cccovvirereris | vererrirnnnns

3548...... The Travelers Companies, Inc......... 41262...... 76-0002592 | .....covvveerrnn | cerrereieieisies [ The Travelers Lloyds Insurance Company.............. TXooeien A The Travelers Indemnity Company.............cc...... OMIA.........co... ...100.000 | The Travelers Companies, INC..........cccecvvvrerrers | cererernns

3548...... The Travelers Companies, Inc......... 00000...... 06-0566050 | .......ovveverrrre | vererrereriesnes [ cvrrieiiesieiieenns Travelers Marine, LLC..........cccocovvvevierienrerierennen, DE............ NIA............... The Travelers Indemnity Company..................... O/BM.......... ...100.000 | The Travelers Companies, INC...........ccccccvverrers | cererrrrnn.

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 June 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 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 ID 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 June 30, 2013 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
BTttt | sbeertent bt enees 30,716,099 | ..o 50,456,057
2. AllIEA TINES ..ottt | cesessnessesb s 8,653,320 | coooorveririieiiene 3,791,749
3. Farmowners multiple peril.
4. Homeowners multiple peril...
5. Commercial multiple peril
6. MOrtgage QUATANLY.........cccceveveiieriieieiseiese et naes
8. Ocean marine .
9. Inland marine........ .12,428,435
10. Financial guaranty
11.1. Medical professional liability - OCCUITENCE...........ceviveieieieiieiesesrieiieiens | eveirsesesesssneessensennens0. | crieveiseseesenns (511,603)
11.2. Medical professional liability - ClaiMS-MAAE..........ccrvvrieieriririeeseieieieis | e 0 ..258,577
12. Earthquake.........c.coeverrenieneincincienene . ...347,334
13. Group accident and hEAIN............ccvirieecee e sesees | creseensiesee e e ——————————
14. Credit accident and health.... N [T s

15. Other accident and health

16. Workers' compensation....
17.1 Other liability-occurrence..
17.2 Other liability-claims made....
17.3 EXCESS WOTKETS' COMPENSALION.......cvvviriirierieieieieiesseisissseeseese s ssessnsnns | seseesssssssssessssssssssessessssessenns
18.1 Products liability-occurrence.....
18.2 Products liability-claims made......
19.1, 19.2 Private passenger auto liability | e ————
19.3, 19.4 Commercial auto liability.......... . . .
21. Auto physical damage 15,234,560 | o
o AICIaft (all PETIIS)......cvevieerercieese e ssssssses e sssseseeseses | srersesesssssssssssessnssssesseseesensesld | seesreseesessesesee s

§ 3595248 | ..
......................... (1.960.313)
27, BOISr AN MACKINENY..... oo | o 1.391.520 [ o 523491

. International..
30, WAITANY. ...t
31. Reinsurance-nonproportional assumed Propernty........c..coeeereerereeeereeneenenns
32. Reinsurance-nonproportional assumed liability........ e
33. Reinsurance-nonproportional assumed financial lines.............ccocoevvvvcvnnee. . .
34. Aggregate write-ins for other lines of bUSINESS...........ccoevevrveeivereiercereeen. . e 642,714

38, TOtAIS....ecvuieieicicte ettt 200,546,889

. Sum. of remaining write-ins for Line 34 from overflow page.
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)......ocovevnrrnsrinniiiniiisiiinnns | ceve

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

1

2. Allied lines....

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

. Mortgage guaranty

. OCBAN MAMNE.......c.ocvieieiieiitete ettt bsstenaes | saesassssessesssssss s sses s sssnes 15,018,601

. Inland marine........ IO ...9,485,460 | ...
10. Financial guaranty........c.cocoeereereerseneenes reie | e .
11.1 Medical professional liability - occurrence.... IO .
11.2 Medical professional liability - claims made.. re | e
12. Earthquake........ccocoverercevisicicinns
13. Group accident and health
14. Credit accident and health
15. Other accident and health. .25,
16. Workers' compensation.... ...(236,576) | ...
17.1 Other liability-0CCUITENCE. .......c..cvueveeieeccsee et 294,789,714
17.2 Other liability-claims made
Excess workers' compensation

...306,720
27. Boiler and machinery.... 1,351,119

29. International..
30, WAITANEY.....ocveiicecte ettt b bbbt
31. Reinsurance-nonproportional assumed property
32. Reinsurance-nonproportional assumed liability........

33. Reinsurance-nonproportional assumed financial lines. e | XXX XXX .
34. Aggregate write-ins for other lines of DUSINESS............cocuiueiieniccceiieies | e 105,021 | oo 346,008 | ...oocviece e 364,051

35, TOMAIS.....covocieriicr e | s s 260,538,053 | ..o 506,827,552 | ..ovvvieririnniaae 530,410,336

DETAILS OF WRITE-INS

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




Statement for June 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

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

10

4 5 6 7 8 9 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
2013 2013 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Loss and LAE Loss and LAE Total 2013 LAE Reserves on Reserves on Claims Q.S. Date Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2010 + Priof....cco. | cooverrerane. 2,700,928 | ............... 3,392,296 | ....ccouue. 6,093,223 | ..oooereiran 376,184 ....29,603 405,788 | ... 2,484,486 | ...coooverrn 29,375 | oo 3,094,235 | ... 5,608,097 | .cooorverernan. 159,743 | .o (239,082) | ..cvevereraaen. (79,339)
2. 201 s {eeverrierieneenenDB7,1671 | e 732,311 | 01,299,472 | e 180,358 | .ovvverereiieians 12477 | e 192,834 | oo 479,979 | oo, 22,155 | oo 607,334 | ..o 1,109,468 | oo 93176 | oo [CIURLS) ] 2,830
3. Subtotals
2011 + Prior........ | ................3,268,088 | ...............4,124 607 | ...............7,392,695 | ...cceoovrrennnns 556,542 598,622 | ..ooeeeereren2,964,465 | ..o 51,530 | .ooverernns 3,701,569 | ...............6,717,564 | coooevvvree, 252,919 | oo (329,428) | ....covvvvrereann (76,509)
4, 2012.iciiiees | i 790,144 | ..l 1,303,846 | el2,053,990 | e AM2797 | oo 78,307 | cooviierenna 491104 | oo 572,056 | coovvvereieee, 53,039 | i 922,629 | ..ccoovivnans 1,547,724 | oo 234,709 | .o (249,871) | oo (15,162)
5. Subtotals
2012 + Prior........ | ...............4,018,232 | ...............5,428,453 | ...............0,446,685 | ....c..ccoonrn.und 969,339 120,387 1,089,726 | ..ococee0ree3,536,521 | oo 104,569 | ..ooovvnnnen 4624198 | ................8,265,288 | ......ccceverrncnnns 487,628 | ...cooverrnnen. (579,299) | oo (91,671)
6. 2013, [eeierieree e XX K [ e XX K [ e XK e [, .0 S [P 504,471 | oo, 504,471 | ..o )0, S I 328,258 | ..coovvrerrinns 821,139 | ............... 1,149,397 |...ccovnev XXX v [ crreiieiieninns 0.0 T P XXX o
7. Totals.....cocvvevves | coeirennnnn4,018,232 | ...l 5,428,453 | ...............9,446,685 | ... 969,339 | .o 624,859 | ....ccoeonee. 1,594,198 | .ovovie 3,536,521 | oo 432,827 | oo 5445337 | oo 9,414,685 | oo 487,628 | ...cevvvrerennn (579,299) | ..ocvvvvrrerrrinae (91,671)

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

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

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

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

1. 121 %

2. i (10.7)%

3 s (1.0)%

Col. 13, Line 7

Line 8

A (1.5)%




Statement for June 30, 2013ofthe. S T. PAUL FIRE AND MARINE INSURANCE 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.

Response
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? YES
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
4. Will the Director and Officer Supplement be filed with the state of domicile and the NAIC with this statement? YES
Explanation:
1.
2.
3.
4
Bar Code:

* 2 47 6 7 2 0134 9000002 =«

* 2 47 6 7 2 01336500002 *

Q15



Statement for June 30, 2013 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY

Additional Write-ins for Assets:

Overflow Page for Write-Ins

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. State SUrCharges reCEIVADIE. ..ottt ssessenens | sesessnssensnns 11,409,571 | o0 | e
2505. COLI supplemental benefits trust.. -

2506. Other @SSELS .......c.cvveeiecieeieiecie ettt

2507. Ceded deposit asset
2508. Other assets nonadmitted

2509. Assumed reinsurance receivable and payable.
2510. Suspense, undistributed payments

R 4917339

2597. Summary of remaining Write-ins fOr LiNE 25.........cccuiiieiiieisiieieestessssessieseesessssseseesssssniens | cvesisseseenes 17542424 | ... 472,29 | .............17,070,128 | ............... 20,877,576
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
2504. Retroactive reinSUranCe rESEIVE ASSUMEM...........cueireiueureiireireiseissiesseisssssssssessesssssssesssssssesses s ssse s sssssssessesesssessessessssansessess | sessessessssessesessnsessesseses 559,783 | oo 561,236
2505. Federal EXCISE taX-TEINS CONMIACES. .......cvuiieireiseissieise ettt s b s bbb s s entenss | bntessessssassessessesnnsensesnsntenne B44 | .o 644
2506. Escheat liability........cccoererverrrirerenn. R (10 ) (575,802)
2507. Retroactive reinsurance reserve ceded ...(27,248,772)| .... ....(29,012,946)
2597. Summary of remaining WIte-INS fOr LINE 25.........c.cuiiiiiiiiiiieiiiese ettt sa e st b nsebessssssesssssbennsens | sessssesssssessssesesssnens (27,291,085) | ..ovvcvrrreeriein (29,026,867)
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
1404. Retroactive reiNSUIANCE GAINJOSS........c.evurererireeeeeseeseeseeseessteeesessesssessessses st ss st ess s ss st es s st s st essssssnns | estsessessasssnenns (960,969) | ......cvereenene 3,973,749 | .o 3,777,498
1497. Summary of remaining Write-iNS fOr LINE 14.... ... ittt sttt sttt nnns | enbssssesssnessenas (960,969) | ...ocvverennns 3,973,749 | .o 3,777,498

Q16




Statement for June 30, 2013 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Schedule T:

States, Etc.

1

Active
Status

58004.
58005.
58006.
58007.
58008.
58009.
58010.
58011.
58012.
58013.
58014.
58015.
58016.
58017.
58018.
58019.
58020.
58021.
58022.
58023.
58024.
58025.
58026.
58027.
58028.
58029.
58030.
58031.
58032.
58033.
58034.
58035.
58036.
58037.
58038.
58039.
58040.
58041.
58042.
58043.
58044.
58045.
58046.
58047.
58048.
58049.
58050.
58051.
58052.
58053.
58054.
58055. Fi
58056.
58057.
58058.
58059.
58060.
58061.
58062.
58063.
58064.
58065.
58066.
58067.
58068.
58069.
58070.
58071.
58072.
58073.
58074.
58075.
58076.
58077.
58078.
58079.
58080.
58081.
58082.
58083.

58085.
58086.
58087.
58088.
58089.
58090.
58091.
58092.
58093.
58094.
58095.
58096.
58097.

Hong Kong...
Malaysia...
INdONESIa.......oveereieiieiiinae

Argentina.
Australia...
Germany..

Denmark..
Thailand...
Venezula..
Bulgaria....
El Salvador..

Jamaica...
Belgium....
Norway.
Tunisia.
Niger....

South Africa.
Philippines...
Honduras.
Guinea.....
Cameroon....
West Indies..

Vietnam....
Romania..
Morocco...
Saudi Arabia

Madagascar.
Ukraine....

Virgin Islands, British...
Bahrain.
Mauritius..

Senegal......ceeenieieieseienins
Uruguay......coveeveeeeereienenersinnens
Bangladesh..

Portugal...
Iceland.....
Paraguay........cccccoeeevvvveveerieenninns

Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Current Year Prior Year Current Year Prior Year Current Year Prior Year
to Date to Date to Date to Date to Date to Date
....166,090

cooooo

..96,857
876,808




Statement for June 30, 2013 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY
Overflow Page for Write-Ins

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

58098. Slovakia.............cccvererverrrereerennn.
58099. Swaziland
58100. Armenia...
58101.
58102.
58103.
58104.
58105.
58106.
58107. Ivory Coast...
58108. Ethiopia....
58109. Uganda.........cccoevvrrerrrrennnnn.
58110. St. Vincent & the Grenadines......
58111. Anguilla.........ccovvvererrrrrennns
58112. Grenada..........ccooeenee.
58113. Central African Republic..
58114. Dominica...........cccevnee.
58115. Botswana.........
58116. French Polynesia.
58117. Pakistan...................
58118. Netherlands Antilles....................
58119, OMAN......oveirrireiriereiseieieens
58120. Fi........
58121. Mongolia......
58122. Luxembourg.
58123. Nicaragua
58124. Egypt....

58125. Peru.....
58126. Afghanistan.. . . . ..271,650
58127. Netherlands..... v e XXX [ (196,269) | coviiieienid82,022 | 000096,558 | e 105,064

58997. Summary of remaining write
ins for Line 58 from overflow.......

................. 2,047,185

Q16.2




Statement for June 30, 2013 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......ceicriieieiciise ettt nsns | sssessessssssessessssessenas 727,902,676 | .oovocvecrererereirriennns 708,325,294
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION..........cc.cvuivirieiieieeie et b bbbt ss st ensenaes | sestessessssessessesssssnsenea 48,559,700 | .oveverrieiereiiis 72,777,249
2.2 Additional investment made after acquisition. ..6,668,246 13,922,170
3. Current year Change in ENCUMDIANCES..........cccoiiviiiiriie ettt b st b b s bbb as s s s e sentes | ebsessssassessessssansessesssssnsantessessnten 0 | e 0
4. Total gain (loss) on disposals............ .0 .33,605,463
5. Deduct amounts received on disposals............cccerrrrrererrennn. .0 .67,101,221
6. Total foreign exchange change in book/adjusted CarmyiNg VAIUE. ..ottt sstssesessessssssssss | eseesesssssessssssssssssessassssssessasssnesn 0 [ s 0
7. Deduct current year's other than temporary impairment FECOGNIZEM. .........cueuiuririeieee e sessesenes | essesssssssessesssssssessessssssessessessnse [0 ST 0
8. Deduct cUrent YEar's EPIECIALION. ..........c.cueviriieiiieisieie ettt b s ns et e s s s s e s s sebessnsesessnnes | sessssesessssesessnsesessnsenan 16,277,583 | oo 33,626,279
9. Book/adjusted carrying value at end of current period (LInes 1#2+3+4-5+8-7-8)........cccoeveierereiiiieessiesesessesssseseissiens | evseeessssesessssssssnsens 766,853,038 | ..coocvvcvereieiiiiienns 727,902,676
10. Deduct total NONAdMItEd AMOUNES............cvevireiieieicicce ettt snas | aessesssssssessesssssssessebssssnsansensssnaan 0 | oo 0
11. Statement value at end of current period (Line 9 MIiNUS LINE 10).........c.ccciviieiiiiiiiieiiceeiesesieeie e ssresessssssssssens | eerersssesesssssesssssesns 766,853,038 | ...ccovierieia 727,902,676
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAI..........cccvevcviveveieiseeeeeeiseeeseeiiens | covveeiresesssssesesss s 45,025,000 | .ooovvrcrireeeee 45,250,000
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other............
4. Accrual of discount.............ccevriunnne
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals
7. Deduct amounts reCeiVed ON QISPOSAIS.........c..vurrrerieiirireieieireeieisei ettt ettt
8.  Deduct amortization of premium and mortgage interest points and commitment fE€s...........coevivieierieeieieseieiecesenes
9. Total foreign exchange change in book value/recorded investment excluding acCrued iNEIESE.............overurerienrerrirninrnrinns | rerreereesisseseeseeseeeseeseeseesssenennd 0 | oo 0
10. Deduct current year's other than temporary impairment FECOGNIZEM...........cuuevevierieeieieisree et | essesssssssesesssssssessessessssassensessneen 0 | oo 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | toovrrrneinrnmrsinnennens 42,900,000 | oo 45,025,000
12, TOtal VaAlUGHON GIOWANCE. ......ocvveirieiieieictesieie ettt sttt s st s bbbt b s s s sessnsentesns | sensesssssstessessnssnsensenssssnsansensesntan 0 | oo 0
13, SUDLOLAl (LINE 11 PIUS LINE 12)....uieiecieeiieereiieiie ettt sttt sttt nns | sesnsssssessanssnssessensanens 42,900,000 | oo 45,025,000
14,  Deduct total NONAAMILEEA AMOUNES..........cceieiiieiieic ettt ss bbb s s snne | sessessssantessessnssnsessenssssnsansensesnsan 0 | oo 0
15. Statement value at end of current period (Line 13 MINUS LINE 14)......ureiiiiiiiiisierssisisnssissessessssessnsssssssssnsssssssssssssssssssssens | sesssssssssssssssnssssssssens 42,900,000 | oo 45,025,000
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.........c.ccvcviveieicieie ettt snsns | sssesssssssessessessssessenas 859,629,856 | ....oovoveeeieiiiin 870,340,500
2. Cost of acquired:
2.1 Actual cost at time of ACQUISIEION.............cocveiveieicreise et ssesssssssesssssssensesssssssens | snsessessessssesessessesensens 1A A5D | i 14,081,446
2.2 Additional investment made after aCQUISIION..........cc.ccuevercvereerieicirese et sesies s sssssssesssssssessesessesssssssssssssssessnsens | esesenssnsessesensenssneened 1,926,381 | i 143,252,501
3. Capitalized deferred INtErest AN OthET..........ccoviiiiecee ettt sssssstenses | essesssssssesessssensessessssssssssensessnseld | sresiesessesesssssssssessessssesses e sssenes 0
4. ACCTUAI OF QISCOUNL......ovueiiiieicicieie ettt ense s ssnsessensssnsessessesnnsensessessnss | senessnsesesssssnsessensnssnsensesnesssOyOB0 | vorerrerserssssssssessssnssesseennens 16,741
5. Unrealized valuation iNCrEaSE (ABCTEASE)...........euiviiveiriiireiieieieiese ettt b st b b st b st st stenses | sestessessssessessessssensanees 14,008,097 ....(12,882,358)
6. Total gain (I0SS) ON QISPOSAIS. ........crurrerriririreisrisriseisssisesess st st ss s ss et s st s st s s bbb s s st st st st nstans | essnssssessasssnssessensanssnssans (31,605) | ..o (493,640)
7. Deduct amounts received on disposals............. 73,503,035 ...154,948,582
8. Deduct amortization of premium and dEPrECIALION...........c.ceviviieeierictcees ettt bessesessanes | eebisssssssssssssssesaesessesaes e baees 9,089 | e 17,334
9. Total foreign exchange change in book/adjusted carrying value....... ...(468,027) ..958,570
10. Deduct current year's other than temporary impairment recognized............ccoccocveennee. L1988,763 | s 677,989
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..849,666,870 ...859,629,856
12. Deduct total nonadmitted @amOUNtS..........ccevieiricrciricesiee e ol 26181170 | 24,067,067
13. Statement value at end of current period (LIne 11 MINUS LINE 12).......cviiiiriiiiiiieiieiisiesesietsessisssessssssiessesssssssessessssssssssessess | sossesssssssessesessssassens 823,485,700 | .o 835,562,789
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 PHiOF YT ..........c.eirrerurirreenrernirneeneereiseesnsiseieesseeseeees | eseeeeseesesssssnennees 14,647,455,731 | oo 14,385,471,361
2. Cost of bonds and SLOCKS ACQUITEM.............cueveiriieiicic ettt bbbt b s s s saebensesesenas | oevebessssesessssesssansesans 649,853,171 | oo, 1,510,879,273
3. ACCIUAN OF QISCOUNL.........vucveeiciecic ettt bbbt bbb st s st enaes s bnsns | oebestessessssesssssessssnsanees 3,008,373 | oo 7,045,967
4. Unrealized valuation increase (decrease) 199,130,053 | .ooveveiceiereieias 287,940,506
5. Total gain (I0SS) ON QISPOSAIS........c.euveieeiitiieietcieie ettt ettt bbb b st et es bbb sse st s bentens | sessesssssssessessessnsensenees 14,060,252 | .o 11,644,743
6. Deduct consideration for bonds and Stocks dISPOSEA Of ...........cccuieiiiieiriceice bbb | sebeeseres et 1,275,958,569 | ....ccovvvvererriirnne 1,489,993,634
7. Deduct amortization Of PIEMIUML..........c.cceieiiiiiiieieic ettt bbbttt bbb s bbb ensessenas | sensessessssessessesssssnsenees 32,701,662 | oo 63,079,511
8. Total foreign exchange change in book/adjusted CAIMYING VAIUE.............cccvuvvveveietieees ettt ssssssssssssenes | sressessssssesssssssssssesenenes (337,285) | w.vovvevererereieseeieiad 826,455
9. Deduct current year's other than temporary impairment reCOGNIZEM...........c.euiveieiiiiieie et ssesseees | ostessesssssssssssessessssaneas 1,072,197 | oo 3,279,431
10. Book/adjusted carrying value at end of current period (LInes 142+3+4+5-8-T+8-9)..........cccevverrerriererrereeerierseeseeeesesssesnns | evessssssesssensenes 14,203,437,867 | ...coovvvvererrrcrne 14,647,455,731
11, Deduct total NONAdMItted AMOUNES............ccveiiviieicicie ettt bbb bbb ssesnes | sestessesssssssassenssesnsanea 12,475,681 | oo 11,405,824
12. Statement value at end of current period (Line 10 MINUS LINE 11).......ccviiciiiiriierieiieieieses et sssesaesesssssssssssssnes | sessessssssessesnsnes 14,190,962,186 | .....cccoooverrrncnnnas 14,636,049,907
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Statement for June 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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

BONDS
1L CIBSS T (8) ettt | s 9,775,967,483 | ...coovvvvrrren. 1,575,080,710 | ..ocvvvrerrernenes 2,251,449,754 | .....oovvvirrinnee (14,837,044) | ..o 9,775,967,483 | ....cocoovvvrins 9,084,761,395 | ....oovvvrrnrnrrnrieeneieennd0 | e 9,833,464,252
2. ClaSS 2 ()-eeuverererrerrererirerieresesiesie sttt sttt ettt sttt sntens | srenieni s 1,009,643,655 | ...cocovvvvrirrriniins 13,788,327 | ..o 38,196,299 | ...covvrirrririrerireii (844,941) | oo 1,009,643,655 | ....covvvrerrirennns 984,390,741 | ..oovvvvrvrrrrrnrnrinninniienend0 | e 1,066,463,897
3. ClASS 3 ().euevrrcrrireieeieieesie ettt ettt sens | ereetnaeseeseesinaenee 17,071,614 | oo {1 T 26,048,698 |.......coocvererirernn (1,526,097) | ...oooverrrrrrernnnes 117,071,614 | .o 89,496,820 | ...ccoovvevrveererrereerireereeeen0 | e 95,430,459
4. ClASS 4 (B).rverieeieeiieiieiee ettt | eesteess sttt enen 21,071,786 | oo (01 3,108,139 | s 633,111 | oo 21,071,786 | .o 18,596,758 | ...vovvverrrrerreernernriseinecenn [ v 29,541,673
B ClASS 5 ():euuvererereesiereiieiis ittt | cieni st 10,033,234 | ..o (01 [T 2,449,431 | oo 281,625 | .o 10,033,234 | ..o 7,865,428 | ..o | s 1,373,883
B, ClASS B ():vueverererererrerrireisesiseeiesie sttt | e 94,750,564 | ...oocvoevecriiricrisriereeneenens [0 R 617,235 | .o 2,044,289 | ..o 94,750,564 | ....oovvonirniinriiens 96,177,618 | ..ovovvivrenrinrnnniinrinninnennn0 | 14,071,315
7. TOtAI BONGS....coiecvicecteiicie ettt ....11,028,538,336 | ......ccovvrernnee 1,588,869,037 2,321,869,557 | ...ccvvverirerirerrins (14,249,056) | ........c0vvvee 11,028,538,336 10,281,288,760 | ...coovveverereceveere e 11,040,345,479

PREFERRED STOCK
8. ClASS Tttt bbbttt | Sbrenb et [0 N [0 RN [0 RN (O L0 SR 0 [ om0 s 0
0. ClASS 2.ttt sttt s et n s snes | erebensesae sttt enee 0 [ e 0 [ o 0 [ o 0 [ e 0 [ oo 0 [0 | e 2,015,620
10, ClaSS 3u..eoec sttt | sesess sttt neen 1,000,000 | .oooverieiiie e 0 [ oo 0 [ oo [0 1,000,000 | ..oorvereiiiienn. 1,000,000 | ..o [, 1,000,000
140 ClASS bbbttt nns | bttt (0 RN 0 [ oot 0 [ o L0 TN L0 O 0 [ o0 e 0
12. Class 5
13, ClaSS B | b 16,855 | oo {0 [ 28,002 | .. 11,237 | 16,855 | ..o 0 [0 | 25,931
14, Total Preferred StOCK.......coeiviveiciceeee et sensens | erressessssessesssssssans 1,016,855 | oo {0 28,092 | ..o 11,237 |, 1,016,855 | ..o 1,000,000 | ..o e 3,041,551
15.  Total Bonds and Preferred SOCK..........cc.rierierieniiinriinnieieiiseeseeeeisseeseeiseeiseens | coveeeseieeinees 11,029,555,191 | ...covvivrennns 1,588,869,037 | .....ovverreenes 2,321,897,649 | ....ovvrrriranne (QEWRTR:AE) ] — 11,029,555,191 | ...ooovriinnee 10,282,288,760 | .....coovveererrirrirrirrirninneens0 | e 11,043,387,030

(a)  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:
NAIC1S............ 0; NAIC2§.......... 0; NAIC3S....... 0; NAIC4S... 0; NAIC5S............ 0; NAIC6S......... 0.




Statement for June 30, 2013 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......cirreeeieee e | s 75,229,790 | ...cvvvenee. 9,0 O [T 75,229,790 | oo 2,719 | s
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.......ccueieviirieieise ettt snsns | sssessessssessessessssensenes 179,043,458 | ..o, 152,727,182
2. Cost of Short-term INVESIMENES ACAUITED. ..........cvuevciiiie ettt ssesnns | sestesssssessesessansaes 2144 213497 | oo, 3,112,512,727
3. ACCIUAL OF BISCOUNL........ouoiiiiiii bbbt | bonebanes s STATS | oo 124,313
4. Unrealized valuation INCIEASE (ECIBASE)........cuwuururrerrerereeseeeseeseeseesseeseeseessesseesessessseesessesssessessessessessesssssnssesssssessassssssssass | sessessassssssmssassnsssessassnssssssssssnsnn 0 | e 0
5. Total gain (I0SS) ON QISPOSAIS.........ccvuiveiiicreiiieieiiee ettt et s bbb b e bbbt se bbbt s s s bbb nsstesenses | oebebsssebessnsesessssebessetetessnaesanas 230 | o (726)
6. Deduct consideration received ON dISPOSAS............cc.euiviveiieicieeieieiee ettt b b s s bentenaes | sestesesestesae s snaes 2,248,916,553 | ...coovevevrrrerne, 3,086,026,416
7. Deduct amortization Of PIEMIUM..........cociiireiiiieiee ettt bbb bbb st bbb s bt s s b ssebesnsens | ebessstesessssesssnsebansebessnsesesannetenas 0 [ o 69,569
8. Total foreign exchange change in book/adjusted Carmying VAIUE...........cc ittt stsesenias | steessesesseesssssessessessessenes 831,684 | ..o (224,052)
9. Deduct current year's other than temporary impairment FECOGNIZEM. ..ot eeenns | essesssssssssessssssssssenssssssssesssesnees (O O 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccceurrirrirernirerieeieesssseesssiesens | eveesessssssssesessssenees 75,229,790 | .ooovevereeies 179,043,458
11, Deduct total NONAAMItIEA @MOUNTS.........c..veieerieiireirerc sttt | tesentsnsnen sttt 0 | oo 0
12. Statement value at end of current period (LIne 10 MINUS LINE 11)...u.vucviiieiiiiiiieseiistssissiessesssssssessesssssssessesssssssassesssssssessens | sessessesssssssassessessssanses 75,229,790 | oo 179,043,458

QsI03




Statement for June 30, 2013 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (LINE 9, PrOT YEAI).........cviuiieirciiieieieiseisie ettt sttt bbbttt nes
2. Cost paid/(consideration reCEIVEA) ON AUUIIONS.........cv.rururrirririeiieriisie et ese st st ss st s st
3. Unrealized valUation INCIEASE (ABCIBASE).........cuevueirerriuiseiseiseisitesiesse s sttt sse e s st s st s s bbb s 881 s bbbt s AR b8t n bbbt
4. Total gain (loss) on termination reCogNIZEd..........o.vererrerererremernrenrereeecercee e o Bl 5 B Qe see et s ettt e
5. Considerations received (paid) on terminations............cccccovvereereerereiinnns NONE ..............................................................................
B, AAMOMIZATION. ......eoveoiee ettt
7. Adjustment to the book/adjusted carrying valug 0f NEAGE HHEM.........c.iueieieiiiee ettt
8. Total foreign exchange change in bOOK/AdJUSIEA CAMTYING VAIUE...........c.euuierurireieceeie ettt sttt
9. Book/adjusted carrying value at end of current period (LiINES 1+ 2+ 3+ 4 -5+ 8+ 7+ 8).c.cvieiiiieieceieees e
10 DEAUCE NONAAMITEA @SSELS.......vuvveierrireirriseiseise st
11.  Statement value at end of current period (LIN€ 9 MINUS LINE 10).......ccuiuiiiriieiiieiiee sttt b e bbbt b bbb s bbb s b s s b b aebenas

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEar (LINE B, PHIOT YEAI).......v.ruurirrrerrurrereeseeesnsssssseasessessssssessessssssessessessssssessessssssssessessssssessessssssssessssssssessasssnses
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)...........c.ceeeinieieieineeieesessesese e
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..........cccccovveveerennen 0
3.12 Section 1, Column 15, PrIOF YEAI.......c.cvevriierrieieireiesieieseisssesseesessnees 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus............cccccoeeverenenen 0
3.14 Section 1, Column 18, PriOr YEaT..........oceeureeereeeererineeeeeeeeeeeeneeseseens 311,130 (311,130) (311,130)
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........cccccvevereereernes 0
3.22 Section 1, ColumN 17, PriOr YEAI.......c..cveveererrireieiseresieseisessas e 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus...........cccccvverrerrenne. 0
3.24 Section 1, Column 19, PriOr YEA.........cevveereererererieresesessesessssssessesnees 311,130 (311,130) (311,130)
3.3 SUDLOtal (LINE 3.1 MINUS LINE 3.2).....ouveitieieieiiteiteie ettt sttt s bbb s 4842 bR s bbb sttt bbb sttt
4.1 Cumulative variation margin on terminated contracts during the Year..........c.ceevrmnenrrnesnneissennenns 0
4.2 Less:
4.21 Amount used to adjust basis of hedged item 0
4.22  Amount recognized 0 0

4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2).......uuiiieeieiieiieeie ettt sesee st s et s8££ 858288282882 E 82 E 848 e n et entnsns

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

5.1 Total gain (loss) recognized for terminations in prior year...........c.cccoveveverveveerinnns

5.2 Total gain (loss) adjusted into the hedged item(s) for the termiNations iN PHIOF YEAI..........cuieiriiciririee et nsns
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2)....cuiuiirieere ettt
7. DedUC NONAAMILEA BSSELS. ... vucveieriisceiiisiitii ettt bbbt

8. Statement value at end of current PEriod (LINE 6 MINUS LINE 7).......cueuriiuirereireieneireiseeseeeisess st s sssss sttt £ bbbttt

QsSi04




statement for June 30, 2013ofthe. S T. PAUL FIRE AND MARINE INSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

QSI05, QS106, QSI07



Statement for June 30, 2013 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

. Book/adjusted carrying value, December 31 Of PriOr YEAI..........ccoveieveiierieieieeee ettt

. Cost of cash eqUIVAIENES ACUINET..........cveuiirieieice ettt

o ACCIUAL OF QISCOUNL.......euvtieite bbbttt

. Unrealized valuation iNCrease (AECTEASE)........vvurreiriiieieiriiiseieieise ettt ettt

. Deduct consideration received 0N diSPOSAS............c.ccrveriueiicreieieieiie e

. Deduct amortization of PremiUML.............ccccciieiicicee e bbb

. Total foreign exchange change in book/ adjusted carrying ValUe..............cccceuevienieesiceeeee e

. Deduct current year's other than temporary impairment reCOgNIZEd............vverurerriereerinieeseseeeseesesesseens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoeververreererrerierernnne

. Deduct total nonadmitted @MOUNLS...........cccocieiricieieierics et b s

.......................................... 15,689,223

........................................ 112,974,432

................................................. 78,804

........................................ 209,661,890

............................................... 229,906

........................................ 128,850,700 | ...oovvvvvvirrirnrinnirinnennn.. 194,361,484
.......................................................... O OO PROOOON
.......................................................... O OO
.......................................................... 0 | 0
......................................................... (1)) [ Lo Xl 1 WYX
.......................................................... 0 | 0

QsI08
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Statement for June 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE A - PART 2

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

Location 6 7 8 9

2 3 Additional

Actual Cost Book/Adjusted Carrying Investment

Date at Time of Amount of Value Less Made After

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

Acquired by Purchase

23 warehouses and land located at 0 0 0 0
Trammell Crow Industrial Park 0 0 0 0
4700 Forest Street Denver. (¢0) ....05/26/1993 | Various 0 0 0 500,053
0 0 0 0
39 warehouses and land located at 0 0 0 0
Various addresse Saint Paul MN ....12/31/1990 | Various, 0 0 0 463,340
0 0 0 0
6 warehouses and land located at. 0 0 0 0
Hawthome Business Center. Los Angeles CA ....12/31/1990 | Various 0 0 0 278,505
0 0 0 0
14 warehouses/office showroom 0 0 0 0
and land located at. 0 0 0 0
Plymouth Business Center. Plymouth MN ....04/01/1992 | Various 0 0 0 628,104
0 0 0 0
9 warehouses and land located at 0 0 0 0
1885 Beaver Ruin Road Norcro: GA ....03/18/1994 | Various, 0 0 0 56,344
0 0 0 0
8 warehouses and land located at 0 0 0 0
3835 Knight Road Memphis N ....12/10/1996 | Various 0 0 0 445,486
0 0 0 0
14 warehouses and land located at. 0 0 0 0
6155 Jimmy Carter Boulevard Atlanta GA ....12/20/1996 | Various 0 0 0 12,980
0 0 0 0
9 warehouses and land located at. 0 0 0 0
4601 South Pinemount. Houston X ....02/20/1997 | Various 0 0 0 40,586
0 0 0 0
12 warehouses and land located at. 0 0 0 0
2042 West Winton Hayward CA ....06/15/1998 | Various, 0 0 0 1,930
0 0 0 0
1520 Broadmoor Blvd Buford GA ....08/31/1998 | Various. 0 0 0 397
0 0 0 0
6 warehouses/office 0 0 0 0
Various addresse Tampa/St Petersburg FL ....03/22/2004 | Various. 0 0 0 126,399
0 0 0 0
Commercial Office Properties: 0 0 0 0
buildings and land located at 0 0 0 0
12720 Hillcrest Road Dallas X ....12/31/1990 | Various 0 0 0 187,165
0 0 0 0
706 & 730 2nd Avenue South. 0 0 0 0
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Statement for June 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE A - PART 2

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

Location 7 8
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
733 Marquette Avenue 0 0 0 0
109 South 7th Street Minneapoli MN ....12/31/1991 | Various, 0 0 0 (1,418,233)
0 0 0 0
920, 930, & 950 De Guigne Dr. Sunnyvale. CA ....05/30/2013 | CA - Sunnyvale Business Center. 48,559,700 0 48,559,700 0
0 0 0 0
1901 West 14th Street Tempe. AZ ....12/28/1995 | Various 0 0 0 28,960
0 0 0 0
5401 West Kennedy. Tampa FL ....03/31/1998 | Various 0 0 0 117,295
0 0 0 0
Two Centerpoint Drive Portland OR ....10/01/1998 | Various 0 0 0 273,493
0 0 0 0
3001 Butterfield Road Oak Brook IL ....05/12/1999 | Various, 0 0 0 1,041,861
0 0 0 0
9060 East Via Linda Scottsdale AZ ....02/01/2007 | Various 0 0 0 17,588
0 0 0 0
4440 EI Camino Real Los Altos CA ...06/27/2012 | Various 0 0 0 11,098
0 0 0 0
6061 South Willow Drive Englewood Co ....12/31/1990 | Various. 0 0 0 880
0 0 0 0
Commercial Retail Propertie: 0 0 0 0
buildings and land located at 0 0 0 0
1550 Rosecrans Avenue Manhattan Beach CA ....12/29/1993 | Various, 0 0 0 62,978
0199999. Totals 48,559,700 0 48,559,700 2,877,209
0399999. Totals 48,559,700 0 48,559,700 2,877,209
Showing all Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/AdJusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 11 12 13
Additions, Current
Permanent Book/Aglust Total Book/Adjusted Gross Income Taxes,
Improvements | Carryi | t Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Lels Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encunilfan Change in B/A.C.V. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year DepreC|at|on Recognized | Encumbrances | (11-9-10) B./A.C.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances Incurred




Statement for June 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
g Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
N 1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type |  Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages With Partial Repayments
0akbrook?.....cccuvreenniencs Oak Brook [T SR |09/30/2008.... 04/01/2013, .1,000,000 0 {0 {0 0 [ i 0 0 ...1,000,000 | oo 1,000,000 [ .o, 0
0299999. Total - Mortgages With Partial REpayments........ccccocies o .1,000,000 0 (O (O 0 | 0 0 ....1,000,000 | ..ooiiiiiinns 1,000,000 | ..o 0
0599999. TOtal MOMGAUES. .......ecvvrrereeerrererieeeiseesesisseeisssiseiiies esiseessessssessessssss st ssisasssnssaes .1,000,000 0 (V) [ (V) [ () 0 0 ...1,000,000 | ..oovvrrrernene 1,000,000 | ..coovvreriririciins 0




Statement for June 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

€030

1 2 5 6 7 8 9 10 11 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 Amount of Additional of
Identification Description City General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Hancock Capital Partners IV, L.P. Boston Hancock Mezzanine Investments LLC 04/04/2008.... 2 37,818 1,365,697 9.8
Hancock Mezzanine Partners |Il, L.P Boston Hancock Mezzanine Investments LLC 12/29/2003.... 2 816 322,448 7.0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 38,634 1,688,145 | .. XXX.coovvvene
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Banc Fund VIII L.P. Chicago. The Banc Funds Company, LLC 04/30/2008.... 3 0 900,000 0 1,900,000 15
Carlyle Europe Partners Ill, L.P London. The Carlyle Group. 02/01/2007.... 3 0 236,246 0 3,867,328 0.3
Carlyle Partners V, L.P Washington The Carlyle Group, 05/30/2007.... 3 0 (14,232) 0 3,868,624 0.1
Carlyle U.S. Equity Opportunity Fund, L.P Washington The Carlyle Group, 11/06/2012.... 3 0 1,125,563 0 10,662,188 13
Element Partners II, L.P. Radnor. .| Element Venture Partners. 04/25/2008.... 1 0 168,000 0 5,432,608 25
Friedman Fleischer & Lowe Capital Partners |l L.P. San Francisco Friedman Fleischer & Lowe 08/13/2007.... 3 0 1,817,535 0 7,523,939 2.1
HCI Equity Partners IIl, L.P Washington HCI Equity Partners 02/22/2008.... 3 0 2,042,734 0 8,627,786 12.0
Hellman & Friedman Capital Partners VII, L.P. San Francisco. Hellman & Friedman LLC. 07/21/2009.... 3 0 80,434 0 6,952,771 0.2
Icon Venture Partners, LP. Menlo Park Icon Venture Partners. 03/15/2013.... 1 0 300,000 0 9,200,000 204
JFL Equity Investors IIl, L.P. New York J.F. Lehman & Company. 09/30/2010.... 3 0 100,418 0 13,385,723 55
MTS Health Investors II, L.P New York MTS Partners. 08/17/2007.... 3 0 48,253 0 1,082,954 114
NB Secondary Opportunities Fund Il L.P. New York Neuberger Berman Investment Management 04/30/2008.... 3 0 150,000 0 3,380,530 1.0
Onex Partners Il LP Toronto. Onex Partners 09/30/2009.... 3 0 722,534 0 1,653,978 0.3
Split Rock Partners I, LP Minneapoli Split Rock Partners Management, LLC 05/01/2008.... 1 0 1,666,667 0 11,600,000 8.4
Trident IV, L.P Greenwich .| Stone Point Capital LLC 04/12/2007.... 3 0 55,360 0 2,295,472 0.8
Trilantic Capital Partners IV L.P. New York Lehman Brother: 05/09/2007.... 3 0 190,961 0 2,021,049 0.8
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 9,590,474 0 93,454,950 | ... XXX..ovvonn
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
| Fog Gity Fund LLC [ san Francisco [ Fog City Fund LLC 10/25/2000.... 0 125,050 0 99.0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 125,050 0 .. XXXeoree
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
747 Third LLC New York 747 Third LLC 02/08/1995.... 0 0 7,200 0 0 50.0
777 Third LLC New York 777 Third LLC 02/08/1995.... 0 0 9,200 0 0 49.5
CWSP-|, LLC. Phoenix Crown West 04/01/2004.... 0 0 830,000 0 0 50.0
Madison Ave LLC New York Madison Ave LLC 02/08/1995.... 0 0 1,164,250 0 0 50.0
Water Street LLC New York Water Street 02/08/1995.... 0 0 10,000 0 0 50.0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated. 0 2,020,650 0 0 .. XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Yorktown Energy Partners X, L.P. New York Yorktown Partners. 05/17/2013.... 0 522,519 0 0 19,477,481 13
EnCap Energy Capital Fund IX, L.P Houston EnCap Investment: 12/19/2012.... 0 0 1,554,910 0 23,171,415 0.5
Encap Energy Capital Fund VIII, L.P Houston . | EnCap Investment 01/31/2011.... 0 0 750,503 0 5,156,078 0.3
EnCap Flatrock Midstream Fund II, L.P San Antonio . | EnCap Investment 05/07/2012.... 0 0 663,040 0 17,851,920 11
Gridiron Capital Fund, L.P. New Canaan Gridiron Capital 09/27/2007.... 3 0 333,332 0 2,753,637 6.5
Healthcare Royalty Partners I, L.P Stamford .| Cowen Healthcare Royalty Partners 02/10/2010.... 2 0 (4,598,428) 0 15,265,620 3.0
Healthcare Royalty Partners, L.P. Stamford .| Cowen Healthcare Royalty Partners 05/08/2008.... 2 0 116,312 0 1,286,336 5.9
JLL Partners Fund VI, L.P New York Joseph Littlejohn & Levy. 06/02/2008.... 3 0 382,035 0 12,286,684 3.2
Natural Gas Partners IX, L.P Irving . | Natural Gas Partners. 12/31/2009.... 0 0 651,742 0 1,313,030 05
Natural Gas Partners VIII, L.P Irving . | Natural Gas Partners, 12/31/2009.... 0 0 63,165 0 143,828 038
NGP Natural Resources X, L.P Irving Natural Gas Partners 10/12/2011.... 0 0 2,765,764 0 15,708,994 0.8
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Statement for June 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUSIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership

SFC Energy Partners I-A, L.P Denver. . | SFC Energy Partners 09/10/2007.... 0 0 622,892 0 2,608,826 46

SFC Energy Partners II, L.P Denver. SFC Energy Partner: 03/31/2011.... 0 0 934,769 0 15,553,984 3.0

The Energy & Minerals Group Fund II, L.P. Houston . | The Energy & Minerals Group. 12/03/2012.... 0 0 60,946 0 7,996,498 0.9

TPFII, LP Omaha Tenaska Inc. 03/21/2008.... 0 0 106,547 0 7,130,052 12

White Deer Energy LP. Houston . | White Deer Management. 02/25/2010.... 0 0 1,560,147 0 3,789,595 2.9

Yorktown Energy Partners IX, L.P. New York Yorktown Partner: 10/05/2010.... 0 0 1,383,601 0 1,543,321 16

Yorktown Energy Partners VIII, L.P New York . | Yorktown Partners 12/31/2009.... 0 0 (66,981) 0 191,813 0.9
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 522,519 7,284,296 0 153,229,112 | .. XXX ooooeivrne
3999999. Subtotal - Unaffiliated 522,519 18,934,053 0 248,372,207 | ... XXX..oouurvnee
4099999. Subtotal - Affiliated 0 125,050 0 0 [ XXXeines
4199999. Totals. 522,519 19,059,103 0 248,372,207 | ... XXX.ovvevunee

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 BJ/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income

Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

Hancock Capital Partners IV, L.P Boston MA... | Distribution 04/04/2008 | 06/19/2013 1,317,365 0 0 0 0 0 0 ...1,317,365 | .......1,317,365 0 0 0 0

Hancock Mezzanine Partners |ll, L.P Boston MA... | Distribution 12/29/2003 | 05/08/2013 52,934 0 0 0 0 0 0 52,934 52,934 0 0 0 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income = Unaffiliated. ... sssesssssssssssssssssssssssssssss | seneenens 1,370,298 0 0 0 0 0 0 ...1,370,298 | .......1,370,298 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Co Stocks - Unaffiliated

Carlyle Europe Partners I, L.P. London GBR. | Distribution 12/13/2004 | 05/31/2013 556,420 0 0 0 0 0 0 556,420 590,262 33,842 0 33,842 0

Carlyle Partners IV, L.P.......cccc.ooumerreus . | Washington.... ... | DC... | Distribution 12/31/2004 |06/07/2013 | .......... 1,166,462 0 0 0 0 0 0 ...1,166,462 | .......1,166,462 0 0 0 0

Carlyle U.S. Equity Opportunity Fund, L.P.. . | Washington.... .|DC... | Distribution 11/06/2012 |05/23/2013 81,262 0 0 0 0 0 0 81,262 81,262 0 0 0 0

Eton Park Fund, L.P. New York. NY... | Distribution 11/01/2004 | 06/19/2013 120,297 0 0 0 0 0 [V I 120,297 | .......... 120,297 0 0 0 0

MTS Health Investors II, L.P New York. NY... | Distribution 08/17/2007 | 05/14/2013 623,891 0 0 0 0 0 0 623,891 623,891 0 0 0 0

NB Secondary Opportunities Fund II L.P New York. NY... | Distribution 04/30/2008 |06/28/2013 424,232 0 0 0 0 0 (U IO 424232 | .......... 424,232 0 0 0 0

VMG Equity Partners, L.P. San Francisco CA... | Distribution 05/29/2007 | 05/24/2013 (319) 0 0 0 0 0 0 (319) (319) 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. 2,972,244 0 0 0 0 0 0 2,972,244 | ......3,006,086 33,842 0 33,842 0
Joint Venture or Partnership | sts That Have Underlying Characteristics of C Stocks - Affiliated

Upper Lakes Growth Capital LLC Eden Prairie MN... | Distribution 01/19/1999 | 06/0/2013.. 396,000 0 0 0 0 0 0 396,000 396,000 0 0 0 0

Vesbridge Partners, LP..........cccooouviiinnniiinsinicicssnnienes Westborough.........ccc.c...... MA... | Distribution 03/08/2006 | 06/0/2013.. 387,758 0 0 0 0 0 0 387,758 387,758 0 0 0 0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 783,758 0 0 0 0 0 (V) 783,758 | .......... 783,758 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

777 Third LLC New York. NY... | Distribution 02/08/1995 | 06/27/2013 359,370 0 0 0 0 0 0 359,370 359,370 0 0 0 0

BPG Investment Partnership VIl Philadelphia PA.... | Distribution 08/18/2007 |06/28/2013 14,707 0 0 0 0 0 0 14,707 | oo 14,707 0 0 0 0

Madison Ave LLC New York NY... | Distribution 02/08/1995 |06/27/2013 | .......... 1,423,458 0 0 0 0 0 0 |....1423,458 | .....1423458 0 0 0 0

Orion European Real Estate Fund I, C.V. Paris. FRA. | Distribution 04/29/2005 | 04/30/2013 | .......... 1,042,080 0 0 0 0 0 0 ...1,042,080 | .......1,042,080 0 0 0 0
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Statement for June 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest BJ/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Orion European Real Estate Fund Ill, C.V. Pari FRA. | Distribution 05/14/2009 | 05/31/2013 (4,273) 0 0 0 0 0 0 (4,273) 0 [ 273 | 0
Pearimark MultiFamily Partners, LLC Chicago. IL..... Distribution. 09/26/2007 |05/28/2013 | ........ 13,726,695 0 0 0 0 0 0 [ 13,726,695 | ..... 13,726,695 0
RockBridge Hospitality Fund IV, L.P Columbus OH... | Distribution 03/31/2008 | 04/29/2013 0 0 0 0 0 0 996,686 996,686 0
Savanna Real Estate Fund |, L.P New York NY... | Distribution 11/29/2007 |06/17/2013 ...770,819 0 0 0 0 0 [V IO 770,819 | e 770,819 0
Secured Capital Japan Real Estate Partners Asia, LP.. [ Los Angeles..........cccc........ CA... | Distribution 03/30/2007 [06/13/2013 | ............. 182,058 0 0 0 0 0 (] 182,058 | .......... 182,058 0
Thayer Hotel Investors V, L.P Annapoli MD... | Distribution 11/25/2009 | 06/17/2013 322,703 0 0 0 0 0 0 322,703 322,703 0
Tishman Speyer Real Estate Venture VI, LP. New York NY... | Distribution 12/23/2004 | 06/28/2013 | .......... 1,294,716 0 0 0 0 0 0 [ s 1,294,716 | ...... 1,294,716 0
Tishman Speyer Real Estate Venture VII, L.P. New York NY... | Distribution 05/03/2007 | 06/28/2013 2,839,915 0 0 0 0 0 0 2,839,915 | ....... 2,839,915 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 22,968,934 0 0 0 0 0 0 22,968,934 | ..... 22,973,207 .0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Encap Energy Capital Fund V, L.P Houston TX.... | Distribution 12/31/2009 | 05/03/2013 | ............. 190,262 0 0 0 0 0 (] I 190,262 0 0 0 0
Encap Energy Capital Fund VI, L.P. Houston TX.... | Distribution 12/31/2009 |06/11/2013 616,283 0 0 0 0 0 0 616,283 0 0 0 0
Encap Energy Capital Fund VI, L.P. Houston TX.... | Distribution 07/31/2007 | 06/27/2013 | ............. 467,828 0 0 0 0 0 (VN IS 467,828 0 0 0 0
Encap Energy Capital Fund VIII, L.P Houston TX.... | Distribution 01/31/2011 | 05/29/2013 45,097 0 0 0 0 0 0 45,097 | ..o 45,097 0 0 0 0
Energy Spectrum Partners IV, L.P Dallas TX.... | Distribution 12/15/2004 |06/28/2013 2,651,144 0 0 0 0 0 0 2,651,144 2,651,144 0 0 0 0
Gridiron Capital Fund, L.P.........coooveonerrerenerineriineninns New Canaan...........c..cee... CT.... | Distribution 09/27/2007 | 05/20/2013 66,756 0 0 0 0 0 0 66,756 66,756 0 0 0 0
Healthcare Royalty Partners I, L.P Stamford CT.... | Distribution 02/10/2010 | 06/28/2013 |......... (5,802,122) 0 0 0 0 0 0 (5,802,122) | ......(5,802,122) 0 0 0 0
Lighthouse Capital Partners VI, L.P Boston MA... | Distribution 05/15/2007 | 06/14/2013 23,614 0 0 0 0 0 0 23,614 23,614 0 0 0 0
Natural Gas Partners IX, L.P Irving TX.... | Distribution 12/31/2009 | 06/28/2013 2,309,016 0 0 0 0 0 0 2,309,016 | ....... 2,309,016 0 0 0 0
Sheridan Production Partners I-A, L.P. Houston TX.... | Distribution 08/03/2007 |04/25/2013 | ........c.... 412,500 0 0 0 0 0 [V I 412,500 | .......... 412,500 0 0 0 0
The Energy & Minerals Group Fund II, L.P. Houston TX.... | Distribution 12/03/2012 | 05/20/2013 (180) 0 0 0 0 0 0 (180) (180) 0 0 0 0
Wayzata Opportunities Fund I, LP. Wayzata, MN... | Distribution 11/02/2007 |06/18/2013 825,982 0 0 0 0 0 0 825,982 825,982 0 0 0 0
Yorktown Energy Partners IX, L.P New York NY... | Distribution 10/05/2010 |06/28/2013 | ............. 131,037 0 0 0 0 0 0 [ s 131,037 0 0 0 0
Yorktown Energy Partners VIII, L.P. New York NY... | Distribution 12/31/2009 |05/30/2013 (66,981) 0 0 0 0 0 0 (66,981) 0 0 0 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated...........ociiriiiiriiniisi s ssess s ssssssssssssnssssnsssssssses | coseessns 1,870,236 0 0 0 0 0 (V) 1,870,236 | .. 0 0 0 0
3999999. Subtotal - Unaffiliated 0 0 0 0 0 0 [ 29,181,712 | ..... 29,219,827 38,115 0 38,115 0
4099999. Subtotal - Affiliated 0 0 0 0 0 0 ...783,758 83,758 0 0 0 0
4199999. Totals 0 0 0 0 0 0 29,965,470 | ..... 30,003,585 38,115 0 38,115 0
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Statement for June 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE D - PART 3

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

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

Bonds - U.S. Government

38375B  ZA 3 |GNR2012-H27 HACMO  2.000 2062 11......ooomrreeeermrreesmseressssersessssesssssssessssssssssssssssssssssesssssssesssssnensss | soseesseons ....06/20/2013 | PAY IN KIND 127,640 127,640 01

38375B C9  1|GNR2012-H31 HACMO  1.650 2062 10.......c.urreerrmmrreesmsereessssnssssssssesssssesssssssssssssssssesssssssssssssssesssssnssses | sosessessos ....06/20/2013 | PAY IN KIND 82,180 82,180 0 (1

38375B G2 2|GNR2013-H03 HA 1,750 2062 12.....cvvevoeevieriereessessesssssessssssessssssesssssssessssssse s ssssssessssesesesees | seseesssnns ....06/20/2013 | PAY IN KIND 21,937 21,937 01

38375B R5 3 |GNR2013-H07 LA 1,850 2083 03......occvvverrerreisrenenisssssissessssses st | eeessiines ....06/20/2013 | PAY IN KIND 41,208 41,208 0|1

36230S DW 1)|G2757317 4,317 2081 02..cvvvvvieressices s ssssssnens | snrssines ....06/20/2013 | PAY IN KIND 56,647 56,647 0 (1
0599999. Total - Bonds - U.S. Government. 329,612 329,612 (U P XXX
Bonds - All Other Government

13509P DX 8|CANADA HOUSING TRUST  2.050 2018 06. . |...06/21/2013 | VARIOUS 11,985,360 12,000,000 0 |1FE

135087 A4 6|CANADA TREASURY BONDS  1.500 2017 09. Coveee ....05/29/2013 | CIBC WORLD MARKETS 10,016,900 10,000,000 38,630 | 1FE

135087 A8 7|CANADA TREASURY BONDS  1.250 2018 03, Covverne ...05/29/2013 | SCOTIA CAPITAL 5,939,400 6,000,000 19,315 |1FE

135087 ZU 1|CANADA TREASURY BONDS  2.750 2022 06. Coveere ....05/09/2013 | TD SECURITIES 2,178,300 2,000,000 24,712 | 1FE

135087 ZX 5|CANADA TREASURY BONDS  1.000 2015 02 Cuv ...05/30/2013 | RBC CAPITAL MARKETS 13,981,520 14,000,000 46,795 | 1FE

40649C VB 9|HALTON REGIONAL MUNICIPA 1.800 2017 06 Covree ....05/08/2013 | CIBC WORLD MARKETS 998,850 1,000,000 0 |1FE

40649C VF 0|HALTON REGIONAL MUNICIPA 2.600 2021 06 Covveeree ....05/08/2013 | CIBC WORLD MARKETS 999,640 1,000,000 0 |1FE

563469 UA 1| MANITOBA (PROVINCE OF) 2.550 2023 06. Covvrnne ....04/18/2013 | NATIONAL BANK OF CANADA FINANCIAL 996,210 1,000,000 0 |1FE

65355D A5 4 |NIAGARA REGIONAL MUNICIP 2.650 2018 07 Coveerne ....06/26/2013 | CIBC WORLD MARKETS 998,600 1,000,000 0 |1FE

68323A BN 3| ONTARIO (PROVINCE OF)  2.850 2023 06. . |....06/12/2013 | VARIOUS 2,958,560 3,000,000 15,851 | 1FE

683234 C3 0|ONTARIO (PROVINCE OF)  3.150 2015 09 Coveee ....05/29/2013 | TD SECURITIES 4,163,760 4,000,000 30,033 | 1FE

705464 EG 6 |PEEL (REGIONAL MUNICIPAL 2.050 2017 06 Cuvveeree ....06/13/2013 | BMO CAPITAL MARKETS 998,930 1,000,000 0 |1FE

705464 EH 4 |PEEL (REGIONAL MUNICIPAL 2.300 2018 06 Coee ....06/13/2013 | BMO CAPITAL MARKETS 999,250 1,000,000 0 |1FE

705464 EJ 0|PEEL (REGIONAL MUNICIPAL 2.550 2019 06 Covveee ....06/13/2013 | BMO CAPITAL MARKETS 998,230 1,000,000 0 |1FE

705464 EK 7 |PEEL (REGIONAL MUNICIPAL 2.800 2020 06 Cuees ....06/13/2013 | BMO CAPITAL MARKETS 999,240 1,000,000 0 |1FE

74814Z DU 4|QUEBEC (PROVINCE OF)  4.500 2018 12 Covreee ....06/12/2013 | NATIONAL BANK OF CANADA FINANCIAL 3,336,090 3,000,000 5918 |1FE

803854 JS 8| SASKATCHEWAN (PROVINCE O 3.900 2020 07. Coveere ....05/08/2013 | NATIONAL BANK OF CANADA FINANCIAL 1,124,310 1,000,000 11,219 |1FE

D20659 ZW 7| BUNDESOBLIGATION (P-2.5M 2.000 2016 02 Do ....06/13/2013 | MORGAN STANLEY DEAN WITTER 3,491,441 3,331,750 20,447 | 1FE
1099999. Total - Bonds - All Other Government 67,164,591 66,331,750 212,920
Bonds - U.S. States, Territories and Possessions

575827 KH 2| MASSACHUSETTS GENERAL OB .060 2015 08 | ........... | ....05/02/2013 | GOLDMAN SACHS & CO 16,600,000 16,600,000 0 |1FE
1799999. Total - Bonds - U.S. States, Territories & Possession 16,600,000 16,600,000 (U P XXX
Bonds - U.S. Political Subdivisions of States, Territories and P ion

439881 KF 9 [HOPKINS ISD #270 GO S201 3.250 2029 02..........covvverrmmmreermmeeressmasrsssssesssssssesssssssessssssssssssssesssssnessssses | sessesnes ....04/25/2013 | PIPER JAFFRAY. 8,099,680 8,000,000 0 |1FE

498531 CC 4 [KLEIN ISD GEN OBLIG REF  4.000 2032 02...........comrrermmurreermmerressmsessesssessessssesssssssesssssssesssssssesssssssessssss | sossssnes ...03/26/2013 | RAYMOND JAMES & ASSOC 0 0 6,387 | 1FE

498531 CD 2 [KLEIN ISD GEN OBLIG REF  4.000 2033 02...........ccmmvvermmmmreesmmmrressmsersessssesssssssesssssssesssssssesssssssnessssssnesesses | sessesnnes ....03/26/2013 | RAYMOND JAMES & ASSOC 0 0 3,400 |1FE

498531 CF 7 [KLEIN ISD GEN OBLIG REF  4.000 2034 02.............cevvreemmmrreermmerressmnersessssessessssesssssssesssssssessssssnessssssnesssses | sossesnnes ....03/26/2013 | RAYMOND JAMES & ASSOC 0 0 3,533 [1FE

791298 VW 9| SAINT LOUIS CO GENERAL O 3.500 2033 02........c0cccurmmmmmressssresssssssessssssssssssssssssssssssssssssssssssssssssssssnss | sosseresees ....04/02/2013 | PIPER JAFFRAY. 5,071,000 5,000,000 0 |1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 13,170,680 13,000,000 13,320
Bonds - U.S. Special R and Special A

130178 X6 8| CALIFORNIA ED FAC AUTH' S 5.000 2039 11.......ourvveermmerimmrneissreesissesssssssnssssssssssssssessssssssssssssesssssnee | seosneenes ....04/30/2013 | GOLDMAN SACHS & CO 19,859,250 15,000,000 0 |1FE

196632 SD 6| COLORADO SPRINGS UTILITI 5.000 2033 11.....oouummrrvvermrrrismmrisssmessessesssssssessessssessssssessssssssessssssnessesss. | seonmeeeees ....04/02/2013 | J P MORGAN CHASE SECURITIES INC 9,986,023 8,490,000 0 |1FE
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5
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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)
45203H RD 6 [ILLINOIS FIN AUTH (UNIV' 5.000 2034 10........cvuumreemmrmrmrremeresmeessnersseessssesesssensssssssssesssssssssessssnessssessssesssns. | sesessenne ...05/07/2013 | MORGAN STANLEY. 4,087,930 3,500,000 0 |1FE
594712 SN 2| MICHIGAN ST UNIVERSITY B 4.000 2031 08...........coevreemumerreeemmemmesssmemssssmnesssisssessssssssssssnsessssssssssssssssses | noseesssnns ....04/30/2013 | BAS-MERRILL LYNCH 3,549,942 3,300,000 0 |1FE
741765 FT 3| PRINCE WILLIAM COWTR & 4.000 2029 07........coovvrerrrrirerireisirerissessisesssesssssesssessssesssssssssesssesssssssssens | soseseeeees ....04/10/2013 | TD SECURITIES 2,793,225 2,505,000 0 |1FE
741765 FU 0| PRINCE WILLIAM COWTR & 4.000 2030 07........ourvreermmerresmmeenessmesssssmeessssssesssssssesssssssesssssssesssssssessssssns | soseesssnns ....04/10/2013 | TD SECURITIES 2,890,039 2,605,000 0 |1FE
87354T CA 1| TACOMA REGL WATER SYS RE 4.000 2030 12.....cccuuummmuresrienrssssessessssssssssssssssssssssssesssssssesssssssesssssnses | eeonsenees ....04/03/2013 | GOLDMAN SACHS & CO 6,550,336 6,155,000 0 |1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 49,716,745 41,555,000 0 |, ., S
Bonds - Industrial and Miscell

02209S AP 8|ALTRIA GROUP INC 2.950 2023 05 ...04/129/2013 | BARCLAYS CAPITAL INC. 998,450 1,000,000 0 |2FE
03073E AJ 4 |AMERISOURCEBERGEN CORP 3.500 2021 11 .05/16/2013 | PIERPONT SECURITIES 1,066,800 1,000,000 583 | 1FE
037833 AJ 9|APPLEINC 1.000 2018 05. ....04/30/2013 | GOLDMAN SACHS & CO 996,310 1,000,000 0 |1FE
037833 AK 6|APPLEINC 2,400 2023 05.......cocvverierneiee s | sevienines ...04/30/2013 | GOLDMAN SACHS & CO. 998,670 1,000,000 0 [1FE
19416Q EC 0|COLGATE-PALMOLIVE 2100 2023 05......oourrreermeernisrseesissesessssseesss s | e ....04/29/2013 | CITIGROUP GLOBAL MARKETS, 985,050 1,000,000 0 |1FE
224044 CA 3| COX COMMUNICATIONS INC ( 2.950 2023 0B..........ccrvemmermerreirnerrerreisnenseresesssessssesessessseesssssesssesssesssssessies | soveseeees ...04/124/2013 | J P MORGAN CHASE SECURITIES INC 995,600 1,000,000 0 | 2FE
256677 AC 9 |DOLLAR GENERAL 3.250 2023 04.....oovmrvreerrrerireerissessis s ssssssssesnssies | cessisnes ....04/25/2013 | RBC CAPITAL MARKETS 1,000,150 1,000,000 1,715 | 2FE
260543 CF 8|DOW CHEMICAL CO 4125 2021 1o et | crrssies ....05/09/2013 | CITIGROUP GLOBAL MARKETS 1,992,572 1,825,000 37,432 | 2FE
29736R AE 0 |ESTEE LAUDER CO 2.350 2022 08........vvvvrrarriisisessesisesssessessess s sssssensssins | sonsesesias ...04/124/2013 | STEPHENS INC 998,250 1,000,000 4831 [1FE
31620M AK 2 |FIDELITY NATIONAL 3.500 2023 04 ....04/10/2013 | BAS-MERRILL LYNCH 992,080 1,000,000 0 | 2FE
302491 AQ 8|FMC CORP 5.2002019 12 .04/23/2013 | BAS-MERRILL LYNCH 2,322,680 2,000,000 37,844 | 2FE
302491 AR 6|FMC CORP 3.950 2022 02 ....03/26/2013 | KEYBANC CAPITAL MARK 0 0 658 |2FE
427866 AT 5|HERSHEY COMPANY 2825 2023 05......oovcrrvveerereissesesisesssss st | eeeesesies ....05/14/2013 | BAS-MERRILL LYNCH 997,400 1,000,000 0 |1FE
000000 00 O|INVITATION HOMES - REVOL 3.750 2015 03........comevrmmrrirrermerireesiesisssssesesessssesssssssssesssssssssesssnsessns | sevsseseens ...06/24/2013 | DEUTSCHE BANC 7,776,849 7,776,849 0|12

58933Y AF 2|MERCK & COINC 2.800 2023 05........oorvveermaerrissmeerissseesis s s | e ....05/15/2013 | DEUTSCHE BANC. 999,130 1,000,000 0 |1FE
592179 JP 1|MET LIFE GLOBAL FUNDING 3.027 2020 06 Cuees ...06/04/2013 | SCOTIA CAPITAL 1,000,000 1,000,000 0 |1FE
594918 AT 1|MICROSOFT CORP 2375 2023 05......oooreveermreeeisreesissesnessseesssss s ssssssssssnssnes. | sessinnes ....04/25/2013 | BAS-MERRILL LYNCH 996,640 1,000,000 0 |1FE
654106 AC 7 [NIKEINC 2,250 2023 05.......oourrreereeriesesessesssee s | e ....04/26/2013 | VARIOUS 1,233,446 1,235,000 73 |1FE
665772 CK 3|NORTHERN STATES POWER  2.600 2023 05. ...05/13/2013 | CREDIT SUISSE FIRST BOSTON 1,996,340 2,000,000 0 |1FE
714290 AD 5|PERRIGO CO 2.950 2023 05 .05/10/2013 | BAS-MERRILL LYNCH 997,170 1,000,000 0 | 2FE
74456Q BC 9|PUBLIC SERVICE ELECTRIC 2.375 2023 05. ....06/07/2013 | BNP PARIBAS 1,993,620 2,000,000 0 |1FE
7591EP  AJ 9| REGIONS FINANCIAL CORP  2.000 2018 05.........comvreermmmreermmmeressmmsrsessasssesssssesssssssessessssesssssssssssssnessesss. | sesmneenes ....04/25/2013 | MORGAN STANLEY. 996,660 1,000,000 0 | 2FE
882508 AV 6| TEXAS INSTRUMENTS INC  1.000 2018 05........covvermurrrermmrerissmmensessmesssssseesssssssssssessssssssssssessssssesses. | soseessesns ....05/01/2013 | J P MORGAN CHASE SECURITIES INC 990,700 1,000,000 0 |1FE
872540 AP 4|TJXCOSINC 2.500 2023 05......ooorvvvrrmeereessssessssesssssssssss s sesssnnes | sersnennes ...04/29/2013 | DEUTSCHE BANC 999,110 1,000,000 0 |1FE
891906 AA 7 |TOTAL SYSTEM 2375 2018 06......oovervverrrereresreesessseesisssessss st seesssseees | serneenes ....05/15/2013 | J P MORGAN CHASE SECURITIES INC 999,710 1,000,000 0 | 2FE
025802 AM 8| AMERICAN EXPRESS CANADA 2.310 2018 03 Cur ...03/127/2013 | CIBC WORLD MARKETS. 0 0 47 |1FE
06367V CT 0| BANK OF MONTREAL 2.840 2020 06 Coee ....05/30/2013 | BANK OF MONTREAL 999,750 1,000,000 0 |1FE
07813Z BD 5|BELL CANADA (CAD) 3.250 2020 06 Coveene ....06/12/2013 | SCOTIA CAPITAL 499,625 500,000 0 | 2FE
05590H AH 0|BMW CANADA INC 2.3302018 05 Cu ....05/15/2013 | RBC DOMINION GLOBAL MARKETS 999,810 1,000,000 0 |1FE
135952 LX 2| CANADIAN IMPERIAL BANK 1.750 2016 06 ....05/01/2013 | CIBC WORLD MARKETS 999,230 1,000,000 0 |1FE
14911Z AP 6| CATERPILLAR FINANCIAL SE 2.290 2018 06 Cooverrne ...05/23/2013 | TD SECURITIES 1,000,740 1,000,000 0 |1FE
36158Z CA 2|GENERAL ELEC CAP CAN 24202018 05. Covreee ....05/28/2013 | RBC DOMINION GLOBAL MARKETS 749,963 750,000 0 |1FE
47787Z AD 4| JOHN DEERE CANADA FUNDIN 1.950 2017 04 Covene ....04/10/2013 | VARIOUS 599,824 600,000 32 |1FE




Z'¥030

Statement for June 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 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)

780086 DV 3| ROYAL BANK OF CANADA (CA 2.260 2018 03 Cuv ...04/29/2013 | RBC DOMINION GLOBAL MARKETS 1,007,580 1,000,000 3,158 [1FE

780086 EW 0|ROYAL BANK OF CANADA (CA 2.070 2016 06 Coveene ....06/12/2013 | RBC DOMINION GLOBAL MARKETS 999,770 1,000,000 0 |1FE

05545F AA  5|BHP BILLITON FINANCE ~ 3.230 2023 05 Cur ...05/08/2013 | CIBC WORLD MARKETS. 2,252,303 2,250,000 0 |1FE

05565Q CD 8|BP CAPITAL PLC 2.750 2023 05 [~ ....05/07/2013 | MORGAN STANLEY. 989,980 1,000,000 0 |1FE

22303Q AP 5| COVIDIEN INTERNATIONAL 2.950 2023 06 E.. ....05/13/2013 | BAS-MERRILL LYNCH 997,730 1,000,000 0 |1FE

25243Y AU 3|DIAGEO CAPITALPLC  2.6252023 04. Frernnne ...04/124/2013 | GOLDMAN SACHS & CO. 997,550 1,000,000 0 |1FE

26824K AA 2| EADS FINANCE BV (144A) 2.700 2023 04, [ ....05/01/2013 | J P MORGAN CHASE SECURITIES INC 2,014,850 2,000,000 1,425 | 1FE

344419 AA  4|FEMSA 2.875 2023 05 ...05/07/2013 | CITIGROUP GLOBAL MARKETS 997,760 1,000,000 0 | 2FE

44328M BT 0|HSBC BANK PLC (144A)  1.500 2018 05, .05/08/2013 | HSBC 998,130 1,000,000 0 |1FE

485161 AR 4 |KANSAS CITY SOUTHERN MEX 3.000 2023 05 ....04/24/2013 | BAS-MERRILL LYNCH 995,870 1,000,000 0 | 2FE

85771P AF 9| STATOIL ASA 3.150 2022 01 [ ...04122/12013 | KGS-ALPHA CAPITAL MARKETS 201,235 188,000 1,513 |1FE

85771P AK 8| STATOIL ASA 2.650 2024 01 [ ....05/08/2013 | MORGAN STANLEY. 998,020 1,000,000 0 |1FE
3899999. Total - Bonds - Industrial & Miscellaneous. 54,623,105 54,124,849 89,313 | .. XXX
8399997. Total - Bonds - Part 3 201,604,732 191,941,211 | s 315,552 |.......... XXX
8399999. Total - Bonds. 201,604,732 191,941,211 | e 315,552 | ..o P S—
Common Stocks - Industrial and Miscellaneou:

02917T 10 4| AMERICAN REALTY CAPITAL PROP. ....05/28/2013 | VARIOUS 16,700.000 293,175 XXX 0L

02927E 30 3|AMERICAN RESIDENTIAL PROPERTIES .06/05/2013 | VARIOUS 6,700.000 138,781 XXX 0L

03748R 10 1[APARTMENT INVT & MGMT CO-A ....06/04/2013 | VARIOUS 3,200.000 101,864 XXX 0L

053484 10 1| AVALONBAY COMMUNITIES INC.......covvvrmmrremmmmrressmmessessasesssssssessessesessssssesssssssesssssssessssssnesssssssssssssnesssses | soseessssns ....06/24/2013 | VARIOUS 2,350.000 315,734 XXX 0L

09063H 10 7 [ BIOMED REALTY TRUST INC......covtuirirrrimerireeimersmessssessssssssesssssssssessssssssessssssssssesssesssssssssesssssssssenssses | nssessnne ....05/20/2013 | ROBERT BAIRD ALGO 4,600.000 104,573 XXX 0L

13466Y 10 5[ CAMPUS CREST COMMUNITIES INC.......cvevvveerreriommrennireesissssssssssssssssessssssessssssssessssssssssssssssssssneenes | sessesnes ....05/14/2013 | OPPENHEIMER & CO. 6,200.000 82,476 XXX 0L

22025Y 40 7| CORRECTIONS CORP OF AMERICA.........comiruiriiriinerieereiesesssessssse s sesesesssessssesssesssssesssessssesssessssens | sosssssees ....05/15/2013 | VARIOUS 10,900.000 419,556 XXX 0L

253868 10 3| DIGITAL REALTY TRUST INC......ciiiriiuirremmmcrressmesresssssesssssssessssssesssssssesssssssesssssssesssssssesssssssssssssssesssssanss | soseesssses ....04/17/2013 | STIFEL NICOLAUS & CO. INC 3,400.000 242,716 XXX 0L

26884U 10 9 EPR PROPERTIES.........costrvuuuucreiimserseisesesssissesssssssessssssesssssssessssssessssssssssssssessssssssssssssessssssssssssssessssssnns | sosessnnes ....05/03/2013 | RBC CAPITAL ALGO 235, 2,600.000 150,304 XXX 0L

283702 10 8|EL PASO PIPELINE PARTNERS LP ...06/24/2013 | RBC CAPITAL MARKETS 25,000.000 1,021,075 XXX 0L

293792 10 7 |ENTERPRISE PRODUCTS PARTNERS LP .06/06/2013 | MERRILL LYNCH 17,000.000 1,000,037 XXX 0L

29476L 10 7|EQUITY RESIDENTIAL PROPERTIES TRUST. ...06/11/2013 | VARIOUS 15,100.000 865,430 XXX 0L

297178 10 5| ESSEXPROPERTY TRUST INC......cssivviiurreermrrismmessessessssssesssssssesssssssessssssssesssssssessssssssessssssessssssnesssses | noseessssns ....06/24/2013 | DEUTSCHE BANK ALGO! 80.000 12,297 XXX 0]l

370023 10 3| GENERAL GROWTH PROPERTIES INC.......oouuuurreemmmrresmmmeressenessessssssessssesssssssesssssssessssssesssssssessssssesssses. | soseessssos ....05/30/2013 | BMO CAPITAL MARKETS (045) ALGO 1 12,400.000 259,038 XXX 0L

421946 10 4 [HEALTHCARE REALTY TRUST INC......oviveurermeremreimeriserssnsesesesssasesssssssssesssassssssesssssssssessssessssessssessssnenses | senmsessns ...06/11/2013 | MERRILL LYNCH ALGO. 2,200.000 56,251 XXX 0L

42217K 10 6 [HEALTH CARE REIT INC.....cvvvourreeierrreiisnerseisseseesssesssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssoses | soseesssnns ....05/03/2013 | CITIGROUP ALGO 1,400.000 105,208 XXX 0L

42225P 10 5| HEALTHCARE TRUST OF AMERICA - CL A.....comiiriiriieriiesiiesiisessies s ssssssssessssssssessssssssossssins | sovenessens ....05/08/2013 | VARIOUS 11,800.000 147,067 XXX 0L

44107P 10 4 |HOST HOTELS & RESORTS INC.......orvvieuurreiemmirerssnessissssesssssesssssssssssssssssssssssssssssssssssssssssssassssssssnsesses | soseesssnos ....06/11/2013 | VARIOUS 9,600.000 170,288 XXX 0L

49455U 10 0 [ KINDER MORGAN MANAGEMENT LLC......cvvviuumrreimmmreiesserssssssessssssessssssssssssssssessssssssssssssessssssssssssssnnes | covessnnes ....06/06/2013 | VARIOUS 12,000.570 979,576 XXX 0L

529043 10 1|LEXINGTON REALTY TRUST. ...05/28/2013 | VARIOUS 25,900.000 314,484 XXX 0L

559080 10 6| MAGELLAN MIDSTREAM PARTNERS LP. .06/24/2013 | MERRILL LYNCH 40,000.000 2,026,974 XXX 0L

570759 10 O|MARKWEST ENERGY PARTNERS LP. ...06/24/2013 | RBC CAPITAL MARKETS 32,000.000 2,078,088 XXX 0L

68268N 10 3 [ ONEOK PARTNERS LP........oomiririerriiirriesisnsesssssssssssssssssss s sssssssssssssssssssssesssssnssssssssssssssssssssnns. | sovsesnnes ....06/24/2013 | VARIOUS 42,000.000 2,042,004 XXX 0L

74460D 10 9 PUBLIC STORAGE INC.......iiveiuurrieimersessmesresssessssssessessseessssssesssssessesssssssessessssesssssssessssssnsesssssssesesssnnenss | eosessnnes ....06/03/2013 | WELLS FARGO SECURITIES ALGO 2,800.000 434,028 XXX 0]l
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751452 20 2| RAMCO-GERSHENSON PROPERTIES........cvvvvuumureermmsrseesmsssesssesssssssssssssssesssssssssssssssesssssssssssssssesssssssnsss | sossesssses ....05/03/2013 | GOLDMAN SACHS ALGO 4,000.000 68,967 XXX 0L

756109 10 4| REALTY INCOME CORP........cvrvverrmurreirmmerressmesresssnesssssssessssssssessessssessssssssssssssssessessessesssssssessssssnsesssssnsesssssense | noseessssns ....05/16/2013 | VARIOUS 14,500.000 677,921 XXX 0L

81721M 10 9| SENIOR HOUSING PROP TRUST ......trvimiriiiriiriississsies i sessssss s ssssssssssssssssssssssssssssssssinns | sovenessens ...04/22/12013 | WELLS FARGO 3,800.000 106,805 XXX 0L

86272T 10 6| STRATEGIC HOTELS & RESORTS INC.......cvvvemmrrrierrrerisnesesissssessssmssesssssesssssssssssssesssssssesssssssssssssseeses | sessneenes ....06/11/2013 | VARIOUS 33,500.000 273,463 XXX 0L

866674 10 4| SUN COMMUNITIES INC.....ooomrvivrmmerrirmcsressisessisssessessssesssssesessssssesssssssessssssssssssssesssssssessssssssssssssssssssnns. | soseessssns ....06/04/2013 | VARIOUS 2,100.000 107,662 XXX 0L

86764L 10 8| SUNOCO LOGISTICS PARTNERS LP.......coiriuriiurimreimeriseseiessssesssessssesssssesssesssssessssessssesssssssssessssesess. | sossssesens ....06/06/2013 | RBC CAPITAL MARKETS 17,000.000 1,014,461 XXX 0L

867892 10 1| SUNSTONE HOTEL INVESTORS INC.......ccvvveuummrreemmmerressmssessesessssssesssssssesssssssesssssssesssssssesssssssessssssessesss. | soseessssos ....04/02/2013 | JP MORGAN ALGO 13,000.000 158,119 XXX 0L

929042 10 9|VORNADO REALTY TRUST ....06/11/2013 | CITIGROUP GLOBAL MARKETS 1,700.000 136,547 XXX 0L

962166 10 4| WEYERHAEUSER CO ....06/19/2013 | VARIOUS 11,600.000 322,411 XXX 0]l
9099999. Total - Common Stocks - Industrial & Miscellaneous. 16,227,380 XXX 0. D S0 S
9799997. Total - Common Stocks - Part 3 16,227,380 XXX 0 | P S—
9799999. Total - Common Stocks 16,227,380 XXX 0 | P S
9899999. Total - Preferred and Common Stocks. 16,227,380 XXX 0 | P S—
9999999. Total - Bonds, Preferred and Common Stock 217,832,112 XXX 315,552 | .......... 0 S—
(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

217194 AA  T7|COPILLC 3813 | e 06/05/2013| REDEEMED 56,726 0 0 0 12/05/2021| 1FE......
29356 AA  5|ENSCO OFFSHORE 4.650......ceriereeeeenns | e 04/15/2013| REDEEMED. .58,000 0 0 0 10/15/2020 1FE......
29358B AA 0 |ENSCO OFFSHORE 6.360......ceerrereieriienins [ 06/01/2013| REDEEMED..........oevvmrrrcrirncns 26,665 | ... 26,665 | ..oierrn29,309 | 27,455 [ i (1 I (789) 0 (789) 0 12/01/2015| 1FE......
911759 FM 5 |HOUSING URBAN DEVELOPM 5.430.........cccoccrnuee | ceene 06/24/2013| TRAVELERS INDEMNITY ....ccocv. [ crvrerirmrernrninrinnins | crerenns 4,131,483 | ......... 4,130,000 | ......... 4,130,000 | .........4,130,000 | ....ccoeoornre. (V1 I 0 0 0 0 08/01/2014/1...........
911759 FN 3 |HOUSING URBAN DEVELOPM 5.560.........ccccceneee | oene 06/24/2013| TRAVELERS INDEMNITY ....coovv. [ covmerermrernemrsninenns | evereens 4,223,798 | ......... 4,220,000 | ......... 4,220,000 | .........4,220,000 | ....coovvennecn (1 0 0 0 0 08/01/2015(1...........
71646Y AA 4 |PETRODRILLFIVELTD = 4.390......cccccmmrmmrrvrmmrrenns | e 04/16/2013| REDEEMED 41,665 0 0 0 04/15/2016|1..
89152T AC 9| TOTEM OCEAN 4514 s | s 06/18/2013| REDEEMED. 46,875 ....46,875 46,875 | .... 0 0 0. 12/18/2019(1...........
912828 KY  5|USTREASURY NOTES  2.625......ccccomirmmrinirnnne | e 06/24/2013| TRAVELERS INDEMNITY ....ccoco. [ corrrmmrinrineirinins | v 51,246,094 | ....... 50,000,000 | ...... 51,513,839 | ....... 51,513,839 | oo 01 ... (281,052) | ovvonrvrnrinen 0| . (281,052) | .vovvvvnnennd 0 . 51,232,787 | oo 0. 13,307 | ...... 13,307 |..... 634,496 |06/30/2014|1...........
912828 MZ  0|U S TREASURY NOTES  2.500......ccccevermmeririine | eene 06/24/2013| TRAVELERS INDEMNITY....coco. [ vorvrrererirmrinniinins | e 51,964,844 | ....... 50,000,000 | ...... 52,548,996 | ....... 52,536,922 | ..cooovererncn 0] .. (521,823) 0 (521,823) 0 . 52,015,099 | ..ccovernnnnd 0. (50,255) | ... (50,255) | .....811,821 | 04/30/2015| 1...........
912828 NP 1|U S TREASURY NOTES  1.750.....ccccuummrermrerrcrrnne | eeee 06/24/2013| TRAVELERS INDEMNITY ....ccoco. [ cormermmrrerineinneins | v 51,402,344 | ....... 50,000,000 | ...... 51,820,480 | ....... 51,814,950 | ..cooovvrrnnees 0 ... (337,354) | oo 0| . (337,354) | .o 0 . 51,477,596 | ..cocovvvrnee (VN I (75,252) | ... (75,252) | .....785,566 |07/31/20151...........
912828 NV 8|U S TREASURY NOTES  1.250......ccccovurrervrrrvernnes | wree 06/24/2013| TRAVELERS INDEMNITY ....ovvvve | vvvernnrverernnineees | vevnns 50,878,900 | ....... 50,000,000 | ....... 51,232,589 | ....... 51,231,990 | oo | e (220,474) 0 (220,474) 0 . 51,011,517 ..(132,617) | ...(132,617)|.....509,511 |08/31/2015]1..
912828 SK  7|USTREASURY NOTES  .375...ccvirmeicincrienns | eene 06/24/2013| TRAVELERS INDEMNITY. ...18,510,840 | ...... 18,500,000 | ....... 18,541,976 8,541,976 .0 (6,014) )| - 8,535,962 03/15/2015| 1..
912828 TF  7|USTREASURY NOTES  125...coinincincincnes | e 06/24/2013| TRAVELERS INDEMNITY ....cooco. [ corermerierineinneins | e 49,970,700 0| . 49,935,093 07/31/20141...........
912828 UK 4 |USTREASURY NOTES  .250......ccccourmrmurrvirnnnns | e 06/24/2013| TRAVELERS INDEMNITY ....ovvve | vvvernnreirernninnens | vevnns 55,949,712 | .......56,000,000 | .......56,011,125 | .......56,011,125 | ..cccceovereens0 | wovreene(1,287) | o (VI IO (1,287) | vvverrnnnnd 0] e 56,009,838 01/31/2015} 1...........
925387 AC 6| VESSEL MANAGEMENT SERV 5.850.........ccccucemnies | eene 05/01/2013| REDEEMED........c.ovvvurvrerirncns .81,000 0 0 (0 IO 81,000 05/01/2027| 1FE......
71375Q AB  6|PERFORADORA CENTRAL = 5.240......c.ccccconvuunncc. E.. [06/15/2013| REDEEMED.........cccoovvmmriririnnies | crenerrnneirseieeinenes | eveiiseins 158,442 | ..covuoee 158,442 | ..cooonee. 158,442 | .o 158,442 | ciiiienl0 [ 0 0 (1 I 158,442 12/15/2018| 1FE......
36202F 2L 9| GNMA Il PASS #00005279 3.500.........ccccrmrreerrrecres | venee 06/20/2013[ PAID ON PRINCIPAL........ccoeeve | corvrrrnererireinnnneres | cvvvnenn 1,018,985 | ......... 1,018,985 | ......... 1,061,178 | .........1,055,486 | ......cocce.0 | oo (36,501) [ ..ovevvernennd 0 | s (36,501) | ovvvvernnnd 0| e 1,018,985 01/20/2042|1...........
36202A DF  1|GNMAIIPASS#102  8.000........ccouermrererrerrrenis | eeee 06/20/2013| PAID ON PRINCIPAL 190 190 ) 0 (4) 0 190 08/20/2022| 1..
36202B EE  1|GNMAIIPASS #1033  7.500. 06/20/2013| PAID ON PRINCIPAL 32 32 ) 0 (1) 0 32 04/20/20231...........
36202B HZ 1|GNMAIIPASS #1148  8.000........cocvomrercervrrneres | eeee 06/20/2013| PAID ON PRINCIPAL 608 608 ) 0 (10) 0 608 05/20/20231...........
36202A D8 7 |GNMAIIPASS#127 = 12.500.......ccccuevrvrirervrneires | e 06/20/2013| PAID ON PRINCIPAL 229 229 ) 0 (3) 0 229 05/20/2014/1...........
36202B SS  5|GNMAIIPASS #1429  7.500........cocvervrerierrrineres | eene 06/20/2013| PAID ON PRINCIPAL 123 123 0 (1) 0 123 10/20/20231...........
36202A FM 4| GNMAII PASS#172  8.000.. 06/20/2013| PAID ON PRINCIPAL 15 15 0 (0) 0 15 09/20/2022|1...........
36202B 7C  3|GNMAII PASS #1791  7.500. 06/20/2013| PAID ON PRINCIPAL 89 89 0 (1) 0 89 03/20/2022(1...........
36202C CF  8|GNMAII PASS #1870  8.500........cccmermrrrmerierirs | ceene 06/20/2013| PAID ON PRINCIPAL 30 30 0 (2) 0 30 (V1 IO (1 I (V1 IR 1 {09/20/20241...........
36202C CV  3|GNMAII PASS #1884  8.000........cccosmvemrvmcrircrir | e 06/20/2013| PAID ON PRINCIPAL 975 975 0 (22) 0 975 (0[N IR (V1 IO (V1 IO 32 |10/20/2024|1...........
36202C D3 4 |GNMAIIPASS #1922 8.000........cccrmmverrrrerirerir | ceene 06/20/2013| PAID ON PRINCIPAL 268 268 0 (6) 0 268 (V1 IO (0 I (V1 IR 9 |12/20/20241...........
36202C EL 3 |GNMAIIPASS #1939  8.500. .| 06/20/2013| PAID ON PRINCIPAL 2 2 0 (0) 0 2 0 01/20/2025(1...........
36202C E5 8|GNMAIIPASS #1956  8.500. .| 06/20/2013| PAID ON PRINCIPAL 15 15 0 (1) 0 15 0 02/20/12025(1..
36202C GM  9|GNMA Il PASS #2004  7.500. .| 06/20/2013| PAID ON PRINCIPAL 150 150 0 2 0 150 0 05/20/2025| 1..
36202C GN 7 |GNMA Il PASS #2005  8.000........cccommvemrvmerircrir | ceeee 06/20/2013| PAID ON PRINCIPAL 6,881 6,881 0 (165) 05/20/2025(1...........
36202C GP 2 |GNMAII PASS #2006  8.500........ccccmererrrmrcrirerir | ceeee 06/20/2013| PAID ON PRINCIPAL 27 27 0 (1) 05/20/20251...........
36202C G3  1|GNMAII PASS #2018 = 7.500.....c.ccccemererremerrcrir | ceene 06/20/2013| PAID ON PRINCIPAL 611 611 0 (6) 06/20/2025(1...........
36202C G4 9|GNMA Il PASS #2019  8.000. .| 06/20/2013| PAID ON PRINCIPAL 814 814 0 (18) 06/20/2025| 1.
36202C HK 2|GNMA Il PASS #2034  7.500. .| 06/20/2013| PAID ON PRINCIPAL 4,164 4,164 0 (73) 07/20/2025| 1..
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36202C HM 8| GNMA Il PASS #2036 PAID ON PRINCIPAL 228 228 3) 0 (3) 0 0 1.
36202C HP 1| GNMA Il PASS #2038 PAID ON PRINCIPAL 6 6 0) 0 (0) 0 0 1.
36202C JC 8| GNMA Il PASS #2059 PAID ON PRINCIPAL 281 281 5) 0 (5) 0 0 T
36202C JE 4 |GNMA Il PASS #2061 PAID ON PRINCIPAL 13 0 (1) 0 (V1 IO 0 | IO
36202C JZ  7|GNMAII PASS #2080 PAID ON PRINCIPAL 187 0 (3) 0 (V1 IO 0 T
36202C J3 8| GNMA Il PASS #2082 PAID ON PRINCIPAL 265 0 (5) 0 (V1 IO 0 | IS
36202C KL 6| GNMA Il PASS #2099 PAID ON PRINCIPAL 2,088 0 (30) 0 1.
36202C KP  7|GNMA Il PASS #2102 PAID ON PRINCIPAL 1,012 0 (19) 0 | IS
36202C K7  7|GNMAII PASS #2118 PAID ON PRINCIPAL 3,593 0 (46) 0 | IO
36202C LC 5|GNMAII PASS #2123 PAID ON PRINCIPAL 26 0 (1) 0 (V1 IO 0 T
36202C LX 9|GNMA Il PASS #2142 PAID ON PRINCIPAL 1,223 0 (58) 0 | oo 1,223 | (V1 IO 0 | IO
36202C MF 7| GNMA Il PASS #2158 PAID ON PRINCIPAL 69 0 (3) 0 0 1.
36202C ND 1|GNMA Il PASS #2188 PAID ON PRINCIPAL 5 0 (0) 0 0 1.
36202C NX  7|GNMA Il PASS #2206 PAID ON PRINCIPAL 13 0 1) 0 0 | IO
36202C PD 9| GNMA Il PASS #2220 PAID ON PRINCIPAL 8 0 (0) 0 0 | IO
36202C PS  6|GNMA Il PASS #2233 PAID ON PRINCIPAL .10,630 0 150 0 | e 10,630 | oo 0 | P
36202C QY 2| GNMA Il PASS #2271 PAID ON PRINCIPAL 1,818 0 (70) 0 | oo 1,818 | 0 | IO
36202C RF 2| GNMA Il PASS #2286 PAID ON PRINCIPAL 4,180 0 (122) 0 | oo, 180 | i 0 T
36202D GS 4| GNMA Il PASS #2909 PAID ON PRINCIPAL 227 0 4 0 0 1.
36202D G6 2 |GNMA Il PASS #2921 PAID ON PRINCIPAL 3,846 0 (137) 0 | oo 3,846 | o 0 T
36202D HK 0|GNMA Il PASS #2934 PAID ON PRINCIPAL 2,367 2,367 | oo 2,326 0 63 0 | oo 2,367 | i (V1 IO 0 | IS
36202D SP  7|GNMA Il PASS #3226 PAID ON PRINCIPAL 25,789 | v 25,789 | oo 24,709 0 974 0| 25,789 | oo (V1 I 0 | IO
36202D TD 3| GNMA Il PASS #3248 PAID ON PRINCIPAL 34,859 | i 34,859 | ..o 33,252 | oo 33,624 | oo 0 | v VT (V1 I 1,235 | oo 0 | oo 34,859 | oo (V1 IO 0 T
36202D UU 3| GNMA Il PASS #3295 PAID ON PRINCIPAL 15,643 30 0 30 0 | IO
36202D U7 4| GNMA Il PASS #3306 PAID ON PRINCIPAL 212,958 \ 402 T
36202D VM  0|GNMA Il PASS #3320 PAID ON PRINCIPAL 283,263 | ............ 283,263 | ............285,078 | ...........284,887 | ..o 0| s (1,624) T
36202D YY 1|GNMA Il PASS #3427 PAID ON PRINCIPAL 841,135 | oo 841,135 | ...........786,292 | ...........808,411 | .occvriirnnnc 0| e 32,725 | o0 | 032,725 | 0 [ 841,135 | (V1 IO 0 | IO
36202D 2B 6| GNMA Il PASS #3470 PAID ON PRINCIPAL 95,522 | oo 95,522 | .ccoooern.88,447 | 90,944 | i 0 | oo 4578 | cvernireen0 [ 578 | 0 [ 095,622 | (V1 IO 0 T
36202D 4N 8| GNMA Il PASS #3529 PAID ON PRINCIPAL 698,456 | ............ 698,456 | P
36202D 5P 2| GNMA Il PASS #3554 PAID ON PRINCIPAL 269,847 269,847 1.
36202A MS 3| GNMA Il PASS #369 PAID ON PRINCIPAL 68 68 1.
36202E F2 0| GNMA Il PASS #3785 PAID ON PRINCIPAL.......cocovvere | cerrmrimnrineriierirnens | eriiae 2,137,051 | ......... 2,137,051 | ........2,082,289 | .........2,102,035 | .....cccocee0ee.0 | 100i.35,016 | o0 | 1iin35,016 | 0 | 102,137,051 | oo (V1 I 0 | IO
36204V SC 4| GNMA I PASS #381315 8.000 PAID ON PRINCIPAL 509 509 521 (V1 I 0 T
36205M Z3 5| GNMA Il PASS #395062 8.000 PAID ON PRINCIPAL 215 215 220 (V1 IO 0 | IO
36202A N3 7 |GNMA Il PASS #410 PAID ON PRINCIPAL 177 177 182 0 1.
36206G WC 0| GNMA Il PASS #411143  7.501 PAID ON PRINCIPAL 230 230 227 0 1.
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36206P FC 9 |GNMA Il PASS #416963  8.000.........cooovervreererinee | ceeee 06/20/2013| PAID ON PRINCIPAL 131 (3) 0 (3) 0 | oo 131 | 0 | 0 | 0 [ 4 |08/20/2025(1..
36202E XT 1|GNMAII PASS #4290  5.500. .106/20/2013| PAID ON PRINCIPAL.......cccovvvee [ corrneerernirnvernnvenns | vverennenn 771,266 | o 771,266 .3,130 0 3,130 0 | cooreerrean 771,266 | v | e | i | 17,608 |11/20/2038|1..
36202A WU 7 |GNMAIIPASS#659  8.500.........ccccvvemrrrerireris | e 06/20/2013| PAID ON PRINCIPAL 405 A 0 4 0 | vvrrerirrrnnnB05 | 0 | e | eiieen0 | s 14 111/20/2016| 1...........
36202A AH 0| GNMA Il PASS #8 8.000.......ccorerrirerierieeiees | e 06/20/2013| PAID ON PRINCIPAL 49 49 (1) 0 (1) 0 49 (V1 IO (01 (V1 IO 2 |07/20/2022(1...........
36176S SV 3| GNMA PASS TH #0074832 3.500..........ccoevevererernes | v 06/15/2013| PAID ON PRINCIPAL 68,385 | ...cvvvnvne 68,385 | ..coorerre 71473 | i 71,233 | 0 [ (2,848) 0 (2,848) LU I 68,385 | ...ocovvvnecs (V1 IO (U I (VN I 1,143 | 04/15/2042/1...........
36176 GJ 3| GNMA PASS TH #00767301 3.500........ccuuvveremrene [ e 06/15/2013| PAID ON PRINCIPAL 26,003 | ..o 26,003 | oo 27477 | 27,062 | e [ (1,060) | <voovvrrerncns (1 I (1,060) | ..ocevnernees (U I 26,003 | .o (V1 IO (11 I (V] I 380 |04/15/2042|1...........
36176X FR 5| GNMA PASS TH #00778976 3.500..........cccrvvvrvernres | e 06/15/2013[ PAID ON PRINCIPAL........cocoovve | corverrremnirerinnneres | cvvenens 1,458,780 | ......... 1,458,780 | ........1,531,491 | .........1,530,016 | ..cccocvvrrernn0 | e (71,236) [ ovvvvererrnnn (VI I (71,236) | cvvovvvernnnd (VN R 1,458,780 | ..oovovrennnnd {0 [ OO | I ESOPRRURPORPON | I AT 21,180 | 03/15/2042(1..
36224B  C3  1|GNMA PASS TH#323290  8.500..........ccrmvererecies | eene 06/15/2013| PAID ON PRINCIPAL 13 13 0) 0 (0) 0 13 (V1 OO 4 I ESSOOOPRPOON o B ISR 1105/15/2022|1...........
36204R FG 8 |GNMA PASS TH #377367 8.500........ccccceurvcrrimris | e 06/15/2013| PAID ON PRINCIPAL 50 50 (2) 0 (2) 0 50 (0[N I (V1 IO (V1 IO 2 | 11/15/2026]1...........
36204S RN 8| GNMA PASS TH #378593  8.500...........ccvvrvvrrereies [ e 06/15/2013| PAID ON PRINCIPAL 554 554 | oo BT [ 574 |0 | (20) 0 (20) 0 554 (V1 IO (U I (V1 IO 20 |07/15/2025|1...........
36205R 4U 8| GNMA PASS TH #398735  8.500.........ccccvureeremrien | ceene 06/15/2013| PAID ON PRINCIPAL 21 21 (1) 0 (1) 0 21 (V1 IO (01 I (V1 I 1 {06/15/2026|1...........
36205R 6S 1| GNMA PASS TH #398781  8.500........ccccceurvrcrvimriene | coeee 06/15/2013| PAID ON PRINCIPAL 5 5 0) 0 (0) 0 5 0 07/15/2026| 1..
36205T ZB 2| GNMA PASS TH #400438  8.500...........ccoervvvrireriee [ e 06/15/2013| PAID ON PRINCIPAL 85 85 (3) 0 (3) 0 85 0 05/15/2026| 1.
36205X FM  1|GNMA PASS TH #403472  8.500.........cccmvvererneies | eeee 06/15/2013| PAID ON PRINCIPAL 76 76 (3) 0 (3) 0 76 0 09/15/2026|1...........
36206A QM 8| GNMA PASS TH #405560 8.500...........cccovvveriernies | coene 06/15/2013| PAID ON PRINCIPAL 37 37 (1) 0 (1) 0 37 0 01/15/2026| 1...........
36206A R3 9| GNMA PASS TH #405606 8.500...........ccomuvererrneres | creee 06/15/2013| PAID ON PRINCIPAL 29 29 1) 0 1) 0 29 0 04/15/2026|1...........
362060 K8 6|GNMAPASS TH #412619  8.500.........cccormvvrrvrirans [ e 06/15/2013| PAID ON PRINCIPAL 61 61 2 0 2) 0 61 0 06/15/2026| 1...........
362060 MC 5| GNMA PASS TH #412655 8.500...........ccoevvvrerernes | v 06/15/2013| PAID ON PRINCIPAL 55 55 ) 0 (3) 0 55 0 08/15/2026|1...........
36206N LS  2|GNMA PASS TH #416237  8.500.........ccccovuveeremrenns | ceene 06/15/2013| PAID ON PRINCIPAL 4 4 (0) 0 (0) 0 4 0 05/15/2026| 1..
36206P VV 9| GNMA PASS TH #417428  8.500...........ccormvvriviries [ v 06/15/2013| PAID ON PRINCIPAL 5 5 0) 0 (0) 0 5 0 05/15/2026|1...........
36206U KZ 1|GNMA PASS TH #421612  8.500........cccovurreremies | ceene 06/15/2013| PAID ON PRINCIPAL 70 70 | o Y72 I YT I 0 () 0 (3) 0 70 0 06/15/2026|1...........
36206U Q4 4 |GNMA PASS TH #421775  8.500........ccccceurvcrivmris | coeee 06/15/2013| PAID ON PRINCIPAL 309 309 319 | K IO 0 2 0 2) 0 309 0 09/15/2026|1...........
36206W TY  1|GNMA PASS TH #423667 8.500.........cccnvveerrvereres | coene 06/15/2013| PAID ON PRINCIPAL 67 (oY I (SIS I 69 | v 0 (2 0 (2) 0 67 0 11/15/2026| 1...........
36206W ZE 8| GNMA PASS TH #423841  8.500........cccccmvevreiieres | ceeee 06/15/2013| PAID ON PRINCIPAL 39 KIS T 40 2 0 2) 0 39 0 07/15/2026|1...........
36206W 3S 2| GNMA PASS TH #423909  8.500.........cccvvveerrrrenes | ceene 06/15/2013| PAID ON PRINCIPAL 6 6 6 0) 0 (0) 0 6 0 07/15/2026|1...........
36206W 5X 9| GNMA PASS TH #423962  8.500.........cccovvernverreres | oene 06/15/2013| PAID ON PRINCIPAL 13 13 | s 13 | s 14 | 0 (1) 0 (1) 0 13 0 08/15/2026|1...........
36206Y CH 2| GNMA PASS TH #424972  4.000...........cccevvcvriennns | e 06/15/2013| PAID ON PRINCIPAL 280,332 | .covvveee. 280,332 | oo 273,586 | ...ocorune 277,239 | oo (1 IO 3,093 0 3,093 (0 IO 280,332 | oo 0 10/15/2018|1...........
36207A 28 0| GNMA PASS TH #426585 8.500...........ccocvvvrereries [ e 06/15/2013| PAID ON PRINCIPAL 61 (0] I I (KT 64 | s 0 (3) 0 (3) 0 61 0 06/15/2026|1...........
36207B K4  1|GNMA PASS TH#427015  8.500.........cccrmvverrerrncies | eeee 06/15/2013| PAID ON PRINCIPAL 12 12 | s 12 (0) 0 (0) 0 12 0 06/15/2026|1...........
36207B L5 7 |GNMA PASS TH #427048 8.500........cccccvrmrvvvervnrs | e 06/15/2013| PAID ON PRINCIPAL 45 A5 | 46 0) 0 (0) 0 45 0 08/15/2026| 1..
36207B M5 6 |GNMA PASS TH #427080  8.500...........ccovvemerecies | eeee 06/15/2013| PAID ON PRINCIPAL 72 772 75 2 0 2 0 72 0 09/15/2026| 1.
36207B QQ 6| GNMA PASS TH #427163  8.500...........ccoevvvrrivnins | e 06/15/2013| PAID ON PRINCIPAL 3 3 3 0) 0 (0) 0 3 0 07/15/2026| 1...........
36207C ZX 9|GNMA PASS TH #428358  8.500..........ccovvreeremrren | ceeee 06/15/2013| PAID ON PRINCIPAL 54 54 | s 55 (2) 0 2) 0 54 0 06/15/2026|1...........
36207C Z4 3| GNMA PASS TH #428363  8.500.........ccccovvvveremriens | ceene 06/15/2013| PAID ON PRINCIPAL 409 409 423 | 25 | 0 | (16) 0 (16) 0 409 0 08/15/2026|1...........
36207E 3V 4|GNMA PASS TH #430212  7.000........cccevrmrevvrvnrns | e 06/15/2013| PAID ON PRINCIPAL 696 696 727 | o796 | 0 | i (60) 0 (60) 0 696 0 09/15/20271..
36207F CW 9| GNMA PASS TH #430385  8.500...........ccvenvererines | v 06/15/2013| PAID ON PRINCIPAL 26 26 | oo 27 1) 0 (1) 0 26 0 08/15/2026| 1..
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36207G EH 8| GNMA PASS TH #431336  8.500........cccvvmrerrerines [ v 06/15/2013| PAID ON PRINCIPAL 34 34 0 (0) 0 34 0 09/15/2026| 1..
36207G Y2 9| GNMA PASS TH #431929  7.750......ccconururvvrcrrnnns | verne 06/15/2013| PAID ON PRINCIPAL 450 450 0 (16) 450 0 06/15/2026| 1..
36207G ZG  7|GNMAPASS TH #431943  8.500..........ocvevvvrvrince [ v 06/15/2013| PAID ON PRINCIPAL 1,039 11,039 0 (35) (1 I 1,039 | oo 0 07/15/2026| 1...........
36207H WD 5| GNMA PASS TH #432744  8.500........ccccoovvmrrermrins | cevne 06/15/2013| PAID ON PRINCIPAL 56 56 0 (3) 0 56 (V1 IO (01 (V1 IO 2 |07/15/2026|1...........
36207H WV 5| GNMA PASS TH #432760 8.500..........cccovverervmrrens | cevee 06/15/2013| PAID ON PRINCIPAL 24 24 0 (0) 0 24 (V1 IO (U I (V1 IR 1 (07/15/2026|1...........
36207H YL 5|GNMA PASS TH #432815  8.500........cccccvurveremienn | ceene 06/15/2013| PAID ON PRINCIPAL 611 611 0 (25) 0 11/15/2026| 1...........
36207H 5Q 6| GNMA PASS TH #432955  8.500........cccccevrvervimriene | creee 06/15/2013| PAID ON PRINCIPAL 73 73 0 (4) 0 09/15/2026| 1..
36207 EJ 8|GNMAPASS TH #433137  8.500........c0rvvermrvrririies [ v 06/15/2013| PAID ON PRINCIPAL 2 2 0 (0) 0 07/15/2026|1...........
36207L QY 7 |GNMA PASS TH #435271  8.500......c.ccccermrvverinns [ e 06/15/2013| PAID ON PRINCIPAL 1,221 1,221 0 (44) 0 05/15/2026| 1...........
36207L SD  1|GNMA PASS TH#435316  8.500..........cccovvveervrreres | e 06/15/2013| PAID ON PRINCIPAL 231 231 0 (6) 0 08/15/2026|1...........
36207L SG 4| GNMA PASS TH #435319  8.500........ccccmrrerreirncnes | eene 06/15/2013| PAID ON PRINCIPAL 539 539 0 (10) 0 08/15/2026|1...........
36207L 5L 8| GNMA PASS TH #435651 8.500........ccccrmrvvvernnns | e 06/15/2013| PAID ON PRINCIPAL 47 47 0 2) 0 08/15/2026| 1..
36207N  BU 7 |GNMA PASS TH #436651 8.500.........cccovvvverrmieens | ceene 06/15/2013| PAID ON PRINCIPAL 61 61 0 2 0 08/15/2026| 1.
36207N D6 8| GNMA PASS TH #436725 8.500.........cccovvveeremreen | ceene 06/15/2013| PAID ON PRINCIPAL 83 83 0 (3) 0 11/15/2026/ 1...........
36207N X6 6| GNMA PASS TH #437301  8.500........ccvvvrvervvrerrnns | e 06/15/2013| PAID ON PRINCIPAL 7 7 0 (0) 0 07/15/2026| 1...........
36207P AL 3| GNMA PASS TH #437511  8.500.........cccrvverrerrrnies | e 06/15/2013{ PAID ON PRINCIPAL 64 64 0 (3) 0 08/15/2026|1...........
36207P AV 1|GNMA PASS TH #437520  8.500.........cccvrmrvverrvnrns [ o 06/15/2013| PAID ON PRINCIPAL 34 34 0 2) 0 08/15/2026| 1...........
36207P BE 8| GNMA PASS TH #437537  8.500..........ccconuverrvrereies | ceene 06/15/2013| PAID ON PRINCIPAL 19 19 0 (0) 0 08/15/2026|1...........
36207P BJ 7 |GNMA PASS TH #437541  8.500.........cccmvvererrnries | eeee 06/15/2013| PAID ON PRINCIPAL 14 14 0 1) 0 08/15/2026| 1..
36207P BL 2| GNMA PASS TH #437543  8.500..........cccovrmvvreriries [ v 06/15/2013| PAID ON PRINCIPAL 32 32 0 (1) 0 08/15/2026|1...........
36207P YS 2| GNMA PASS TH #438221  8.500..........cccnvverrerrreins | e 06/15/2013{ PAID ON PRINCIPAL 31 31 0 (1) 0 07/15/2026|1...........
36207Q T2 3| GNMA PASS TH #438969  8.500..........cccovmvvrrivians [ o 06/15/2013| PAID ON PRINCIPAL 39 39 0 (1) 0 09/15/2026| 1...........
36207Q Y7  6|GNMAPASS TH #439134  8.500.........ccccoevvvverren | vorne 06/15/2013| PAID ON PRINCIPAL 181 181 0 (6) 0 11/15/2026| 1...........
36207Q Y9 2| GNMA PASS TH #439136  8.500.........cccruvvvercrrnres | vorne 06/15/2013| PAID ON PRINCIPAL 1,358 1,358 0 (61) 0 11/15/2026|1...........
36207S JB 0| GNMA PASS TH #440458  8.500...........cccocrmvvrrereries | o 06/15/2013| PAID ON PRINCIPAL 18 18 0 (1) 0 11/15/2026/1...........
36207T W5 6| GNMA PASS TH #441768  8.500..........ocvevvvrrcreries | v 06/15/2013| PAID ON PRINCIPAL 102 102 0 (5) 0 11/15/2026| 1...........
36207U ED 6| GNMA PASS TH #442132  8.500........cccocvevemervrnns | e 06/15/2013| PAID ON PRINCIPAL 54 54 0 (3) 0 11/15/2026/ 1...........
36207U EJ 3| GNMA PASS TH #442137  8.500........cccovurvrervrmirns | ceene 06/15/2013| PAID ON PRINCIPAL 373 373 0 (16) 0 11/15/2026| 1...........
36208F JZ 4| GNMA PASS TH #449480  7.500..........ccvemrerneeernes | v 06/15/2013| PAID ON PRINCIPAL 4,636 4,636 0 (140) 0 10/15/20271...........
36209G RV 1|GNMAPASS TH #471300 6.000.........cccrvvvvrrvrrnres | vorne 06/15/2013| PAID ON PRINCIPAL .106,586 ..106,586 0 2,089 0 01/15/20321..
36209Y TV 0 |GNMA PASS TH #485764  6.000...........cconvverrerrncees | oeee 06/15/2013| PAID ON PRINCIPAL 167,543 | ccovvvnne 167,543 0 500 0 09/15/2031|1..
36210N RP 6| GNMA PASS TH #497394  6.000..........cocevvvrrrernns | e 06/15/2013| PAID ON PRINCIPAL 94,559 | oo 94,559 0 2,189 0 01/15/2029| 1...........
36212N  AM 9| GNMA PASS TH #538312  6.000..........cccvvrererrmrrs | ceene 06/15/2013| PAID ON PRINCIPAL 146,760 0 616 0 02/15/2032(1...........
36213A CE 2| GNMA PASS TH #548269  6.000..........cccosvverrerrneres | ceeee 06/15/2013| PAID ON PRINCIPAL 4,798 0 46 0 02/15/2032|1...........
36213C U4 0| GNMA PASS TH #550603  5.000........ccccovrerervmriene | coeee 06/15/2013[ PAID ON PRINCIPAL........ocoovve | crrvervineirernnincires | overeninnns 190,838 | ............190,838 | ...........188,631 | ............ 189,170 | ..oocevvvrinnO | 11,668 | (V1 IO 1,668 [ .oovverines 0 08/15/2035| 1..
36213C  YY 0| GNMA PASS TH #550727  5.000........cccovurverermres | ceene 06/15/2013| PAID ON PRINCIPAL 878,449 ..878,449 0 9,177 0 11/15/2035/ 1..
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36213D Z4 3| GNMA PASS TH #551663  6.000.........cccovvveeremrien | ceene 06/15/2013| PAID ON PRINCIPAL 69,161 | e 69,161 .68,944 0 207 0 09/15/2031|1..
36213E B9 6| GNMA PASS TH #551864 6.000...........ccccvvevrivcins | e 06/15/2013| PAID ON PRINCIPAL 3,319 0 61 0 11/15/2031| 1..
36213E PU 4 |GNMA PASS TH #552235  6.000..........ccconvvererrreins | ceeee 06/15/2013| PAID ON PRINCIPAL .16,285 0 397 0 12/15/2031{1...........
36213E  PY 6| GNMA PASS TH #552239  6.000.........cccccrmrererrvnns [ v 06/15/2013| PAID ON PRINCIPAL 58,387 | 1oeereeern.B8,387 | 57,201 | i BTAB7 | 0 | 1,250 [ (1 I 1,250 | oo 0 12/15/2031 1...........
36213E UH 7| GNMA PASS TH #552384  6.000..........cccormvvrerernes [ v 06/15/2013| PAID ON PRINCIPAL 15,194 0 575 0 02/15/2032(1...........
36213E UL 8| GNMA PASS TH #552387  6.500..........cccmvvererrneies | e 06/15/2013| PAID ON PRINCIPAL 8,737 0 (570) 0 02/15/2032(1...........
36213E YG 5| GNMA PASS TH #552511  6.500........ccccvrmrvvvirnnrns | v 06/15/2013| PAID ON PRINCIPAL .32,387 0 (2,273) 0 04/15/20321..
36213F HD 8| GNMA PASS TH #552928  5.000...........ccvemevreveies | e 06/15/2013| PAID ON PRINCIPAL 45,297 0 (243) 0 12/15/2017{1...........
36213F HE 6| GNMA PASS TH #552929  5.000.........ccccrervrirernnes | corne 06/15/2013| PAID ON PRINCIPAL 57,179 0 (284) 0 12/15/20171...........
36213F QS  5|GNMA PASS TH #553165  6.000..........cccoviverevirice [ v 06/15/2013| PAID ON PRINCIPAL 69,304 0 (2,749) 0 04/15/20331...........
36213F WW 9| GNMA PASS TH #553361  5.500........c0ccvvrnrerrerirnes [ e 06/15/2013| PAID ON PRINCIPAL .93,870 0 533 0 07/15/20331...........
36213G U5 8| GNMA PASS TH #554204  6.000..........cccormvvrivirans [ o 06/15/2013| PAID ON PRINCIPAL 1,041 0 21 0 12/15/2031|1..
36213R 5P  8|GNMA PASS TH #562554  6.000..........ccvuveeremirens | ceene 06/15/2013| PAID ON PRINCIPAL 6,671 0 73 0 01/15/2032|1..
36213T EC 3| GNMA PASS TH #563631  5.000........cccvvmrerrerines [ v 06/15/2013| PAID ON PRINCIPAL .24,503 0 (72) 0 09/15/2017 | 1.......c..
362130 YC  8|GNMA PASS TH #565107  6.000........cccccovrveriimriene | ceeee 06/15/2013| PAID ON PRINCIPAL .50,599 0 (736) 0 10/15/2032( 1...........
36213X  2H 6| GNMA PASS TH #567876  6.000...........cconvvererrreres | ceene 06/15/2013| PAID ON PRINCIPAL 5,084 0 (73) 0 10/15/2032 1...........
36213X 4T 8| GNMA PASS TH #567934  5.000..........ccccevvvvrirnins | e 06/15/2013| PAID ON PRINCIPAL 8,006 0 (51) 0 12/15/2017|1...........
36200Q LQ 5| GNMAPASS TH #569235 6.000...........ccocvvuverrenne | voree 06/15/2013| PAID ON PRINCIPAL 46,548 | .............46,548 | ..o 47,450 | 47,819 | 0 | (1271) [ (U I (1,271 | e 0 03/15/2032| 1...........
36200Q WM 2| GNMA PASS TH #569552  6.000..........ccocvvrererrnnen | corne 06/15/2013| PAID ON PRINCIPAL .98,303 0 84 0 01/15/2032| 1.
362000 W6 7| GNMA PASS TH #569569  6.000...........ccovevveeviine [ e 06/15/2013| PAID ON PRINCIPAL 67,432 | i 87,432 | 85,577 | 85,569 | 0 | 1,863 [ (U I 1,863 | oo 0 01/15/2032(1...........
36200R WR  9|GNMA PASS TH #570456  6.000..........cccoerreremreen | ceene 06/15/2013| PAID ON PRINCIPAL .31,044 0 (116) 0 11/15/2031{ 1...........
36200S AG  5|GNMA PASS TH#570707  6.000...........cccovvvmrieenins | e 06/15/2013| PAID ON PRINCIPAL 4,731 0 62 0 121512031 1...........
36200S A2 6 |GNMA PASS TH#570725 6.000..........ccconvverrerercrns | ceeee 06/15/2013| PAID ON PRINCIPAL 1,623 0 20 0 01/15/2032(1...........
36200S A6 7 |GNMA PASS TH#570729  6.000.........ccccomveemerncres | cenee 06/15/2013| PAID ON PRINCIPAL 7,219 0 66 0 01/15/2032|1...........
36200S BH 2| GNMA PASS TH #570740  6.000..........cccormrvrerernes [ v 06/15/2013| PAID ON PRINCIPAL 82,638 | .oererr.82,638 | i 81,114 | 81,303 | 0 | 1,335 [ (1 I 1,335 | oo 0 01/15/20321...........
36200S WM 8| GNMA PASS TH #571352  6.000...........ccmvvererercins | coeee 06/15/2013| PAID ON PRINCIPAL 1,048 0 25 0 12/15/2031{ 1...........
36200V 2C 6 |GNMA PASS TH#574171  6.000.........ccccrmvvvrerncres | ceeee 06/15/2013| PAID ON PRINCIPAL 81,532 | 81,532 | 80,455 | 80,376 | 0 | 1155 [ (1 I 1,155 | oo (U I 81,532 [ cooverins (V1 IO (0 I (V] I 1,640 [01/15/20321...........
36200W BU 4 |GNMA PASS TH #574351  6.000..........ccconeveerrvereres | coene 06/15/2013| PAID ON PRINCIPAL 4,687 0 59 (U I 4,687 | oo (V1 IO (0 I (V] I 117 |01/15/2032| 1...........
36200W T6 8| GNMA PASS TH #574873  6.000.........cccccnvvereerreres | ceeee 06/15/2013| PAID ON PRINCIPAL 46,701 0 632 0 46,701 121512031 1...........
36200X E6 2| GNMA PASS TH #575357  6.000.........cccermrvveernnrns | e 06/15/2013| PAID ON PRINCIPAL .89,191 0 469 0 12/15/2031|1..
36200X JQ 3| GNMA PASS TH #575471  6.000.........cccecrmvverrvens [ o 06/15/2013| PAID ON PRINCIPAL 1,472 A, 0 56 0 01/15/2032|1..
36200X XP 9| GNMA PASS TH #575886  6.000..........cccoevvvrievnins | e 06/15/2013| PAID ON PRINCIPAL 67,130 | v 67,130 | oo 66,144 0 968 0 121512031 1...........
36200X YB 9| GNMA PASS TH #575906  6.000...........ccoevivrremeries [ e 06/15/2013| PAID ON PRINCIPAL 2,746 2,746 | oo, 2,710 0 41 0 01/15/20321...........
36201A NV 6|GNMA PASS TH #577404  6.000..........ccconvvererneies | ceeee 06/15/2013| PAID ON PRINCIPAL 17,212 0 218 0 12/15/2031{1...........
36201A PS  1|GNMA PASS TH #577433  6.000........ccccccrmrvvrnerns | v 06/15/2013| PAID ON PRINCIPAL........covvves | crrrmrirmresneieniinnes | coviirininns 121,625 0 454 0 02/15/20321..
36201A SW 9| GNMA PASS TH #577533  6.000..........cccmvverrerrreens | ceeee 06/15/2013| PAID ON PRINCIPAL 4,114 4114 0 66 0 01/15/2032| 1.
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36201A XN 3| GNMA PASS TH #577685 6.000.... e 06/15/2013| PAID ON PRINCIPAL 9,757 ...(257) 0 9,757 | 10/15/2032| 1..
36201A 3T 3 |GNMA PASS TH #577810  6.000.........ccccrmrvrerrvrrs | e 06/15/2013| PAID ON PRINCIPAL 65,786 .0 1,189 | .. " ..65,786 . 0. . 01/15/20321..
36201B RQ  1|GNMA PASS TH #578395 e 06/15/2013| PAID ON PRINCIPAL 3,369 0 10/15/2032 1...........
36201B RT 5| GNMA PASS TH #578398  6.000.........cccccrmrererrvrns [ e 06/15/2013| PAID ON PRINCIPAL 4,964 0 10/15/2032[ 1...........
36201C JW 5| GNMA PASS TH #579077  6.000.........cccoevverervrmrrns | ceeee 06/15/2013| PAID ON PRINCIPAL .32,392 0 12/15/2031{1...........
36201C KF 0| GNMA PASS TH #579094  6.000.........ccovvrveremies | ceene 06/15/2013| PAID ON PRINCIPAL .33,190 0 12/15/2031[1...........
36201C LA 0| GNMA PASS TH #579121 B 06/15/2013| PAID ON PRINCIPAL........oecvve | crrvervnneirernnineres | vveeninens 135,498 .0 01/15/2032| 1..
36201C LZ 5|GNMA PASS TH #579144 e 06/15/2013| PAID ON PRINCIPAL .37,936 .0 01/15/2032| 1...........
36201C  YP 3| GNMA PASS TH #579518  6.000........cccocvevvrrrvrnes | e 06/15/2013| PAID ON PRINCIPAL 6,850 0 02/15/2032| 1...........
36201D QS 4 |GNMA PASS TH #580165 5.000.........ccccevrerervmiren | cevee 06/15/2013| PAID ON PRINCIPAL 1,698 0 12/115/2017{1...........
36201D SR 4 |GNMA PASS TH #580228  4.500.........cccovvveerermrins | ceene 06/15/2013| PAID ON PRINCIPAL 64,995 0 05/15/2018| 1...........
36201E M7 2| GNMA PASS TH #580982 B 06/15/2013| PAID ON PRINCIPAL 47,983 0 02/15/2032| 1..
36201F CW 5| GNMA PASS TH #581585 5.000..........cvvvrvvrrereies [ e 06/15/2013| PAID ON PRINCIPAL 124,191 0 10/15/20171..
36201F XP 7| GNMA PASS TH #582186 e 06/15/2013| PAID ON PRINCIPAL 74,488 . 0 01/15/2032|1...........
36201F 5T 0| GNMA PASS TH #582358  6.000..........cccormvvvrvvirans [ o 06/15/2013| PAID ON PRINCIPAL........coccovve | crrverrveneirernnincres | vvererinens 183,711 | oo 183,711 | v 186,285 | ..oovvennee 187,310 | v (VN I (3,599) | cvovvrrererians 0 10/15/2032( 1...........
36201F 55U 7| GNMA PASS TH #582359  6.000..........ocvemrereriries | e 06/15/2013| PAID ON PRINCIPAL 98,678 | oo 98,678 | ..cooonvn. 100,060 | ..oovvveneee 100,211 | coooereernn 0| s (QRRK) | I—— 0 10/15/2032 1...........
36201G  TK 1| GNMA PASS TH #582954  6.000.........c.ccocvvvrrerrnres | vorne 06/15/2013| PAID ON PRINCIPAL .12,683 0 02/15/2032 1...........
36201H 2U 6| GNMA PASS TH #584087 e 06/15/2013| PAID ON PRINCIPAL 137,400 | ............ 137,400 | ............140,062 | ........... 140,848 | ....ccccoecceec.0 | coreeerns(B447) [ o 0 10/15/2032 1...........
36201H 2W 2| GNMA PASS TH #584089  6.000..........cccocveeremries | ceene 06/15/2013| PAID ON PRINCIPAL 136,614 | .. ..136,614 .0 0 10/15/20321..
36201L  2X 1 |GNMA PASS TH #586790 e 06/15/2013| PAID ON PRINCIPAL 1,922 1,922 . 1,931 | 9) 0 07/15/20331...........
36201M  FN 7 |GNMA PASS TH #587073  6.000.........ccccvuvrmrrrmrenn | ceens 06/15/2013| PAID ON PRINCIPAL........ccovuvne | corrmrermemmserneriienes | oveiieinns 101,320 | covererne 101,320 | ............100,620 | ............ 100,623 | cooovrerernne 0 697 0 697 (1 I 101,320 | e (V1 IO (01 I (V)N I 2,470 | 05/15/2032| 1...........
36201M  PT 3| GNMA PASS TH #587334  5.000........cccccouvvcrivmiue | ceeee 06/15/2013| PAID ON PRINCIPAL T4196 | v 74,196 0 (262) (V) I 74,196 | oo (V1 I 0 | v 0 10/115/2017{1...........
36201M PW 6| GNMA PASS TH #587337  5.000.........cccovvverervmiern | ceeee 06/15/2013| PAID ON PRINCIPAL 5,448 5,448 0 (21) 0 10/15/2017{1...........
36201M 6K 3| GNMA PASS TH #587774 e 06/15/2013| PAID ON PRINCIPAL 26,164 | ..ovoonnvn. 0 (114) 0 12115/2017{1...........
36201N LN 8| GNMA PASS TH #588133 e 06/15/2013| PAID ON PRINCIPAL 9,762 0 (68) 0 12/115/2017{1...........
36201N M4 9| GNMA PASS TH #588179  6.000..........covvrererrmreens | ceene 06/15/2013| PAID ON PRINCIPAL 9,737 0 (364) 0 01/15/20331...........
36201P 5N 1|GNMA PASS TH #589553  5.000...........ccccuvvmrieenins | e 06/15/2013| PAID ON PRINCIPAL 221,062 | ...........221,062 | ...........225,000 | ...........222,449 | ...ccoccceeeei0 | ceirin(1,386) | oo (VI IO (1,386) | woovevereened 0 12/15/20171...........
36201S  XE 4| GNMA PASS TH #592077  5.000.........couverevrerernee | v 06/15/2013| PAID ON PRINCIPAL 97,247 | oo, 0 105 0 08/15/20331...........
36201V AE 2| GNMA PASS TH #594105 e 06/15/2013| PAID ON PRINCIPAL 339,144 | ...........339,144 | ...........321,146 | ...........328,185 | ..cccooueeee0 | 110,958 | oo 0 | oo 10,958 | oooovrvnnd 0 09/15/2033| 1...........
36201V AF 9| GNMA PASS TH #594106  4.500.........cccevrmrvvervens | e 06/15/2013| PAID ON PRINCIPAL .89,514 0 3,116 0 09/15/2033| 1..
36201V A6 9| GNMA PASS TH #594129 e 06/15/2013| PAID ON PRINCIPAL 99,395 | ..oirennn99,395 | ..o 97,003 [ 98,387 | 0 | 1,008 [ (1 1,008 | oo 0 10/15/2018| 1..
36201V B4 3| GNMA PASS TH #594159  4.000...........cccevvvvrienins | e 06/15/2013| PAID ON PRINCIPAL 40,759 0 442 0 10/15/2018| 1...........
36201V VN 9| GNMA PASS TH #594721  4.500..........covvevevreniries [ v 06/15/2013| PAID ON PRINCIPAL 64,859 | .o 0 (264) 0 07/15/20331...........
36200A BA 6 |GNMA PASS TH #595033  6.000.........cccrmvvemerrneees | ceeee 06/15/2013| PAID ON PRINCIPAL 2,949 0 ) 10/15/2032 1...........
36200A HD 4 |GNMA PASS TH #595228 B 06/15/2013| PAID ON PRINCIPAL 14,071 0 ) 12/15/2017|1..
36200A HG 7 |GNMA PASS TH #595231  5.000..........cccmvverrerrnnees | ceeee 06/15/2013| PAID ON PRINCIPAL 206,744 .0 )| - 12/15/2017|1..
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36200A RE 1|GNMA PASS TH #595485 5.000.... e 06/15/2013| PAID ON PRINCIPAL .26,368 ....26,368 0 (183) 0 12/15/2017{1..
362000 3B 7| GNMA PASS TH #598494  5.000........cccccouvverimris | coeee 06/15/2013| PAID ON PRINCIPAL 159,756 ..159,756 0 (814) 0 12/15/2017|1..
36200E BQ 3| GNMA PASS TH #598647 e 06/15/2013| PAID ON PRINCIPAL 369,004 | ............369,004 | ...........377,333 | ... 377,299 | o0 | erernn(8,295) | e (U I (G 1) - 0 04/15/2033| 1...........
36200E B6 7 |GNMA PASS TH #598661 5.000.........cccccrmrereervnens [ v 06/15/2013| PAID ON PRINCIPAL 259,641 0 (2,255) 0 05/15/2033| 1...........
36200E CQ 2| GNMA PASS TH #598679  5.500..........ccvvrmrvrrereine | v 06/15/2013| PAID ON PRINCIPAL 23,872 0 (473) 0 05/15/20331...........
36200E DL 2 |GNMA PASS TH #598707  5.000..........cccmvemrerrrnees | reee 06/15/2013| PAID ON PRINCIPAL 49274 | i 89,274 | 89,314 | 49,265 | 0 | 0 9 0 07/15/20331...........
36200E DX 6 |GNMA PASS TH #598718 B 06/15/2013| PAID ON PRINCIPAL 51,643 0 (2,142) 0 07/15/2018|1..
36200E D5 7 |GNMA PASS TH #598724 e 06/15/2013[ PAID ON PRINCIPAL........ccovcevee | crrverrrrerirersnneeies | oveeriens 187,703 . . .(779) 0 (779) (U I 07/15/2033| 1...........
36200M QW 6| GNMA PASS TH #604469  4.500.........cccoovvmvrermrens | ceene 06/15/2013| PAID ON PRINCIPAL 391,840 | ............ 391,840 | ............ 361,598 | ..ccovvne 371,739 | o 0| oo 20,102 0 20,102 0 | s 391,840 | .o (V1 IO (01 I (V] I 7,604 |07/15/20331...........
36200M RT 2| GNMA PASS TH #604498  4.500.........ccccouvvervrmrune | creee 06/15/2013| PAID ON PRINCIPAL........coouvne | crrrmrermmmisnineivenes | vvvierinns 198,244 | ............ 198,244 | ............ 199,080 | c.ovvveneee 198,692 | .ooovvverrinen (U I (448) 0 (448) (U I 198,244 | .............. (V1 IO (U I (V)N I 4,113 |07/15/2033| 1...........
36200M SE 4| GNMA PASS TH #604517  4.500........ccccovvvrrerermrens | cenne 06/15/2013| PAID ON PRINCIPAL 7,401 7,401 0 74 0 08/15/2018|1...........
36200M SP 9| GNMA PASS TH #604526 B 06/15/2013| PAID ON PRINCIPAL 136,697 | .ovvvvinnee 136,697 | .o 133,322 | 135,101 | o0 | e 1,596 [ o (V1 IO 1,596 [ oo 0 08/15/2018 1..
36200M TR 4| GNMA PASS TH #604560 4.500.........cccovvvrrerrrmrens | ceeen 06/15/2013| PAID ON PRINCIPAL ..401,500 0 201 0 08/15/2018| 1..
36200M T7 8| GNMA PASS TH #604574 e 06/15/2013| PAID ON PRINCIPAL 286,089 | ............ 286,089 | ...........284,480 | ...........284,883 | ..o | 11,206 | e (1 1,208 | oo 0 08/15/2033| 1...........
36200M VM 2| GNMA PASS TH #604620  4.500..........ccccovvrvrrrernns | cones 06/15/2013| PAID ON PRINCIPAL 330,859 | .cooonee. 330,859 | .oo0ern312,908 | 1318772 | cieinn0 | 12,087 | (V1 I 12,087 | oo [V IO 330,859 | oovvrrrinns (1[N IO (V1 IO 0 [ e 6,311 [09/15/2033( 1...........
36200M WA 7 |GNMA PASS TH #604641 4.500.........ccccocvrerrmrens | ceene 06/15/2013| PAID ON PRINCIPAL........ccovvvne | corrmeernemimerneriienes | cvveiieinns 101,917 | v 101,917 | ooiiee95,968 | 197,786 | e | 131 [ (1 O 4131 | (1 I 101,917 | v (V1 IO (1 I (V)N I 1,895 [09/15/20331...........
36200M 3K 7 |GNMA PASS TH #604802  4.500........cccccovvrrrirmrens | coene 06/15/2013| PAID ON PRINCIPAL........ccovvvee | crrmrirmrrinneiseinnies | e 491,114 | . 491,114 | ...........465,100 | .......... 474,406 | ..ccccccoeeen0 | 000 16,708 | oo (U IO 16,708 | .oovvvencnnd (VI IO 491,114 | o (V1 IO (01 I (V)N I 9,497 | 11/15/20331...........
36200N RJ 2| GNMA PASS TH #605389 e 06/15/2013| PAID ON PRINCIPAL........cooevees | covmrrmrierissienin | cerrennnn 404,446 | ... 404,446 0 3,573 0 04/15/2034/1...........
362028 X8 6|GNMA PASS TH #608303 4.500.........cccmvvemrerrneees | ceeee 06/15/2013| PAID ON PRINCIPAL .163,185 0 (179) 0 10/15/2018|1..
362020 5J 8| GNMA PASS TH #610249 e 06/15/2013| PAID ON PRINCIPAL 60,628 0 359 0 07/15/2018|1...........
36202V VT  5|GNMA PASS TH#610926 4.500..........cccomuvererrneies | coeee 06/15/2013| PAID ON PRINCIPAL 1,188 0 (4) 0 07/15/20331...........
36290N 6C  1|GNMA PASS TH #613867 4.500........c.cccouvvcrvmris | e 06/15/2013| PAID ON PRINCIPAL 48,613 0 (82) 0 09/15/2018| 1...........
36290Q RQ 0| GNMAPASS TH #614395 4.500.........cccoevvvverien | vorne 06/15/2013| PAID ON PRINCIPAL .95,301 0 314 0 07/15/2018|1...........
36290Q TP 0| GNMA PASS TH #614458 e 06/15/2013| PAID ON PRINCIPAL 12,994 0 (410) 0 06/15/2018|1...........
36290Q UY 9| GNMA PASS TH #614499 e 06/15/2013| PAID ON PRINCIPAL 23,122 0 (785) 0 06/15/2018|1...........
36290Q VT 9| GNMA PASS TH #614526  4.500..........cccoevvvverrenn | cerne 06/15/2013| PAID ON PRINCIPAL .70,908 0 (2,654) 0 06/15/2018|1...........
36290R QZ 9|GNMAPASS TH #615272  4.500........cccovvevevircrnns | e 06/15/2013| PAID ON PRINCIPAL .88,169 0 (336) 0 07/15/2033| 1...........
36290R Q2 2 |GNMAPASS TH#615273  4.500........cccccovuververnns | e 06/15/2013[ PAID ON PRINCIPAL........coovceve | cvrverrnernrirernnineres | vveerinnns 161,810 0 (713) 0 07/15/20331...........
36290R TT 0|GNMA PASS TH #615362 e 06/15/2013| PAID ON PRINCIPAL 58,874 0 363 0 07/15/2018|1...........
36290R T4 5|GNMAPASS TH #615371  4.500........cccvvvevevrrrernns | onee 06/15/2013| PAID ON PRINCIPAL 115,911 115,911 0 (358) 0 07/15/2033| 1..
36290R YE 7|GNMA PASS TH #615509 e 06/15/2013| PAID ON PRINCIPAL 347,249 | ............ 347,249 | ..........320,934 | ............329,807 | o0 | 17,442 | 0 | e 17,442 | o 0 08/15/20331..
36290R YM 9| GNMA PASS TH #615516  4.500........c.cccoervcrivmiis | e 06/15/2013[ PAID ON PRINCIPAL........oevvve | crrvervnneirervnineres | vveeiiens 109,080 | .ovveeenee 109,080 0 3,707 0 09/15/2033| 1...........
36290R ZJ 5|GNMA PASS TH #615545 4.500..........ccovvrrerrrmirns | ceene 06/15/2013[ PAID ON PRINCIPAL........ccooovvee | cvrverrnernrirernnneres | oveerinnns 158,107 | coovvvvne 158,107 | ..o 147,852 | ... 150,640 | o0 | e 7467 [ (1 I TABT | o 0 09/15/2033| 1...........
36290R 4Y  6|GNMA PASS TH #615639  4.500........ccccovvrereremrins | ceene 06/15/2013| PAID ON PRINCIPAL 37,846 | o 37,846 | ....cee35,780 | oo 36,472 | 0 | 1,374 | (1 I 1,374 | oo 0 09/15/2033| 1...........
36290R 5E 9| GNMA PASS TH #615645 4.500........ccccevvrvvrrernns | enes 06/15/2013| PAID ON PRINCIPAL........coccovve | crrvervnneirernnineres | vveerinens 138,489 | oo 138,489 0 6,629 0 09/15/2033| 1...........
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36290S BW 0 |GNMA PASS TH #615753 4.500.... 06/15/2013| PAID ON PRINCIPAL 81,135 0 762 0 1.
36290X JW 1 |GNMA PASS TH #620477 06/15/2013| PAID ON PRINCIPAL 87,839 0 2,875 0 1.
36290X PJ 3 |GNMA PASS TH #620625 06/15/2013[ PAID ON PRINCIPAL........ccovcvvee | crvernrrerirernnineeres | coveerinens 196,915 0 6,086 0 T
36290X QX 1|GNMA PASS TH #620670 06/15/2013| PAID ON PRINCIPAL........ccovvuee | crrrmrermerrnseineiinnes | coveineinns 142,421 | oo 142,421 | 134,855 | ABTATT | 0| 4,945 | 0 | e 4,945 | i 0 | IO
36290X 4B 3| GNMA PASS TH #621018 06/15/2013| PAID ON PRINCIPAL 86,228 0 (196) 0 T
36291A D6 3| GNMA PASS TH #622125 06/15/2013| PAID ON PRINCIPAL 71,836 0 (163) 0 | IS
36291Q BW 3| GNMA PASS TH #634653 06/15/2013| PAID ON PRINCIPAL 254,681 0 (2,324) 0 1.
36291R RF  1|GNMA PASS TH #635986 06/15/2013| PAID ON PRINCIPAL 9,616 0 (79) 0 | IS
36291R  2G 6| GNMA PASS TH #636275 06/15/2013| PAID ON PRINCIPAL 62,543 0 451 0 | IO
36291S VW 7| GNMA PASS TH #637029 06/15/2013| PAID ON PRINCIPAL 201,829 | ............201,829 | ..........205,127 | ..oe00eeei203,813 | o0 [ einnn(1,984) | e (U I (1,984) [ .ovvrvrnees 0 T
36292F S2 4| GNMA PASS TH #647737 06/15/2013| PAID ON PRINCIPAL 310,431 2,630 0 | IO
36292H S6 1| GNMA PASS TH #649541 06/15/2013| PAID ON PRINCIPAL 112,359 0 93 0 1.
36176E 5W 7| GNMA PASS TH #764361 06/15/2013| PAID ON PRINCIPAL 678,729 1.
36176E 6E 6| GNMA PASS TH #764369 06/15/2013| PAID ON PRINCIPAL......ccovvvvens | corerierineerinniinenns | cvereeens 1,198,329 | IO
36176Q NH 3| GNMA PASS TH #772892 06/15/2013[ PAID ON PRINCIPAL........cocoovve | corverrvernnirerisnneres | cvvrveens 1,229,422 | ......... 1,229,422 | ......... 1,283,402 | ........1,281,808 | ......ccoeceee0 | 1e0ri(52,385) | oo 0 (52,385) | .vocveernnnd 0 T
36176Q NT  7|GNMA PASS TH #772902 06/15/2013| PAID ON PRINCIPAL 501,663 | ............ 501,663 | ............ 523,689 | ..coovrne 522,945 | ..coovviinen0 | 1in(21,282) | oo 0 (21,282) | oo 0 | IO
36176Q NX 8| GNMA PASS TH #772906 06/15/2013| PAID ON PRINCIPAL 689,376 | ........... 689,376 | ............ 719,643 | oo 718,313 | o0 | e(28,937) | oo 0 (28,937) | covovvrrinnd 0 | IO
36225A TG  5|GNMA PASS TH #780551 06/15/2013| PAID ON PRINCIPAL 5,056 5,056 0 (205) 0 T
36225A YM 6| GNMA PASS TH #780716 06/15/2013| PAID ON PRINCIPAL 4,961 4,961 0 (224) 0 1.
36225B 2L 1| GNMA PASS TH #781679 06/15/2013| PAID ON PRINCIPAL........oovvve | crrverrnnrneirernnineires | oveeninns 169,487 | ...........169,487 | ............165409 | ......... 167,491 | ..o | 1,997 | (U I 1,997 | oo 0 T
36241K BF 4| GNMA PASS TH #781838 06/15/2013| PAID ON PRINCIPAL 72,326 ) | IS
36241K BG 2| GNMA PASS TH #781839 06/15/2013| PAID ON PRINCIPAL 57,396 ) | IO
36241K BL 1|GNMA PASS TH #781843 06/15/2013| PAID ON PRINCIPAL 65,556 ) T
36241K BM 9| GNMA PASS TH #781844 06/15/2013| PAID ON PRINCIPAL 591,930 )| - | IO
36241K CT 3| GNMA PASS TH #781882 06/15/2013| PAID ON PRINCIPAL 81,599 )| - T
36241K CU 0 |GNMA PASS TH #781883 06/15/2013| PAID ON PRINCIPAL 77,165 ,509) T
36241K CV 8| GNMA PASS TH #781884 06/15/2013| PAID ON PRINCIPAL 43,201 | e 43,201 | oo 46,282 | oo 46,381 | .ooovverinnens 0 (3,180) 0 | IO
36241K DH 8| GNMA PASS TH #781904 06/15/2013| PAID ON PRINCIPAL 962,963 | ............ 962,963 | ........... 947,720 | ....vonee 952,571 | oovvvrinend0 | 0000 10,392 | oo 0 | e 10,392 | oo 0 T
38375B ZA 3| GNR 2012-H27 HA CMO 06/20/2013| PAID ON PRINCIPAL 252,093 .0 | P
38375B C9 1|GNR2012-H31 HACMO  1.650. 06/20/2013| PAID ON PRINCIPAL 175,299 .0 1.
38375B G2 2 |GNR 2013-H03 HA 1.750, 06/20/2013| PAID ON PRINCIPAL .35,468 0 1.
38375B R5 3 |GNR 2013-HO7 LA 1.650. ..o 06/20/2013| PAID ON PRINCIPAL A3167 | s 13167 | oo 13,065 | cooovrvrnens 13,065 | ooveocirnenad 0 103 0 | IO
36225C PC  4|G2(ARM) #80418  2.000.......ccccmirrmrreerrrerrnens 06/20/2013| PAID ON PRINCIPAL 2,787 2,787 | s 2,79 | oo 2,760 | oo 0 27 0 T
36202K 6Z 3|G2(ARM) #8988  1.625......ccccocemmiinirrrriirinenns 06/20/2013| PAID ON PRINCIPAL 3411 BA | 3419 | 3384 | 0 27 0 | IO
362308 DW  1|G2757317 4.317 06/20/2013| PAID ON PRINCIPAL 4,624 4,624 0 (90) 0 1.
38374B BE 2| GNR 2003-49 B (PROJECT 4.543 04/16/2013| PAID ON PRINCIPAL.......covvvvnns | crrerermreneernsriinenns | cvereens 1,519,145 | ......... 1,519,145 .1,516,580 0 2,565 0 1.
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0599999. Total - BONAS = U.S. GOVEMIMEN. ....veueitiiiseissiessers ettt | seees 368,019,618 | ..... 362,590,904 | ..... 369,674,558 | ..... 369,769,190 | ..coovviinrenad 0| ..(1,460,394) | ..coovvvrinns 0 ]...(1,460,394) | ..cooovvvrns 0 ... 368,308,796 | ..ot 0 ]..(289,178)| ...(289,178) | ..3,883,979 |...... XXX... [ XXX....
Bonds - All Other Government
013062 AB 0 |ALBERTA TREASURY BRANC 3.850...........cccconnec. C.. | 06/03/2013| MATURED 3,000,000 | ........ 3,000,000 | ......... 3,045,880 | ......... 3,005,230 | coovvvrernnnn 0| s (CR<10) ] I—— (U I (5,230) 0 3,000,000 (V] IO (1 I 0 57,750 |06/03/2013| 1FE......
13509P BG 7 |CANADA HOUSING TRUST  3.600........ccccrmmurnrenne C.. |06/15/2013] MATURED...........cooomrererrnnrinenins | ceenenriseirssisennienes | evves 14,000,000 | ....... 14,000,000 | ....... 13,977,460 | ....... 13,997,566 | ....oovevnnennd 0 2,434 0 2,434 0 . 14,000,000 | ...ccevvneend (V1 IO (01 0 | 252,000 |06/15/2013| 1FE......
13509P BK 8| CANADA HOUSING TRUST = 3.950.......cccccrmuvuurinne C.. |06/15/2013] MATURED...........ceveniverrinerirenins | cevieriverirerireninens | vvviens 7,000,000 | ......... 7,000,000 | ........ 6,989,290 | ......... 6,998,717 | cooevvrvrrrinn [V I 1,283 | o (V1 I 1,283 | oo 0| e 7,000,000 | oovrirrnnnn (V1 IO (U I 0 | 138,250 | 06/15/2013| 1FE......
135087 XM 1| CANADA TREASURY BONDS 5.250.........cccccrurenne C.. [06/01/2013] MATURED...........cevorrererrneirnerins | ceerneerissiserssenienes | ceven 26,000,000 | ....... 26,000,000 | ....... 27,432,030 | ....... 26,107,861 | ..ccoovvrrvens0 | rn(107,861) | oo 0| (107,861) | <vvovvrrnennd 0 . 26,000,000 | ..cooovvvrnees (V1 IO (11 I 0. 682,500 |06/01/2013| 1FE......
135087 YN 8| CANADA TREASURY BONDS 3.500 .| C.. | 05/23/2013| VARIOUS.........cccovvvvvrirrrinriians 2,000,820 | ......... 2,000,000 | ......... 2,093,830 | ......... 2,011,362 | oo | 00ernn(10,899) | oo (VI I (10,899) | oo (VN R 2,000,463 | ..ccocorvrnn0 | e 357 | 357 | 33,753 | 06/01/2013| 1FE......
135087 ZU 1|CANADA TREASURY BONDS 2.750 .| C.. | 06/28/2013| BMO CAPITAL MARKETS.......... | ceeeveveereereeeenens | v 2,058,300 | ......... 2,000,000 | ......... 2,178,300 | ......... 2,178,300 0 (2,306) 0| e 2,175,994 | ..cccooven0 | .(117,694) | ...(117,694) | ...... 31,568 | 06/01/2022 1FE......
307662 WP  4|FARM CREDIT CORP  4.000.......ccccccouuvmrrmurinns C.. | 05/24/2013| MATURED 3,000,000 | ......... 3,000,000 | ......... 2,997,720 | ......... 2,999,666 0 334 (V) R 3,000,000 | ..coovvrnne (V1 IO (01 I 0 . 60,000 |05/24/2013| 1FE......
683234 TF  5|ONTARIO (PROVINCE OF) 4.750.......cccceccurvunrrinns C.. | 06/02/2013| MATURED 9,000,000 | ......... 9,000,000 | ......... 9,371,310 | ......... 9,035,210 | coovvvevreenn0 | c00ii(35,210) | v 0| s [RISAL0) ) I 0| e 9,000,000 | ..ovrevenenn (V1 IO (U I 0 | 213,750 |06/02/2013| 1FE......
D20659 F5 8|BUNDESSCHATZANW (EUR) 1.750......ccccccommrins D.. | 06/14/2013| MATURED 3,997,200 | ......... 3,997,200 | ......... 4,026,343 | .........3,985,759 | ..ccooviiinn0 | (27,120 | o0 | cerennn(27,120) | ......(6,861) | .........3,951,778 | .....45,422 | ........cc...ud 0| . 45422 | ... 69,951 |06/14/2013| 1FE......
D20659 Y4 0|BUNDESSCHATZANW (EUR) .250.... ..|D.. | 04/25/2013| BARCLAYS GLOBAL 678,047 | ............ 676,572 | ...cooo..... 675,571 | vovreeeen875,571 | o0 | s (17 il (17 | cviveeen(0) | e .675,400 | .......2,449 | oo 198 | .o 2,647 | oo 213 | 03/14/2014| 1FE......
(G92450 4Y  1|UK GILT TREASURY (GBP) 2.250... D.. | 04/25/2013] MORGAN STANLEY DEAN W... ..1,436,196 412,120 1,410,676 v (582) [ o 29,626 | .......4,576 | 03/07/2014| 1FE......
1099999. Total - Bonds = All Other GOVEMMENL. ... ...ueiuuieeresseesseessssesserssssssseessenssees s sns sttt | bneens 72,170,563 | ....... 72,085,892 | ....... 74,198,410 (1721 (39,643) | ..1,544,312 |...... XXX... [.XXX...
Bonds - U.S. States, Territories and P ions
341535 PY 2 |FLORIDA STATE BD OF ED 5.000.........cccsueermerrunes | eene 06/01/2013| REDEEMED..........covvvverenerirerins [ e | e 14,140,000 | ....... 14,000,000 | ....... 15,584,100 | ....... 14,215,180 | ..coovvvrveen0 | (75,180 | o0 | eeieen(75,180) | o 0 . 14,140,000 06/01/2016| 1FE......
341535 PZ 9 |FLORIDA STATE BD OF ED 5.000.........ccccomvvverrmues [ e 06/01/2013{ REDEEMED...........cccvvevrrrirnrnnes 8,923,350 8,835,000 | ......... 9,537,648 | ......... 8,954,538 | ..coovviviieens0 | coeenn(31,188) | o0 | i (31,188) [ e [V R 8,923,350 06/01/2017| 1FE......
575827 KH 2 |MASSACHUSETTS GENERAL .060.......cccoooruveree | oene 06/10/2013| VARIOUS.........coovvveerrrrnrierirens 33,200,000 33,200,000 | ....... 33,200,000 | ....... 33,200,000 0 33,200,000 08/01/2015| 1FE......
928109 JS  7|VIRGINIA GENERAL OBLIG 5.000........cccuvvmeremres | eene 06/01/2013| MATURED 9,350,000 9,350,000 | ....... 10,279,671 .9,400,023 06/01/2013| 1FE......
97705L  CQ 8| WISCONSIN GENERAL OBLI 5.250........cccocuriveinne | coene 05/01/2013] MATURED.........coooviiviniinniiniinns | v | v 4,500,000 | ......... 4,500,000 | ......... 4,902,615 | ......... 4,517,235 | o0 [ 0n(17,235) | o0 [ e (17,235) | a0 | s 4,500,000 05/01/2013| 1FE......
1799999. Total - Bonds - U.S. States, TErrtories & POSSESSIONS. ........wrrrrreriieriirssiiesersiersssessessssesssersssssssssssensssesssssssssssnsssssssnsssesssnsns | seneees 70,113,350 | ....... 69,885,000 | ....... 73,504,033 | ... 70,286,975 | .oooovvenenn0 | i(173,625) | o0 | i (173,625) | oo 0. 70,113,350 | o0 | i |0 11,930,550 ... XXX... [.XXX...
Bonds - U.S. Political Subdivisions of States, Territories and P:
199507 YF  5|COLUMBUS CITY SD FACS 5.000........cccomevermrernes | v 06/01/2013{ REDEEMED............ccovvvirirnrinne 2,000,000 | ......... 2,000,000 | ......... 2,119,780 | ......... 2,007,240 | oo | oreeenn(7,240) | vvcvreinnn0 | cienn(7,240) | 0| e 2,000,000 12/01/2018| 1FE......
250092 C4 3 |DES MOINES GENERAL OBL 5.000.........ccccmeremeens | conee 06/01/2013| REDEEMED 2,045,000 | ......... 2,045,000 | ......... 2,143,917 | ........ 2,050,992 0| e 2,045,000 06/01/2024| 1FE......
241559 JU  8|DESOTO CO SCHDIST GO 4.000.........ccooomrrerereree | eene 05/01/2013| REDEEMED.........ccovvvvmirrerirerins [ v | cveeees 3,250,000 | ......... 3,250,000 | ......... 3,280,875 | ......... 3,251,040 0 3,250,000 05/01/2014| 1FE......
241559 JV 6 |DESOTO CO SCHDIST GO 3.500........ccuvrerrcries | eene 05/01/2013| REDEEMED..........coovvemrrerienins [ crrerierenensissinenns | evereens 4,050,000 | ......... 4,050,000 | ......... 3,837,254 | ......... 4,028,292 | ..ooovovvrreen0 | 21,708 | 0 [ 21,708 | 0| e 4,050,000 05/01/2015| 1FE......
241559 JW 4 |DESOTO CO SCHDIST GO 3.500.......ccvrvverercns [ o 05/01/2013{ REDEEMED.........c.covviiriririnnns | o | cvvieend 4,315,000 | ......... 4,315,000 | ......... 4,029,735 | ......... 4,279,962 | ..o | 035,038 | 0 [ 10 35,038 | (VN I 4,315,000 05/01/2016 1FE......
462326 HM 4 [IOWA CITY GO COMM SCH 4.000.........ccocvervrernens | ceene 06/01/2013| REDEEMED.........covvvvmrrerirerens | crvreriereneennsinenes | cvereens 1,500,000 | ......... 1,500,000 | ......... 1,519,590 | ......... 1,500,915 0| e 1,500,000 06/01/2016| 1FE......
462326 HN 2 [IOWA CITY GO COMM SCH 4.000........ccconevvrrrerncns | ceene 06/01/2013| REDEEMED.........ccovevvmrverienins | corerieeineerinsinenns | ceereens 1,500,000 | ......... 1,500,000 | ......... 1,505,670 | ......... 1,500,150 0| e 1,500,000 06/01/2017| 1FE......
472628 PX  8|JEFFERSON CNTY CAP WTS 5.000........ccouevermrere [ enee 04/09/2013{ CITIGROUP GLOBAL MARK ..1,135,875 ,165,000 1,224,054 1,174,005 .1,172,060 0. (36,185) | ..... (36,185) | ...... 30,905 |04/01/2018| 3FE......
472628 PZ  3|JEFFERSON CNTY CAP WTS 5.000........ccccmvvenens | ceene 04/09/2013| CITIGROUP GLOBAL MARK 975,000 | ......... 1,000,000 | ......... 1,038,700 | ......... 1,005,910 | .ovvvvvveenc0 | eeenea(1,290) [ o0 | veene(1,290) | o0 | e 1,004,620 IR0 I I (29,620)| ..... (29,620) | ...... 26,528 |04/01/2020| 3FE......
472628 QA 7|JEFFERSON CNTY CAP WTS 5.000........cccouevemrene [ enee 04/09/2013{ CITIGROUP GLOBAL MARK...... | c.ooevveriererinireires | v 638,625 | ............ 655,000 | ....coo..... 676,726 | ............ 658,334 (0 IO 657,607 | .oovvrvrene 0. (18,982) | ..... (18,982) | ...... 17,376 |04/01/2021| 3FE......
472628 QB  5|JEFFERSON CNTY CAP WTS 5.000.........ccccoerurmves [ e 04/09/2013| CITIGROUP GLOBAL MARK...... | ceeovvererreeervnivieres | cvvienne 1,462,500 | ......... 1,500,000 | ......... 1,540,320 | ......... 1,506,135 | ..ocvvveeran0 | eeeeen(1,305) | 0 | een(1,305) | 0| e 1,504,830 | .cooovvernend 0. (42,330)| ... (42,330) | ...... 39,792 |04/01/2022| 3FE......
472628 QC  3|JEFFERSON CNTY CAP WTS 5.000........cccoueerumrere [ enee 04/09/2013| CITIGROUP GLOBAL MARK...... | c.eoeveveineirerierincires | veereiiens 975,000 | ......... 1,000,000 | ........ 1,021,420 | ......... 1,003,280 0| e 1,002,580 | ..oovvevnennd (VN I (27,580) | .... (27,580) | ...... 26,528 | 04/01/2023| 3FE......
472628 QD 1 |JEFFERSON CNTY CAP WTS 5.000........cccouevermrene [ onee 04/09/2013[ CITIGROUP GLOBAL MARK...... | cveoevevereererineirnens | vevens 11,196,500 | ....... 11,490,000 | ....... 11,668,993 | ....... 11,522,997 | o0 | e (7,015) | vivieiena0 | e (7,015) | il | e 11,515,982 .0 ] ...(319,482) | ...(319,482) | .....304,804 | 04/01/2024| 3FE......
763682 TW 1 |RICHLAND CO SCH DIST # 5.000........ccccourmerermrers | rene 04/01/2013| REDEEMED. ..5,100,000 ,000,000 5,324,000 5,105,850 5,100,000 | .oovvvvenc0 | v | 0 [ 125,000 | 04/01/2020| 1FE......
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915464 AT 8| UPPER ALLEN TWSP GO RE 6.300.......ccccsuveneeranne [ conee 04/01/2013| MATURED 240,000 | ... 240,000 | .coooeeee. 240,000 | ..coovrnee 240,000 | ..o [ I 0 0 0 () I 240,000 | .ot (V)] [ () I [V 7,560 |04/01/2013[1...........
2499999. Total - Bonds - U.S. Palitical Subdivisions of States, Territories & P0sSeSSions..........cc.ccocueviiieiinnns s 40,383,500 | ....... 40,710,000 | ....... 41,171,033 | ...... 40,835,103 | .ooovvvvnnnnnd 0 22,576 0 22,576 0] . 40,857,679 | ..ccovnrnnnd 0 | ..(474,179)| ...(474,179)|.....951,004 |...... XXX... |.XXX..
Bonds - U.S. Special R and Special A t
172311 DS 8|CINCINNATI WATER SYSTE 5.000.........ccccermeremmrens | o 06/01/2013| REDEEMED..........oevvmrrrcrirncns 2,000,000 | ......... 2,000,000 | ......... 2,119,780 | ......... 2,007,240 | .cooovreerinnnn 0| s (Y Z10) ) — (1 I (V210 | — 0| e 2,000,000 | coovrennennn (V1 IO (01 0 50,000 |12/01/2021| 1FE......
235416 E8 3 |DALLAS WATERWORKS & SE 5.375........cccovvvmures | ceene 04/01/2013| REDEEMED.......cc.ovvvnrrierirnnns 3,595,000 3,595,000 3,986,316 | ......... 3,606,180 | ..oovvveurenen 0| (11,180) [ .oovevevrennad 0| s (11,180) 0 3,595,000 (V1 IO (U I 0. 96,616 |10/01/2013| 1FE......
235416 G3 2| DALLAS WATERWORKS & SE 5.375.......ccccomuvvrmunes | oene 04/01/2013| REDEEMED.........ccoovvvmrrrerienens | crrerieeeneensssisenns | everneens 1,405,000 | ......... 1,405,000 | .........1,557,934 | ......... 1,409,370 | ..o 0| s (C(0) ) - (1 I (4,370) | ..overernes 0| e 1,405,000 | .coovvveneend (V1 IO (11 I 0 37,759 |10/01/2013| 1FE......
452226 S9  5|[ILLINOIS SALES TAX FIR 5.000........cccrmrvrvermmrrerinns [ eree 06/15/2013| MATURED. 5,000,000 | ......... 5,000,000 | .........5,508,350 | ......... 5,026,100 | ..cooovvrrrnnns 0| e (26,100) [ .vvovererrnene (VI I (26,100) | ..ocvornnnd (VN R 5,000,000 | ..ccooorrrne (1[N IO (V1 IO 0 [ 125,000 | 06/15/2013| 1FE......
54811A W3 3 |LOWER COLORADO RIVER R 5.000.........cccrmvrermers | rene 05/15/2013| REDEEMED........ccovvvurvirerirnnns 15,000 | v 15,000 | ooovereers 15,979 | o, 15,044 | oo 0 | oo (44) 0 (44) (U I 15,000 | cooovvvernennd (V1 IO (V1 I (V] IO 375 | 05/15/2018| 1FE......
54811A W4 1 |LOWER COLORADO RIVER R 5.000........ccccomuvvmmues | enee 05/15/2013| REDEEMED..........ovvverrrrrirncns .35,000 | coovvvernine 35,000 | .o 37,028 | oo 35,090 | .oovrrerinnins 0 | oo (90) 0 (90) 0 05/15/2019| 1FE......
621800 AS 0 |MT LAUREL TWP MUN UTIL 6.350.........cccurmvvmrres | ceene 06/15/2013| REDEEMED........c.ovvvrrrierirnnns 65,000 | oo 65,000 | .............65,000 | .cocceverec 65,000 | ..ooverirnns (V0 I 0 0 0 06/15/2017|1...........
64985W 4R 2 |NEW YORK ENV FAC CLEAN 5.000........ccocvemeenee | ceeee 06/24/2013| TRAVELERS INDEMNITY........... 8,553,985 | ......... 8,525,000 | .........9,082,706 | ......... 8,556,116 | .oovvrcvrene0 | c00rie(29,156) | oo (1 T (29,156) | ovovvvenennd 0 06/15/2016| 1FE......
660065 AE  3|NORTH HUNTINGTON TWSP 7.100. 04/01/2013| REDEEMED .35,000 ....35,000 ...35,000 0 0 0 04/01/2016
681793 A2 1|OMAHA PUB POWER DIST E 5.700 .| 06/24/2013| TRAVELERS INDEMNITY. 2,792,126 ,782,000 ,751,982 0 3,116 0 02/01/2017
79061A BD  8|ST JOSEPH CO (UNIVNOT .060.......cccccmmremerrrerers | eeee 06/10/2013| GOLDMAN SACHS & CO.. 5,340,000 | .......25,340,000 .....25,340,000 0 0 0 03/01/2038
79061A BE  6|ST JOSEPH CO (UNIV NOT .080.......ccorrvrerrrurnne | wrnee 06/10/2013| GOLDMAN SACHS & CO.....cocvv. | crverrrrrrirersninnerns | e 35,000,000 | ....... 35,000,000 | .......35,000,000 | ....... 35,000,000 | .covvrrrenne (V1 I 0 0 0 0 03/01/2042
914455 LP 3 |UNIV OF MICHIGAN REV S .080.........ccvernverrrirnns | e 06/10/2013| CITIGROUP GLOBAL MARK...... [ c.ocveerirererneerieis | veres 21,725,000 | ....... 21,725,000 | .......21,725,000 | ....... 21,725,000 | ..coorrrcrinnens (1 I 0 0 0 0 04/01/2036| 1FE......
956432 ES 3 |WEST VIEW BORO MUN AUT 6.400.........cocormrernes | conne 05/15/2013| REDEEMED.........coovvvnriierineins | crerirneiinssiseinnnes | oveisninns 110,000 | coovvvrne 110,000 | ............110,000 | ......c..... 110,000 | coovvrvrrinnn (U 0 0 0 0 11115/2017{1...........
31349G  5Z 8|FH(ARM) #755364 2.258.......ccccommrrmerrmrermennnns [ v 06/15/2013| PAID ON PRINCIPAL 3,328 .3,328 17 0 17 0 01/01/2029| 1...........
313498 KR 3|FH (3/1 ARM) #781204  2.427.......oovveevrnervcrrncrnes | e 06/15/2013| PAID ON PRINCIPAL 5,604 5,604 46 0 46 0 02/01/2034|1...........
31295N  AQ  1|FH (5/1 ARM) #789015  2.480......ccccvuvererererrrvrinnns | ceeee 06/15/2013| PAID ON PRINCIPAL 545 545 | oo BAT | 540 [ 0 | 6 0 6 0 02/01/2032|1...........
31292G PC  4|FHLMC GOLD PASSTHRU  7.500.... 06/15/2013| PAID ON PRINCIPAL 6,450 6,450 89 0 89 0 09/15/2025
31292G 6K  7|FHLMC GOLD PASSTHRU  7.000. .106/15/2013| PAID ON PRINCIPAL 5,324 5,324 72 0 72 0 10/15/2029
31335G  LZ 6|FHLMC GOLD PASSTHRU  7.500.... 06/15/2013| PAID ON PRINCIPAL 3,650 .3,650 51 0 51 0 09/15/2025)
313356 NC  5|FHLMC GOLD PASSTHRU  6.500.......ccccovuvvmrirnes | o 06/15/2013| PAID ON PRINCIPAL A5,072 | e 15,072 617 0 617 0 04/15/2026|1...........
3128FA BK  2|FHLMC GOLD PASSTHRU  6.500.........ccccevrrverere | cueee 06/15/2013| PAID ON PRINCIPAL 298 298 [ o8 | 291 | 0 [ 7 0 7 0 04/15/2026|1...........
31294M  GB 1 |FHLMC GOLD PASSTHRU ~ 3.500........ccccomurmerens | ceene 06/15/2013| PAID ON PRINCIPAL 639,337 | coovrrrne 639,337 | oo 642,433 | ............ 642,318 | ..o 0| s (2,982) 0 (2,982) 0 | v 639,337 | oo (V1 IO (1 I (VN I 8,825 | 05/15/2026| 1...........
3128GW SZ  2|FHLMC GOLD PASSTHRU  5.000.......ccccomevvmvernes [ o 06/15/2013| PAID ON PRINCIPAL 89,017 | v 69,017 | oo 69,373 | oo 69,148 | .ocovvirins (1 I (132) 0 (132) 0 | o 69,017 | oo (V1 IO (0 I (V] I 1,379 [11/15/20171...........
3128GW US  5|FHLMC GOLD PASSTHRU  5.000........ccccvuvermrernes [ vone 06/15/2013| PAID ON PRINCIPAL 37,449 | o 37,449 | .o 37472 | o, 37,436 | oo 0 12 0 12 (U I 37,449 | ..o (V1 IO (0 I (V] I 771 [ 1171512017 1...........
3128CU GZ  3|FHLMC GOLD PASSTHRU = 6.500.......cccccmmrvrmrirnes | v 06/15/2013| PAID ON PRINCIPAL........ccovvvne | crrrmrermerrneinernenes | ovevveinns 174,548 | .........c.. 174,548 | ............ 181,325 | v 182,758 0 (8,211) (1 I 174,548 | ..o (V1 IO (1 I (V] I 5,177 | 04/15/2022(1...........
3132GR LV 1|FHLMC GOLD PASSTHRU ~ 3.500........ccccovuvevervrens [ v 06/15/2013| PAID ON PRINCIPAL 205,919 | v 205,919 | .o 211,099 | oo 210,761 | oo | e (4,843) | i (VI IO (4,843) | vvvernnnd [V IO 205,919 | oo (1[N IO (V1 IO ([ 2,954 |02/15/2042|1...........
3132GS LQ 0|FHLMC GOLD PASSTHRU  3.500.. 06/15/2013[ PAID ON PRINCIPAL........coovcever | crrvernrrerirernnineires | oreerinns 481,856 ..481,856 ....494,128 492,550 | ..oooviieen0 | e (10,694) | oo 0 | s (10,694) | oo 0 L AB1.856 | 0 [0 | 0| 6,838 |03/15/2042
3128MM QB 2| FHLMC GOLD PASSTHRU PO 2.500. .106/15/2013| PAID ON PRINCIPAL 200,032 ..200,032 ..208,547 0 (8,516) 0 11/15/2027
31345F XK  6|FHLMC 75 DAY PASSTHRU 7.500.........ccoccorvvvrcres | v 06/15/2013| PAID ON PRINCIPAL 274 274 0 2 0 08/15/2018
313375 LL 5|FHR 1727 | CMO 6.500.......ccuereerrrerierieeiens | oo 06/15/2013| PAID ON PRINCIPAL........ccovvvne | crrrmrermerrneiseiienes | overnneinns 171,210 | v 171,210 0 404 0 05/15/2024|1...........
3133TB JR  2|FHR 1998 PE CMO 5100 RSO VN 06/17/2013| PAID ON PRINCIPAL 1,681 | e 11,681 | e 12,119 | i 11,651 | 0 30 0 30 0 10/17/20271...........
313858 B4  9|FN(ARM) #550959 2.795......cocemmrmmrerneerininnnns | ceeee 06/25/2013| PAID ON PRINCIPAL 6,731 8,731 | coorieeenn8,837 | 6,702 | e 0 29 0 29 0 08/01/2029| 1...........
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31379X  VF  9|FN (10/1 ARM #432714  2.219....ccomivinrrieinnins | e 06/25/2013| PAID ON PRINCIPAL 6,382 6,382 60 0 60 0 12/01/2027{1...........
31402Q 5N 7|FN (10/1 ARM #735353 06/25/2013[ PAID ON PRINCIPAL........oevvie | crrrervrrneiervnneres | v 432,651 432,651 | ..........457,078 | ...........449,299 | ..ccocovennl0 | (16,648) [ ..ooocvvreenn (I I (16,648) | ....coovvrnend 0 03/25/2035| 1..
31405T ZC  9|FN (10/1 ARM #799139 .| 06/25/2013| PAID ON PRINCIPAL 208,121 ..208,121 ...(420) 0 (420) 0 04/01/2035| 1..
31402D GG  9|FN (3/1 ARM) #725699 06/25/2013| PAID ON PRINCIPAL 4,584 4,584 18 0 18 0 08/01/20341..
31404M BN 7 |FN (3/1 ARM) #772345 06/25/2013| PAID ON PRINCIPAL 30,201 | coone 30,201 149 0 149 0 03/01/2034|1...........
31405N  4F  9|FN (3/1 ARM) #794722 06/25/2013| PAID ON PRINCIPAL 8,240 8,240 118 0 118 0 10/01/20341...........
31385H 6B 3|FN (5/1 ARM) #545466 06/25/2013| PAID ON PRINCIPAL 615 615 | o819 | 811 | 0 | s 4 0 4 0 01/01/20321...........
31389D W4  5|FN (5/1 ARM) #622667 06/25/2013| PAID ON PRINCIPAL 66,669 | ..oovvvnvne 66,669 419 0 419 0 12/01/2031(1...........
31392B  6U  5|FNGT 2002-T4 A2 CMO  7.000........cccnvvrererrercenres | v 06/25/2013| PAID ON PRINCIPAL 18,504 | v 18,504 | .o 19,105 | 118,900 | viieinn0 | i (396) 0 (396) 0 12/25/2041 1...........
31359V YH  O|FNGT 99-T2A1CMO  7.500......cccouvvmrvremririnnns | v 06/19/2013| PAID ON PRINCIPAL 9,214 9214 | 9591 | 9549 | 0 | (336) 0 (336) 0 09/19/2025|1...........
31360M 4P 2|FNMA PASS TH #10730 06/25/2013| PAID ON PRINCIPAL 314 314 (4) 0 (4) 0 12/25/2014{1...........
31371F B4  3|FNMA PASS TH #250359 06/25/2013| PAID ON PRINCIPAL 4,277 4,217 126 0 126 0 10/25/2025(1..
31371F  E9 9| FNMA PASS TH #250460 .| 06/25/2013| PAID ON PRINCIPAL 6,835 6,835 199 0 199 0 01/25/2026| 1..
31371M DT 1|FNMA PASS TH #255814 06/25/2013| PAID ON PRINCIPAL 59,465 | ..ovvene 59,465 0 81 0 08/25/2035| 1..
31371M  3W 5| FNMA PASS TH #256513 06/25/2013| PAID ON PRINCIPAL 18,728 | v 18,728 0 423 0 12/25/2036| 1...........
31373D EF  8|FNMA PASS TH #290034 06/25/2013| PAID ON PRINCIPAL 3,071 3,071 0 35 0 08/25/2024|1...........
313730 BT 3| FNMA PASS TH #303450 06/25/2013| PAID ON PRINCIPAL 3,582 .3,582 0 107 0 08/25/2025( 1...........
31375F MB  1|FNMA PASS TH #333454 06/25/2013| PAID ON PRINCIPAL 890 890 0 27 0 02/25/2026|1...........
31382M  ZX  5|FNMA PASS TH #486858 06/25/2013| PAID ON PRINCIPAL 51722 | s 51,722 | oo 52,336 | 52,157 | 0 [ 0 (435) 0 03/25/2029| 1...........
31383V ED  1|FNMA PASS TH #514132 06/25/2013| PAID ON PRINCIPAL 6,573 6,573 0 108 0 08/25/2029| 1...........
31384D EP  3|FNMA PASS TH #520442 06/25/2013| PAID ON PRINCIPAL 570 570 0 (11) 0 10/25/20291..
313898  3C 6 |FNMA PASS TH #634495 .106/25/2013| PAID ON PRINCIPAL 24,263 24,735 0 (254) 0 03/25/2017
31391T UL  0O|FNMA PASS TH #676587 06/25/2013| PAID ON PRINCIPAL 85,670 ..86,018 0 (200) 0 12/25/2032(1..
31402R  F9  5|FNMA PASS TH #735592 06/25/2013| PAID ON PRINCIPAL.......ccoovevnns | corerirmrineiiseinneins | cvereeens 1,104,3% | .........1,104,39%4 | .........1,055,559 | ........1,073,384 | .....ccccce.0 | 031,010 | oo 0 | v 31,010 | v 0 05/25/2034(1...........
31403D SP  5|FNMA PASS TH #745826 06/25/2013| PAID ON PRINCIPAL .98,130 363 0 07/25/2036|1...........
31405N TV 7|FNMA PASS TH #794464 06/25/2013| PAID ON PRINCIPAL 4,331 0 (143) 0 09/25/2034|1...........
31406Y TU 4 |FNMA PASS TH #824163 06/25/2013| PAID ON PRINCIPAL........coovuee | crrrmrermerrnseiseiinnes | oo 108,057 0 (570) 0 04/25/2035( 1...........
31407B  XH  7|FNMA PASS TH #826080 06/25/2013| PAID ON PRINCIPAL........ccocvve | cvrverrvermrirernrnnres | vvvrenens 1,276,052 | .........1,276,052 | .........1,328,715 | .......1,323,350 | ..c.ccococren.0 | crern(47,298) | oo (V0 T (47,298) | oo 0 07/25/2035(1...........
31408G ZW  0|FNMA PASS TH #851357 06/25/2013| PAID ON PRINCIPAL .58,290 0 (566) 0 02/25/2036| 1...........
31408) D4 0|FNMA PASS TH #852523 06/25/2013| PAID ON PRINCIPAL 14,192 73 0 01/25/2036( 1...........
31409T QM 3| FNMA PASS TH #878060 06/25/2013[ PAID ON PRINCIPAL........ccoveeves | crverrrrerirersnneies | oveerinns 109,023 | ............109,023 | ............107,213 | .......... 107,708 | cooovvrevnn0 | 1,315 | (1 1,315 | oo 0 03/25/2036(1..
31410P  VC 4 |FNMA PASS TH #893511 .106/25/2013| PAID ON PRINCIPAL 11,697 0 (22) 0 08/25/2036
314100 3G 5|FNMA PASS TH #898199 06/25/2013| PAID ON PRINCIPAL 72,338 0 (293) 0 11/25/2036
31411A  RJ 6 |FNMA PASS TH #902389 06/25/2013| PAID ON PRINCIPAL .58,100 0 625 0 11/25/2036( 1...........
31411Y VZ 3 |FNMA PASS TH #918732 06/25/2013| PAID ON PRINCIPAL .21,953 0 414 0 06/25/20371...........
313921 DF  2|FNR2001-55 PC CMO 06/25/2013| PAID ON PRINCIPAL .26,990 0 (209) 0 10/25/2031 1...........
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31392C MJ  O|FNW 2002-W1 1A4 CMO  6.000. 06/25/2013| PAID ON PRINCIPAL........ccovvvne | crrrmeermenrneiseinenes | vverneinns 196,337 | ............196,337 | ............ 189,260 | ......... 191,139 | .coviiiinnl0 | e 5,198 0 5,198 0 ....196,337 02/25/2042(1...........
3133TL  4S  4|FSPCT-017 A5 7460, [ s 06/25/2013| PAID ON PRINCIPAL 77,071 354 0 354 0 07/25/2029 1FE......
31392M  EJ  7|[FSPCT-411A4CMO  6.500......ccmvvrerrrcerririrnans | ceenn 06/25/2013[ PAID ON PRINCIPAL........ccooevvee | crrvrrnrrerirernnneeres | oveerinnns 124,169 ¥ S 718 0 718 0 06/25/2032|1...........
31392M  GY 2[FSPCT-42A4CMO  6.500......ccccomvmmrerercrirnaens | ceene 06/25/2013| PAID ON PRINCIPAL 53,790 | s 53,790 | oo 53,714 | v, 53,710 | oo 0 80 0 80 (U I 53,790 02/25/2042|1...........
31393N  TB  5|FSPCT-551A1CMO  6.500......c..ccvvrerervrirrriicnnns | e 06/25/2013| PAID ON PRINCIPAL 9,579 9,579 | oo 10,139 | oo, 10,473 | ooveend (U I (893) 0 (893) (U IO 9,579 04/25/20331...........
414158 NU  5|HARRIS CO HSG FIN CORP 6.700........cccocvesernnies | weees 06/01/2013| REDEEMED.......cocoosvvvniinnnirens 12,000 | s 12,000 [ .ooovrins 11,847 | oo, 11,903 [ o 0 97 0 97 0 | s 12,000 06/01/2025/ 1...........
3199999. Total - Bonds - U.S. Special REVENUE & ASSESSMENL. ........iviiuirsiiriiiserissesssiesissesss st snsssssensensssesensansane | sones 112,197,067 | ... 112,157,956 | ..... 113,850,512 | ..... 112,268,648 | ...ccoovvvnnnnnd 0] .. (135,634) | c.oovvevereninns 0] . (135,634) | ..ovvovrnneand 0] ... 112,133,015 | ...ccooooee.l0 | ......64,053 | ......64,053 |.....859,713 |...... XXX... [.XXX..
Bonds - Industrial and Miscellaneous
009158 AS  5|AIR PRODUCTS & CHEMICA 1.200.........occemvreenies | ceree 05/23/2013| WELLS FARGO SECURITIE...... | covevernerrreinciieies [ e 997,240 | ......... 1,000,000 | ............ 998,960 | ............ 999,022 | ..ccovrrinens 0 82 0 82 (0 I 999,104 10/15/2017| 1FE......
032166 AQ 3| AMSOUTH BANK NA 48501 | e 04/01/2013| MATURED 5,000,000 | ......... 5,000,000 | ......... 5,000,000 | ........ 5,000,000 | .coovrverrinen (V0 I 0 0 0 0| e 5,000,000 04/01/2013| 3FE......
032654 AE  5|ANALOG DEVICES 5.000.....c.cumereerinerierines | e 06/06/2013| REDEEMED...........ovevvmrrrerienins [ crrerieeirneesinninsenns | cverneens 1,047,440 | ......... 1,000,000 | ......... 1,041,350 | ......... 1,013,648 | ..ooovvvrnnd 0| s (3,864) | oo (1 I (3,864) | ..vernrernes 0| e 1,009,784 07/01/2014| 1FE......
00206R AX O|AT&TINC B450........oeireeisennini | e 06/24/2013| J P MORGAN CHASE SECU..... | coveevervriveriviieres | cvvininn 1,067,270 | ......... 1,000,000 | ......... 1,133,990 | ......... 1,127,049 | ooovvieen0 | e [(GHEZ) ) I (VI IO (6,649) | .ovvvcrrnnnd (VN R 1,120,400 05/15/2021| 1FE......
054303 AV 4 |AVON PRODUCTS .| 04/15/2013| REDEEMED ..2,086,904 ,000,000 1,989,100 .1,996,996 713 0 713 0 .1,997,709 03/01/2014| 2FE......
075887 AS  8|BECTON DICKINSON 45500 [ 04/15/2013| MATURED..........cooorirmerierireenans | corerieeinensissinseins | cvereeens 5,000,000 | ......... 5,000,000 | ......... 5,153,340 | ......... 5,004,774 | ccovvrcvvienn0 | (G AL ) — (1 I (4774) | v 0| e 5,000,000 04/15/2013| 1FE......
12189L AM  3|BURLINGTON NORTHERN SA 3.000........ccccvuvevernns [ enee 05/30/2013 CREDIT SUISSE FIRST B.....coo. | covevverneiervriieires | vvereriens 989,670 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ..oovvvrvrnnne (V1 I 0 0 0 0 e 1,000,000 | ..oovvrennned 0. (10,330) | ... (10,330) | ........ 6,833 |03/15/2023
12686C AY  5|CABLEVISION SYSTEMS = 8.625.......ccocvrmvvneenins | eene 06/18/2013| BAS-MERRILL LYNCH......ccovvver [ corerimrinenrnninnenns | cvereens 1,147,500 | ......... 1,000,000 | ....ccooeee 985,960 | .........e. 990,362 | ..oovvvvrirnens 0 774 774 (1 I 991,136 | oo (V) 156,364 |..... 156,364 | ...... 66,125 |09/15/2017
14149Y AS  7|CARDINAL HEALTH 5500, [ 06/15/2013| MATURED..........oooververierirnnenns | o | cveeeens 1,000,000 | ......... 1,000,000 | .........1,050,450 | .........1,006,600 | .....ccccocee0 | erresen(6,600) | ovvovirncnen (U I (6,600) | ...vvoernes 0 e 1,000,000 | ...ocvvnnend (V1 IO (01 I 0 . 27,500 |06/15/2013
125152 AC  2|CE GENERATIONLLC ~ 7.416.....cccvirvvicrrrcrnns [ v 06/15/2013| REDEEMED........c.ovvvvvrircrirnns .76,500 ....76,500 0 0 0 12/15/2018
15131# AA 4| CENEX HARVEST STATES C 6.810.....ccccccvmcrvnnes | eene 06/19/2013| MATURED 833,333 | .. ..833,333 0 (3,100) 0 06/19/2013
151895 B* 9| CENTERPOINT PROPERTIES 6.160........cccconuvvies | e 06/15/2013| MATURED 5,000,000 | ......... 5,000,000 | ......... 5,000,000 0 0 0 06/15/2013
17453B AT 8|CITIZENS UTILITIES CO 6.625........cocorvrervcercirnns | ceene 04/04/2013| TENDERED........cccovvvmerimrerneenn | crreriereneesnsnisenns | everneens 1,990,478 | ......... 1,839,000 | ......... 1,728,660 | ......... 1,782,510 | oo 0 | v 6,628 0 6,628 0| e 1,789,138 | oo (V) 201,340 |..... 201,340 |..... 124,548 | 03/15/2015| 3FE......
191219 BV 5|COCA-COLA ENTERPRISES 4.250........cccccouuvernee | o 04/05/2013| REDEEMED.........cooovvvmriveirenins [ v | cvvees 1,068,180 | ......... 1,000,000 | ......... 1,085,720 | ......... 1,029,075 | .ooovvvirnnn (V1 I (3,403) | cvovvvcirerines (VI IO (3,403) | .ovvvrinnnd (V) R 1,025,671 | covovvernnd 0 42,509 | ... 42,509 | ...... 25,264 |03/01/2015| 1FE......
20030N BD 2 |COMCAST CORP 3125, s [ 05/29/2013 HSBC........ovverrerrriirenerierienens | erierireseseessssinenes | evereees 1,020,070 | ......... 1,000,000 | ....ccooeee. 999,140 | ..ccvvvee 999,172 | wovvveriens 0 18 0 18 (V0 I 999,191 | oot 0 . 20,879 | ...... 20,879 | ...... 28,733 |07/15/2022| 1FE......
205887 BR 2| CONAGRA FOODS 3.200.....ccceierienrieris | oo 05/23/2013| JEFFERIES & CO INC 998,570 | ......... 1,000,000 | ....ccoo..e. 997,540 43 0 43 0 997,583 | 0 | 987 | oo 987 | ...... 11,022 |01/25/2023| 2FE......
210518 CF  1|CONSUMERS ENERGY CO  5.000........cccourrrerere | e 06/28/2013| REDEEMED.........covvvvmrrrerirerins [ crverirerineeinsinnins | cveeees 2,163,237 | ......... 2,000,000 | ......... 1,992,680 395 0 395 0].....1,998387 | ...ccc..0 | 154,849 |..... 154,849 | ...... 78,611 |03/15/2015 1FE......
126650 AW  0|CVSLEASE PASS THRU CE 5.298........ccooccmvvrnnenes | v 06/10/2013| REDEEMED.......cccvvvvrrrrerirnnns 31194 | 31,194 | o 31,535 | oo 31,609 | 0 | s (415) 0 (415) 0 | v 31,194 | 0 | (1 I (VI IO 689 |01/11/2027| 2FE......
126659 AA  9|CVSLEASE PASS THRU CE 8.353.......cccoeuemmvincnes | o 06/10/2013| REDEEMED..........ovvvrrirrirncns 221,990 | v 21,990 | .o 21,990 | oo 21,990 | oo (U 0 0 0 (U I 21,990 | .o (V1 IO (0 I (V] I 766 |07/10/2031| 2FE......
278642 AG 8 |EBAYINC 1.350...cvveieieieeierieenienies [ e 05/30/2013| WELLS FARGO SECURITIE...... | c.ocverererneeirinnnes | crereens 1,002,950 | ......... 1,000,000 | ....ccooeee. 999,430 | ..ovevenee 999,472 | ..cvvvvrirns 0 46 0 46 (U I 999,517 | oeovvvene0 | .. 3,433 | ... 3,433 | L 11,625 |07/15/2017| 1FE......
27876G BE 7|ECHOSTARDBS CORP  7.125......cccccmmiemierncns [ 04/10/2013| BAS-MERRILL LYNCH......ccoovvver [ coreriereneerieninnenns | cvereens 1,655,625 | ......... 1,500,000 | ......... 1,657,500 | ......... 1,639,192 0| (12,408) | o0 | e 1,626,783 | ......ccc....0 | ......28,842 | ......28,842 | ...... 75,406 |02/01/2016| 3FE......
291011 AT 1|EMERSON ELECTRIC 4.500......cccmeririrnrirerinns [ e 05/01/2013| MATURED. 6,000,000 ,000,000 5,688,720 5,984,721 0 16,000,000 | ...oooveeeeec0 | i | 0 [ 135,000 | 05/01/2013| 1FE......
292845 AF 1|ENGELHARD CORP 4.250 .| R.. | 05/15/2013] MATURED...........oevrrrenerrerierins | sevrvermserienieeennens | veviees 7,218,000 | ......... 7,218,000 | ......... 7,151,273 | ........ 7,213,430 w0 | 570 | 0| 7,218,000 | covvivenn0 | v | 0 [ 153,383 | 05/15/2013 1...........
29333* AA  5|ENHANCED ALABAMA SER 2 ~-......ccccovvvmmrirniiranns | ceene 05/10/2013| TRAVELERS P/C OF AMER...... 352,288 | ..cooonec. 352,288 | ............ 352,288 | .....oou.. 352,288 | ..coovriinnnns (1 I 0 0 0 0| s 352,288 | ..o (V1 I (01 I (V1 I 0 |03/01/2014/1...........
36877P  AA 6| GENERAL AMERICAN RAILC 6.210.......cccoveremrenes [ e 06/20/2013| REDEEMED..........coovvvirieriniens | covrmrerneeisnninerinenes | vvviinenns 143,954 | ..covvenee 143,954 | ..ccooonee. 143,954 | ..coooonee 143,954 | oo (V1 I 0 0 0 (U I 143,954 | ...oocevnnnnd (V1 I 0 | v (V] I 3,717 |09/20/2020| 3FE......
370334 BM  5|GENERALMILLSINC  3.150.....cccommrmmrirmrerrcrrnnns | eeee 05/30/2013| ROYAL BANK OF SCOTLAN..... | coooevereerneeneriienes | vvevreennd 826,328 | ............ 800,000 | ............ 796,712 | oo 797,022 | oo 0 125 0 125 (1 I TITA4T | 0 . 29,181 | ... 29,181 | ..... 11,830 |12/15/2021| 2FE......
38141G DB 7| GOLDMAN SACHS GROUP  5.250........cccccvuerervnres | vorne 04/01/2013] MATURED.........corvvvervirnnirerinnns | corveinvenninersnsenes | oo 1,000,000 | ......... 1,000,000 | ............ 970,400 | ..coooeend 998,751 | oo (V1 I 1,249 | oo (VN IO 1,249 | oo 0] s 1,000,000 | ..oovrennned (1 [ IO (V1 IO 0 . 26,250 | 04/01/2013| 1FE......
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412690 AB  5|HARLAND CLARKE 9.500... N 06/19/2013| REDEEMED...........cvvvnrrrcrirncns 231,000 | .ccoooneee. 231,000 16,764 | oo (X)) — 0 | oo 16,713 | oo 0 1230,966 | coovrivrenn0 | 34 | 34| ... 13,045 |05/15/2015| 5FE......
423074 AM  5|HJ HEINZ CO 3125, s [ s 06/07/2013| TENDERED 1,010,000 ,000,000 485 0 485 0] .nnn989,256 | .cvveerernnn0 | ..0.20,744 | L. 20,744 | ..... 23,003 | 09/12/2021| 2FE......
437076 AP 7|HOME DEPOT INC 5.400. N 05/24/2013| RAYMOND JAMES & ASSOC.... | ..ocvererereerieinenns | cvvreens 1,127,590 | ......... 1,000,000 1132141 | 0] (17,007) [ +overnerennd 0 | s (17,007) | covorvernnd 0. 1,115,134 | ciiiiinl0 | 12,456 | ... 12,456 | ...... 40,350 |03/01/2016| 1FE......
448579 AA O |HYATT HOTELS (144A)  5.750......ccccoommrrmicmneinncns | ceene 05/10/2013| REDEEMED........cccoovvvvrrererinnins | crrerieeineersneinneins | cvereeens 1,111,180 | ........ 1,000,000 | .....co..... 994,600 | ............ 997,333 | oo 0 305 0 305 (0 I 997,638 | ..cccoveeenn0 | ... 113,542 | ... 113,542 | ...... 42,326 |08/15/2015| 2FE......
459200 AL 5(IBM CORP 7500 | e 06/15/2013| MATURED 2,000,000 | ......... 2,000,000 | ........ 2,424,760 | ....... 2,024,746 | ....ccocceenene 0| (24,746) | ...ocovvvrnvnnd 0| s [PZ ) I 0| e 2,000,000 | .oovrerrnenn (V1 IO (U I 0. 75,000 |06/15/2013| 1FE......
458140 AJ  9|INTEL CORP 3300 e | e 05/31/2013] NOMURA SECURITIES INT....... | coorvererinerneriienes [ v 519,715 | oo 500,000 | ..o 527,150 | c.ovvrene 524,940 | ..ccoovvvinne. 0| s (1,090) | wvoocverrernens (1 I (1,090) | ..ovevrernees 0| 523,850 | covvrinenn0 | e (4,135) ....... (4,135) | ...... 11,183 | 10/01/2021| 1FE......
000000 00 O|INVITATION HOMES - REV 3.750... N 06/15/2013| PAID ON PRINCIPAL .18,159 0 0 0 | e 18,159 | a0 | (V1 IO (1 [ I 74 103/31/2015|1Z........
450310 AZ  4|ISTAR FINANCIAL INC  5.950 IV 06/10/2013| REDEEMED........ccoovvvvmrrerirenins [ crrerieneneesnssinenns | evereees 2,039,090 | ......... 2,000,000 | ............600,000 | .........1,090,579 | .....ccccc0....0 | o 407,917 | oo 0| e 407,917 | oo 0| e JRSTRRROON | I B 540,593 |..... 540,593 | ...... 77,681 |10/15/2013| 4FE.......
49228R  AE 3| KERN RIVER FUNDING (14 4.893.........ccoormermmrrnes [ o 05/31/2013| REDEEMED........cooevemerierineins | criererneeinseiseiiienes | eveiiseinns 191,144 | oo 191,144 994 0 994 (1 I 191,144 | e (V1 IO (01 I (V] IO 3,897 | 04/30/2018| 1FE......
501044 CJ 8|KROGER CO 5.000.......cceeerreerierierereeinnns | e 04/15/2013] MATURED..........cooovvrierimnenieins | e | eveeens 1,000,000 | ......... 1,000,000 277 0 277 0| e 1,000,000 | .ooovvvenend (V1 IO (U I 0 . 25,000 |04/15/2013| 2FE......
524908 CF  5|LEHMAN BROTHERS HOLDIN 7.875......cccccouimeunes | ceeee 04/04/2013| PAID ON PRINCIPAL 9,010 9,010 [ o 1,126 | 1,566 | 0 [ e 7443 | 0 | 7443 | 0 | 9,010 | 0 ] 0 | 0 11/01/2009| 6...........
52517P  F6 3 |LEHMAN BROTHERS HOLDIN 5.500 O 04/04/2013| PAID ON PRINCIPAL 101,912 | v 101,912 04/04/2016
52517P VW 0 |LEHMAN BROTHERS HOLDIN 4.800..........cccoveveee | oeee 04/04/2013| PAID ON PRINCIPAL .101,879 ..101,879 03/13/2014
55616X AE 7 |MACYS RETAIL HOLDINGS 7.875. e 06/11/2013| STIFEL NICOLAUS & CO.....cccoee | corereerirneenvenneens | cervrerenn 534,602 | oo 470,000 07/15/2015)
57772K  AA 9| MAXIM INTEGRATED 3450, [ e 06/14/2013{ MATURED.........corvvvervirnnirernnns | corvernsenninersnnenes | cvnenins 1,000,000 | ......... 1,000,000 | ............ 998,760 | ............ 999,779 06/14/2013| 2FE......
587405 AB 7 |MERCANTILE BANKS  4.625.......cccccomivmmrmnrirnens | ceene 04/15/2013] MATURED...........ooovermerimrerncennns | crrerirereneersssisenns | evereens 7,000,000 | ........ 7,000,000 | ......... 7,210,551 | ......... 7,006,820 | .oovvvnrnnn 0| s [ 70) | I~ (1 I [(GR:720) | - 0| e 7,000,000 | oo (V1 IO (1 I (V) 161,875 | 04/15/2013| 2FE......
59018Y N5 6 |MERRILL LYNCH 6150 | oo 04/25/2013| MATURED..........ooovvrvmrinrineinns | o | cveeeens 1,000,000 | ......... 1,000,000 | ......... 1,018,490 | ......... 1,001,342 | oo 0| s (G772 ] I— (U I (1,342) | v 0 e 1,000,000 | ...ocvvnnend (V1 IO (01 I 0 . 30,750 |04/25/2013| 1FE......
594918 AT  1|MICROSOFT CORP 2.375 N 05/23/2013| RBC CAPITAL MARKETS........c. | coorvvernerenerverinenes [ v 973,320 | ......... 1,000,000 | ....ccooeee 996,640 | ........... 996,640 15 0 15 0].nn996,655 | .ovovirnnn0 | .....(23,335) | .....(23,335) | ........ 1,781 | 05/01/2023| 1FE......
63534P  AD 9 |NATIONAL CITY BANK  4.625.......cccomivrmmrineincies | e 05/01/2013| MATURED ..3,000,000 ,000,000 2,997,569 2,999,550 450 0 450 0| 3,000,000 | cooovrinrenn0 | i [0 | 69,375 |05/01/2013| 1FE......
674599 CE 3| OCCIDENTAL PETROLEUM 2.700.... [ 05/29/2013] NOMURA SECURITIES INT....... | coorverreivnrverrens [ v 971,680 | ......... 1,000,000 | ............ 997,390 | ..ovvvenee 997,521 | ... 85 0 85 0..997,606 | ....ccoee.n.0 | .....(25,926) | .....(25,926) | ...... 25,575 |02/15/2023| 1FE......
68389X AC 9 |ORACLE CORP 5750 e [ o 06/13/2013| SOCIETY GENERALE AMER..... | c.ocvvrevereeririnenns | v 1,185,800 | ......... 1,000,000 | ........ 1,217,070 | ......... 1,197,668 | ....ovcevnennd 0| (16,593) [ ..ovevvernenad 0 | s (16,593) | ovovvvnnnnd 0| e 1,181,075 | w0 | e 4725 | 4725 | 38,813 |04/15/2018| 1FE......
708160 BE 5|PENNEY (JC) COINC  7.1425.....ciiicciviiienirans | e 05/20/2013| TENDERED 2,900,000 | ......... 2,000,000 | ......... 2,095,579 | ....c.... 1,730,000 | ...... 342,560 | ......... (1,650) | cvoovvrcererinns 0] e 340,910 | oo [V R 2,070,910 | .ocevreerrr0 |.....829,090 |.....829,090 | ... 74,021 |11/15/2023| 5FE......
711123 AM  1|PEOPLES GAS LIGHT = 4.625........ccocomivrmrrnirnes | e 05/01/2013| MATURED 5,000,000 | ......... 5,000,000 | ........ 4,995,948 | ........ 4,999,249 | ....ccvvvenneen 0 751 0 751 0| e 5,000,000 | ccooriverennc0 | v |0 [ 115,625 | 05/01/2013| 1FE......
72447TW AN 9| PITNEY BOWES INC 3875, e | e 06/15/2013| MATURED...........coooosiremrierirneernns | o | evereeens 7,000,000 | ......... 7,000,000 | ......... 6,918,520 | ......... 6,995,305 | ooovvireiecn0 | e 4,695 | .o 0 | e 4,695 | ..o 0| e 7,000,000 | coovvieeenn0 | i |0 [ 135,625 | 06/15/2013| 2FE......
74005P AL 8 |PRAXAIRINC 3.950 06/01/2013| MATURED 2,000,000 | ......... 2,000,000 | ......... 1,993,120 | ......... 1,999,548 452 0 452 0| e 2,000,000 | cocovrierenn0 | v [0 [ s 39,500 |06/01/2013| 1FE......
78412F AF  1|SESILLC B.875. e | e 05/24/2013| REDEEMED.........c.ovvvvvrirerirnens 556,000 | ............ 556,000 | ............ 547,599 | ..ovvvrne 554,112 | oo 0 532 0 532 (U IO 554,644 | ......ccce.0 | 11,356 | ... 1,356 | .o 18,369 |06/01/2014| 3FE......
05577@ AN 0| UNION PACIFIC RAILROAD 4.830.......cccccomevrmmrernens | v 04/15/2013| REDEEMED.........cooevvmeiierineins | ceierirneeinseiseiiienes | eveiseinns 100,000 | coovrevnce 100,000 | .oovvrnees 100,000 | c.ovvernee 100,000 | cooovrerrinnen (U 0 0 0 (1 I 100,000 | coovvveeeenn0 [ o0 [0 | 2,415 | 10/15/2024|1...........
908594 AC 8 |UNION TANK CAR 4710 | e 05/15/2013| REDEEMED........ccooevverieriniens | crvrerernerisnrinerinenes | v 454,545 | ........... 454,545 | .......... 454545 | ........... 454545 | ............... (V0 I 0 0 0 (U I 454,545 | .....cccceel0 | 0 | 0 | 10,705 |05/15/2020{1...........
976656 BX 5| WISCONSIN ELECTRIC POW 4.500... e 05/15/2013] MATURED..........ocoomiimerrerieeinnes [ e | e 10,000,000 | ....... 10,000,000 | ....... 10,237,755 | ....... 10,009,857 | .ovvvvvvernn0 | ereeend(9,857) [ o (1 I (R Y4 ] —— 0 . 10,000,000 | ...ovvvvvernc0 | v | 0 [ 225,000 |05/15/2013| 1FE......
013716 AS  4|ALCANINC 4.500... A.. | 05/15/2013| MATURED 5,000,000 ,000,000 4,910,450 4,994,745 0 5,255 0 5,000,000 112,500 | 05/15/2013| 1FE......
06366R HA  6|BANK OF MONTREAL 1.400 v | A | 05/22/2013| RBC CAPITAL MARKETS......coo. | covvrnermerieeimeennens | veviens 1,002,900 | ......... 1,000,000 | ............ 998,460 | ............ 998,546 0 122 0| .in998,668 | oo | 004,232 | 4232 | 9,994 [09/11/2017| 1FE......
064149 YG 6 |BANK OF NOVA SCOTIA  5.040........ccccocvvnrurnnne. C.. | 04/08/2013| MATURED 2,000,000 | ......... 2,000,000 | ........ 1,999,640 | ......... 1,999,667 0 333 (VN R 2,000,000 | ..ccovrrrrne (0[N IO (V1 IO 0 . 50,400 |04/08/2013| 1FE......
89352H AA 7| TRANS CANADA PIPELINE 4.000...........cccosiverrenne A.. | 06/15/2013| MATURED 5,000,000 | ......... 5,000,000 | ........ 4,973,970 | ......... 4,998,412 | ..coovrerirnen 0| v 1,588 [ v (1 I 1,588 | oo 0| e 5,000,000 | ..oovreurnnnn (V1 I 0 | v 0| 100,000 | 06/15/2013| 1FE......
055451 AA 6 |BHP BILLITON FINANCE = 4.800.........cccconerrrerernen F...| 04/15/2013) MATURED........c..cooomerrrrinerierins | sevrneiserienieninens | verins 2,000,000 | ......... 2,000,000 | ......... 1,997,819 358 0 358 0| e 2,000,000 | cooovrenrennn (V1 IO (11 I (V)N 48,000 |04/15/2013| 1FE......
80932R AG 0|SCOTLAND INTL FINANCE 4.250 .| F... | 05/23/2013| MATURED 8,000,000 | ......... 8,000,000 | ........ 7,893,720 | .........7,993,530 | ovvvrivriennd0 | i 6,470 0 6,470 0]........8,000,000 | ..ccccrewrec0 | corrrrirrrnand (V1 IO 0 [ 170,000 | 05/23/2013| 2FE......
980888 AE  1|WOOLWORTHS LIMITED (14 3.150 F...| 06/18/2013| TENDERED 57 0 57 0] 739,623 | o0 | ... 46,894 | ... 46,894 | ...... 15,993 | 04/12/2016] 1FE......
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000780 HX 7 |AMAC 2003-8 A4 CMO  5.250......cccmcruerermerrerirnes | eeee 06/25/2013| PAID ON PRINCIPAL........ccovvvne | crrrmeermenrneiseinenes | vverneinns 195,806 | ..ovvvvnc 195,806 | ...........186,199 | ........... 187,031 0 8,775 0 195,806 06/25/2033( 1FM.....
05946X A3 7 |BAFC 2005-4 2A3 CMO  5.500........cccomeverierininnis | e 06/25/2013| PAID ON PRINCIPAL 836,192 ..836,192 820,301 | o0 | 15,892 | (V1 I 15,892 | covvvvrnnd 0 08/25/2035( 1FM.....
05949C HU  3|BOAMS 2005-1 2A5 CMO  3.098.......cccovvvrrerrivenens | ceene 06/25/2013| PAID ON PRINCIPAL 257,645 ..257,645 72,517 0 85,128 0 10/25/2035| 1FM.....
073882 AY  8|BSARM 2006-4 4A3 CMO  5.371...cvivrviirincriiniins | e 06/25/2013| VARIOUS.........coovererririrciinens 558,345 ..606,343 453,856 | ...occoceeennc0 | 100 142,670 | o 0 et 142,670 | oo 0 10/25/2046| 1FM.....
172973 RP  6|CMSI 2003-8 A12 NAS CM 5.500........cccemermrerermnr [ v 06/25/2013| PAID ON PRINCIPAL 2,063,403 | ......... 2,063,403 | ........2,004,725 | ........2,051,015 | .cccccvieeni0 | 000 12,388 | oo 0 | e 12,388 | oo 0 08/25/2033| 1FM.....
172973 W5 4| CMSI2005-4 1A6 CMO  5.500........ccnvvvmrermerrrerirns | v 06/25/2013| PAID ON PRINCIPAL 62,332 | e 62,332 | oo 46,282 | 48,825 | 0 | 113,508 [ 0 | v 13,508 | oo 0 07/25/2035| 1FM.....
172973  5F 2| CMSI 2006-1 2A1 CMO  5.000........ccvrvrrerrvrrrreres [ enes 06/25/2013| PAID ON PRINCIPAL 97,276 | v 97,276 | .0 92,656 | oreirern85,072 | v | 112,205 | i (V1 I 12,205 | coovvvrrnnnd 0 02/25/2021( 1FM.....
225418 CC  0|CSFB2004-2R A1CMO  3.839......cccumrercrrcrrnares | eeee 06/28/2013| PAID ON PRINCIPAL 38,140 | v 38,140 0 281 0 12/28/2033| 1FM.....
225458 FE 3 |CSFB2005-2 3A1 CMO  5.000.......cccccmuerermevvmrenne | o 06/25/2013| PAID ON PRINCIPAL 72,670 | v 72,670 0 51 0 02/25/2020( 1FM.....
12667F J6 3| CWALT 2004-30CB 3A1 CM 5.000.........ccorvverrvennes | ceene 06/25/2013| PAID ON PRINCIPAL 313,264 | ............ 313,264 | ...........256,876 | ...........235,096 | ..o | i 78,168 | i 0 | v 78,168 | ccovverennnd 0 02/25/2020( 1FM.....
12669F DS 9 |CWHL 2003-J10 1A9 CMO  5.250........cccumvrerrrrcrins | e 06/25/2013| PAID ON PRINCIPAL 812,491 | oo 812,491 | ...........769,327 | ..cc....... 784607 | o0 | 127,884 | e 0 | v 27,884 | oo 0 11/25/2033| 1FM.....
12669F GV 9| CWHL 2003-J13 2A1 CMO 5.250... 06/25/2013| PAID ON PRINCIPAL 312,029 312,029 | ..o 313,784 | 312,091 | 0 | (62) 0 (62) 0 01/25/2024( 1FM.....
126694 AA  6|CWHL 2005-19 1A1 CMO 5.500 .| 06/25/2013| PAID ON PRINCIPAL ...158,980 ..158,980 0 63,379 0 08/25/2035| 1FM.....
126694 JR  0|CWHL 2005-24 A1 CMO  5.500 06/25/2013| VARIOUS.........covvrrrrvnrircrirnens ....128,965 136,312 | .o 121,999 | 109,055 | e | e 26,002 0 (6,092) 11/25/2035| 1FM.....
12545 AD 8| CWHL 2007-J2 2A3 CMO  6.000.........cvvvvrvrrvrirerns [ enee 06/25/2013{ VARIOUS........coovvmririirrrernnns 691,617 | oo 930,775 | .o 721,525 | v 666,455 | ...oovverirnnd 0] . 200,518 | .ovrrerirnnd 0] e 200,518 | .oovvverrenes [V IO 866,973 | .covvverinn 0 |..(175,356) | ...(175,356) | ...... 23,727 | 07/25/2037| 1FM.....
32051G LD  5|FHASI2005-2 2A1 CMO  5.000.........ccvemurmrerermrenes [ o 06/25/2013| PAID ON PRINCIPAL........ccovuvne | woermeermerrseineriienes | oveiveennd 220,764 | ............ 220,764 | ............220,695 | ............ 220,542 | oo 0 222 0 222 (1 I 220,764 | ..o (V1 IO (1 I (VN I 5,309 |05/25/2020( 1FM.....
36185N M8  0|GMACM 2003-J10 A2 CMO  4.750........cocvermvermvrirnens | ceene 06/25/2013| PAID ON PRINCIPAL........coovvee | crrmrirmnrinneiseinnies [ ceveiineinns 173,347 | v 173,347 | oo 171,952 | e 172417 | e 0 929 0 929 (1 I 173,347 | v (V1 IO (01 I (V)N I 3,190 |01/25/2019| 1FM.....
3622EB  AC 2| GSAA2007-4 ABACMO  493.......ocvmvveverncriinnnns [ v 06/25/2013| PAID ON PRINCIPAL 31,996 | e 31,996 | .o 13,158 | i 8476 | oo 0| oot 23,520 0 23,520 0 03/25/2037| 1FM.....
36228F AE  6|GSMPS 1998-2ACMO  7.750......ccnmuvemmremeriienin | e 06/19/2013| PAID ON PRINCIPAL A2,167 | e 12,167 | v 12,035 | oo 12,055 | oovecirenennd 0 113 0 113 0 05/19/2027| 1FM.....
36228F CL  8|GSMPS 1999-3 A CMO (14 8.000........cccosvreemrrveres | v 06/19/2013| PAID ON PRINCIPAL 2,172 2,172 0 (30) 0 08/19/2029| 1FM.....
36228F EC  6|GSMPS2001-2ACMO  7.500.......cccomeeemvrmerernrens [ o 06/19/2013| PAID ON PRINCIPAL .10,641 0 (356) 0 06/15/2032| 4FM.....
36242D UQ 4 |GSR2005-AR14A1CMO 4.881 .106/25/2013| PAID ON PRINCIPAL 73,047 73,047 0 5,673 0 01/25/2035( 1FM.....
36298B AG  5|GSR 2006-6F 2A4 CMO  6.000.........ccoovererererieres | eene 06/25/2013| PAID ON PRINCIPAL........ccoceves | corvrirvererrernnnnres | cvvrenins 1,482,002 ,482,002 .1,315,336 ,329,623 | o0 | 152,379 | 0| e 152,379 | oo 0 .1,482,002 06/20/2036( 1FM.....
362290 AP 3|GSR 2007-AR16A1CMO  4.803.........coccomvervrirnanns | e 06/25/2013| PAID ON PRINCIPAL.........coovvee | cormrernerinneineiienes | e 166,598 | ...ccvvvnc 166,598 | ..ccovvnee. 151,885 | coccvvvenc 110,919 | v (U I 55,679 | .ovvvrerirens 0 | e 55,679 | covvveerennn (1 I 166,598 | ...ovourenen (V1 IO (01 I (V] IO 3,325 | 03/25/2037| 1FM.....
46628M AE  6|JPMAC 2006-CW1 A4 A3 [ 06/25/2013| PAID ON PRINCIPAL........ccoovvne | crvrmrermmninnnrneivenes [ cvvvieninns 138,399 | .ovvvvne 138,399 | .ocvvrnee 112,795 | v 126,806 | ..ooovvverrenen 0 et 11,593 | v 0 | e 11,593 | oo (U I 138,399 | .oovvernnnnd (V1 IO (V1 I (V] I 185 | 05/25/2036| 1FM.....
466247 UP  6|JPMMT 2005-S2 1A3 CMO  5.000.........ccovrvmerererenne | ceene 06/25/2013| PAID ON PRINCIPAL 327,804 | ..o 327,804 | ............ 317,970 | oo 298,718 | oo 0| e 29,086 0 29,086 (U I 327,804 | ..o (V1 IO (1 I (V)N I 7,545 |08/25/2020( 1FM.....
46630G AD 7 |JPMMT 2007-A1 2A2 (CMO 3.007.......cvevremrirerrns | eeee 06/25/2013| PAID ON PRINCIPAL........coovuee | crrrmrermerrnseiseiinnes | oo 117,965 | coovvvene 117,965 | .ovvvvnees 104,104 | ..ccooneee 102,131 | oo 0| e 15,834 | oo 0| v 15,834 | oo 0 07/25/2035| 1FM.....
52521R  AE  1|LMT 2007-5 1A3CMO  5.750.......cccvuremrrrrcrirerirncs | ceene 06/25/2013| PAID ON PRINCIPAL......cccovveens [ crrerirmreneernninenes | cvereens 1,164,323 | ......... 1,164,323 | ......... 1,016,082 | ......... 1,023,722 | .o 0 . 140,601 | covoovvrerinen 0| e 140,601 | .ooooveeeennd 0 05/25/2037| 1FM.....
576434 EM 2 |MALT 2003-4 4A1 CMO  5.500.......ccocveerereerrninens | eeee 06/25/2013| PAID ON PRINCIPAL 93,915 | v 93,915 | oo 94,074 | .ovvvennen. 93,853 | .ovvrrerirens 0 63 0 63 0 06/25/2018| 1FM.....
55265K NM 7 |MASTR 2002-8 1A4 CMO  5.500........ccccecvvvrvurnvrreres | e 06/25/2013| PAID ON PRINCIPAL 6,419 18 0 18 0 12/25/2017| 1FM.....
55265K VB 2 |MASTR 2003-4 2A4 CMO 5.000.... 06/25/2013| PAID ON PRINCIPAL 633,325 | ...........633,325 | ...........623,251 | ............629,064 | .......ccceee.0 | wririrs 4,261 | s (U O 4,261 | o 0 05/25/2018( 1FM.....
55265K 5Y  1|MASTR 2004-1 4A1 CMO 4.500 .106/25/2013| PAID ON PRINCIPAL 523,042 910 0 910 0 02/25/2019( 1FM.....
57643M LE  2|MASTR 2005-2 1A5 (CMO) 5.250.... 06/25/2013[ PAID ON PRINCIPAL........coovovver | cvrveirnnrnrirernnneres | vveerinnns 178,860 | ........... 178,860 | ............173,494 | ........... 171,005 | .ccoovvviivcnO | i 7,855 | oo (1 I 7,855 | e 0 11/25/2035| 1FM.....
74160M DK  5|PRIME 2004-CL1 1A1 CMO 6.000.........ccccomrrrrevirnee | ceene 06/25/2013| PAID ON PRINCIPAL 58,862 | ............58,862 | .............60,242 | ..o 61,432 | 0 | (2,570) 0 (2,570) 0 02/25/2034| 4FM.....
76110H BL  2|RALI2003-QS7 A2 CMO  4.750.......cccouvvrrvirrernrerns | enee 06/25/2013| PAID ON PRINCIPAL 247377 | oo 287,377 | e 250,624 | ..o 248,525 | ..o (V1 I (1,148) | covvvvierinns (VI IO (1,148) | v 0 04/25/2033( 1FM.....
76111X DE 0 |RFMSI2003-S18 A2 CMO 4.500........ccvvvererererriee | ceeee 06/25/2013| PAID ON PRINCIPAL 208,665 | ............208,665 | ............ 206,416 | ...oocvonee 207,411 | s 0 | oo 1,255 | v (1 1,255 | oo 0 10/25/2018| 1FM.....
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76111X  SE 4 |RFMSI 2005-S12A2 CMO  4.750.......cccoomvrvererneerines | ceeee 06/25/2013| PAID ON PRINCIPAL 274519 | ..cooueee. 274,519 | oo, 275,742 | oo 274,647 (127) 0| s 274,519 | oo 0 02/25/2020| 1FM.....
949767 AB 3| WFMBS 2003-13 A2CMO  4.500... 04/25/2013[ PAID ON PRINCIPAL........covvvve | crrvervnneirernninenes | v 421,828 | ...cooovn 421,828 | ............ 416,818 ..419,350 2,478 0 | s 421,828 | ..o 0 10/25/2018| 1FM.....
94981A AA  1|WFMBS 2003-14 1A1 CMO 4.75 .| 04/25/2013| PAID ON PRINCIPAL 2,578,244 2,578,244 2,553,902 ,562,644 ..15,599 0 2,578,244 0 12/25/2018| 1FM.....
94980W AB 2 |WFMBS 2003-15 1A2 CMO 4.750... 04/25/2013| PAID ON PRINCIPAL.......covvvvnns [ corerierineiriniinnnins | cvereeens 2,702,607 | ......... 2,702,607 | ......... 2,687,300 2,690,324 | o0 [ 12,284 | 0| 12,284 | 0| e 2,702,607 | coovreiennn 0 11/25/2018| 1FM.....
94983F AA  8|WFMBS 2006-1 A1CMO  5.000........ccoccevrerrerverens | v 06/25/2013| PAID ON PRINCIPAL........coovovver | crrverrnnrnrirernninnires | vvereninnns 198,407 | ccovvvrne 198,407 | wovvvvneee 193,863 | ..covvene 194,072 | oo (0) | 4,335 | 0 | 4,335 | i (U I 198,407 | coovvveernnnnd 0 09/25/2020( 1FM.....
94984E AD 4 |WFMBS 2006-10 A4 CMO  6.000.........ccmereumrrrcrins | ceeee 06/25/2013| PAID ON PRINCIPAL 316,021 | ..ccooneee. 316,021 | .cooveeen. 304,802 | ...coovvne 308,102 | .ovvvvrrrenc0 | 7,919 [ iiienl0 | 7,919 | 0 08/25/2036( 1FM.....
94983L AY 3 |WFMBS 2006-2 2A5 CMO  5.500........c.ccrvvrrervrrnee | e 06/25/2013[ PAID ON PRINCIPAL........cocovves | corverrvennrerisnneres | cvnirens 1,248,797 | ......... 1,248,797 | ........1,057,706 | ......... 1,045,145 | ...ooovveee0 | 100.203,652 | o0 | 100 203,652 | i 0 03/25/2036( 1FM.....
94985 AH 8| WFMBS 2007-13 A8 CMO  6.000..........ccmvveerrrererins | e 06/25/2013| VARIOUS.........covvrerrrnrierirens 294,629 | ............ 336,449 | ...........282,618 | ............ 220,695 | ...coovvirenc0 | 10a107,022 | o0 | 107,022 | e 0 09/25/2037| 1FM.....
17319W  AA 7|CGCMT 2013-SMP A 2.110.ccccverncieciscieens [ 06/12/2013| PAID ON PRINCIPAL 29,652 | v 29,652 | .ooerrn30,393 | oo 30,393 0 01/12/2018| 1FE......
75585R  GC 3 |REALT 2006-3 A1 4449 C.. | 06/12/2013| PAID ON PRINCIPAL 37,387 | e 37,387 | oo 37,386 | e 37,356 0 12/12/2038 1FE......
80802T AR  9|SCSC 2004-CF2 A1 4839 C.. | 06/12/2013| PAID ON PRINCIPAL 15,008 | oo 15,008 | ..............15,008 | cooovennccne 14,991 17 0 09/12/2019| 1FE......
00442Q AD  0|ACE 2003-MH1 A4 (144A) 6.500.. 06/15/2013| PAID ON PRINCIPAL ..161,015 ..155,139 5,876 0 08/15/2030| 1FE......
126342 DZ  4|AMHPT 1996-1 B1 8.000.. .| 06/15/2013| PAID ON PRINCIPAL 786,001 ..786,001 ..786,058 (57) 0 03/15/2027| 1FE......
06606B AK 6 |BAMH 1997-1 M 6.800.... 06/10/2013| PAID ON PRINCIPAL 236,582 ..236,582 2232511 [ 0 | i 071 | 0| s 4,071 | o 0 01/10/2028( 1AM.....
20846Q HN  1|CNF 2001-3 A4 06/01/2013| PAID ON PRINCIPAL........coevvvee | crrvervrrneirernnineres | vveeninens 147,556 | .ovvcvennee 147,556 | ........... 147,547 | ............ 147,566 (10) 0 05/01/2033| 5AM.....
20846Q JW 9| CNF 2002-2 A2 06/01/2013| PAID ON PRINCIPAL 89,742 | o 89,742 | ....cc...89,938 | oo 89,791 (49) 0 03/01/2033| 4AM.....
393505 BC 5|GT1993-2B 06/15/2013| PAID ON PRINCIPAL 52,845 | oo 52,845 | ............ 49136 | .ccocverinnns 4,008 | o0 | e 48TAT | 0| A8, 747 | oo 0 07/15/2018| 6FE......
393505 RJ 3| GT 1996-10 M1 06/15/2013| PAID ON PRINCIPAL 378,422 | ............ 378,422 | ...........389,242 | ............ 376,469 | ........3,107 | .ccoe.(1,154) | o0 | e 1,953 | oo 0 11/15/2028| 4AM......
393505 Y2 2|GT 1999-3 M1 06/15/2013| WRITTEN OFF KN 162,627 | .oceeeern.53,936 | oo L [P (1 I 0 0 0 0 02/01/2031| 6FE.......
393505 Z4 7|GT 1999-4 A7 06/01/2013| PAID ON PRINCIPAL T2812 | e 72,812 | oo 61,264 | oo 51,079 | a0 | 21,733 [ 0 | v 21,733 | oo 0 05/01/2031| 6FE.......
393505 3P 5|GT 1999-5 A5 06/01/2013| PAID ON PRINCIPAL........ccovuvne | corrmeeremrserneiiienes | vveiieinns 127,517 | v 127,517 0 36,981 0 03/01/2030| 6FE......
674135 DQ  8|OAK 1998-B M2 .1 06/15/2013| WRITTEN OFF 1 286 0 0 0 0 0 05/15/2023| 6FE......
67087T DW 8| OAK 2002-C A1 06/15/2013| PAID ON PRINCIPAL 80,840 | oo 80,840 | ..coovvvenee 73,941 | .ooiieerrn68,906 | .ovroviinennl0 | 11,934 | 0 | v 11,934 | v (U I 80,840 | ...ocovvvnee 0 11/15/2032| 4AM......
921796 MZ 8| VMF 2003-A A4 06/07/2013] PAID ON PRINCIPAL.......ccoovins | corrnrinninnniinsiinnes | covninnsinns 137,664 | oo 137,664 | oo 125,274 | oo 130,524 | oo [ I 7,40 | o (I 7,040 | o () I 137,664 | .o 0 05/07/2026| 1FE......
3899999. Total - Bonds - Industrial & MISCEIIANEOUS.........c...iuiriuiriiisiiiiiisiie st snisens | eene 149,513,709 | ..... 147,648,086 | ..... 145,852,709 | ..... 145,055,064 | ...... 362,431 |...2,124,609 | ..o 0] ... 2,487,040 | .o 0. 147,542,104 | ..o 0 ]..1,971,605 |..1,971,605 |..3,689,559 |...... XXX... [.XXX...
8399997. TOtal = BONAS = PAM 4.ttt | sread 812,397,807 | ..... 805,077,838 | ..... 818,251,255 | ..... 810,620,898 | ...... 362,431 | ... 188,704 | oo 0| . e 551,136 | ....... (6,885) | ..... 811,165,149 | ...... 78,078 |..1,154,580 |..1,232,658 | 11,859,118 |...... XXX... [.XXX...
8399999. TOA = BOMAS. ...t | s 812,397,807 | ..... 805,077,838 | ... 818,251,255 | ... 810,620,898 | ...... 362,431 | ...... 188,704 | ..o 0] s 551,136 | ...... (6,885)] ..... 811,165,149 | ...... 78,078 |..1,154,580 |..1,232,658 | 11,859,118 |...... XXX... | . XXX...
Preferred Stocks - Industrial and Miscellaneous
685691 50 3| ORCHARD SUPPLY HARDWARE CORP NRDM..... |..... 06/10/2013| CITIGROUP GLOBAL MARKETS] ....... 14,406.000 13,253 0.00 | .coovriinees 28,092 | .o 25931 | .. 2,161 | o 0 0 2,161 0 | s 28,092 | .o 0] ... (14,838)] ..... (14,838) [ ..cooevernves 0 ... XXX... | P6U......
8499999. Total - Preferred Stocks - Industrial & Miscellan€ous............ccounevirecenas 13,253 | YOS 28,092 | oo 25931 | e 2,161 | s 0 0 2,161 [ P 28,092 | oot 0] . (14,838)| ..... (14,838) | ..ovovrernens 0. XXX... [ XXX....
8999997. Total - Preferred Stocks = Part 4..........oviiiiiiieiesissssissne s ssnsssisesseenes 13,253 | PO, [ 28,092 | oo 25931 | ..o, 2,161 | v, 0 0 2,161 [ 28,092 | .o 0] ... (14,838)] ..... QLXK —— 0 ... XXX... [ XXX....
8999999. TOtal = PrEfEITEA SHOCKS. ... vuieeiiieiriseie ettt e | ebsnesnnien 13,253 | ..o PO, 28,092 | .o 25931 | .. 2,161 | i 0 0 2,161 0 | s 28,092 | .ot 0] .. (14,838)] ..... (14,838) [ oo 0 ... XXX... [.XXX....
Common Stocks - Industrial and Miscellaneous
024835 10 0 |AMERICAN CAMPUS COMMUNITIES.......ccccrvvrvvnne | e 06/06/2013| VARIOUS... .21,700.000 1,001,021 | .......(50,219) | ceoovvrvvreec0 [0 | eeren(80,219) | 0 [ 00 950,802 | 0 | i (30,755)
03027X 10  0|AMERICAN TOWER CORP.. .105/07/2013| VARIOUS ,100.000 (24,262) ....49,784
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101121 10 1|BOSTON PROPERTIES INC......cocomrrrrerereirrireris 04/01/2013| EVERCORE GROUP, LLC......... 800.000 .80,255 XXX eorvoe | e 28,024 | ..ooooonnen. 84,648 | ... (56,624) [ ..voovernennd (U 0| (56,624 | oo L0 I 28,024 | oo 0]...52,231 | ....52,231 | ........... 715 [
WELLS FARGO SECURITIES
22025Y 40 7 |CORRECTIONS CORP OF AMERICA.. 06/03/2013| ALGO 118,362 0 0 .n128,936 | ..oooveennc0 | ..(10,574) | .....(10,574) | oo 0
253868 10  3|DIGITAL REALTY TRUST INC.. 06/19/2013| GOLDMAN SACHS ALGO. 174,919 0 0
25960P 10 9| DOUGLAS EMMETT INC 05/16/2013| DEUTSCHE BANK ALGO........... .....11,200.000 . ..191,520 | ............260,960 | .......(69,440) | .....cccocceeen0 | s 0 | e (69,440) | ..o 0
264411 50 5|DUKE REALTY CORPORATION........ocosvrvmrrrrrinnes 04/05/2013| JP MORGAN........cccovrvmrrrerirniin | crrie 10,800.000 | .....cceeee 186,061 | .coooeenes )00 T IS 147,618 | cocovvenne 149,796 | .ooeees(2,178) [ o 0 0 (1 147,618 | covvveennn 0 [
297178 10 5|ESSEX PROPERTY TRUST INC......cccovvvrirvirnricins 04/01/2013| EVERCORE GROUP, LLC......... | oevvverne 800.000 | ..oovrnnne 120,391 | .covvevrerne XXX ovvre | v 100,506 | ..ovvoernee 117,320 | .......(16,814) | oo (V1 IO 0 | ooeeenn(16,814) [ i [V IO 100,506 | ...coovvrnvne 0 [
BMO CAPITAL MARKETS (045)
313747 20 6 |FEDERAL REALTY INV TRUST.....cccosvinvriniririinns 05/30/2013|ALGO1 | ... 1,800.000 | ..coovevene 197,328 | .o XXX evvoer | s 124,456 | ..cooooeee 187,236 | ....... (72 £:10) ) (U I 0 | (62,780 | o (1 I 124,456 | ..o 0| ...72,871 | ...72,871 | ........ 5,694 [
370023 10 3| GENERAL GROWTH PROPERTIES INC.........ccco..... 05/10/2013 VARIOUS........cconvverrrrricnirnerns | e 9,800.000 | ...cvvvnee 222,402 | ... ). 9.9 T IS 115,194 | oo 194,530 | ....... (79,336) [ ..vevvernrennd (U I 0 | verereenr(79,336) | oo (1 115,194 | v 0]...107,208 |.....107,208 | ........ 2,254 [
404141 10 GHCP INC...ooiiecririeeieieeiesiee e 06/24/2013| VARIOUS.........cooverreremrincninnins | cvvi 11,700.000 | ............ 558,965 |............ ) 0.0 T IS 394,217 | o 528,606 | ... (134,389) | cvvovvrnrnnan (U 0| (134,389 | v (1 IO 394,217 | oo 0]...164,748 |....164,748 | ..... 12,285 [
46581@ 10 8|IVANSINC 06/05/2013| CORPORATE ACTION.......ccooeer | rvveas 83,550.000 | ......... 7,027,895 XXX....... 0 .(1,046,882) | . 0 0 0|..7,027,895 |..7,027,895 |..... 772,838 A
49427F 10  8|KILROY REALTY CORP... 05/16/2013| DEUTSCHE BANK ALGO.. .6,100.000 | ............ 337,825 | ..o ). 9.0 T IS 187,973 | ............288,957 | ..... (100,984) | ...ovvvverran0 | crvirivireen0 | 100ii(100,984) | oo (1 187,973 | v 0]...149,852 |....149,852 | ........ 4,270 [
494550 10 0| KINDER MORGAN MANAGEMENT LLC........cccoounc 05/29/2013| SELL FRACTIONAL SHARE....... 0.570 49 XXX....... (V1 (V1 (U I 0 0 0 0 0 | o9 | 9 | 0 [
517942 10 8 |LASALLE HOTEL PROPERTIES........cocccommvemmrrrrerinns 04/17/2013| VARIOUS.........ccoovvveerrnrrcrirerins | cvrven 23,600.000 | ...coooneer 599,812 | ..ccoouue )90 T IS 577,539 | oo 599,204 | ....... (21,665) | ..vevverrennd (U IO 201 | coirernr(21,866) | oo (U I 577,338 | oot 0| ..22,474 | ....22474 | ....... 9,440 [
554382 10 1|MACERICH CO.....oevourirrireineirerissieenieeiseisenins 06/11/2013| VARIOUS........ooonvvveirerirnrirneins | cerienes 3,100.000 | .ovvernee 207,644 |........... XXX eorvoe | e 20,472 | oo, 180,730 | ..... (160,258) | -..ooovvvnrrne (1 0| .nn(160,258) | ..o (1 I 20,472 | oo 0]..187,172 |...187,172 | ........ 8,069 [
685691 40 4 |ORCHARD SUPPLY HARDWARE CORP 06/10/2013{ VARIOUS........cocovvrvrrrrnrireinrnns | v 13,383.000 | .ovoeerernn37,923 [ it XXX [ 099,168 | 099,168 | 0 | 0 | 46,171 | (46,171) | 0 | 52,997 | 0| (15,074 | (15,074) | 0 [
737464 10 7 |POST PROPERTIES INC.. 06/11/2013| JP MORGAN.. .2,000.000 | ...ooeerrs93,648 | oo XKX s | 81,853 | 099,900 | i (18,047) | o0 [ 0 | e (18,047) [ 0 | 81,853 | 0 | 111,796 | 11796 | e 1,000
WELLS FARGO SECURITIES
78440X 10 1|SL GREEN REALTY CORP.......cccosvvuirercririricrirenes 06/03/2013ALGO | ... 1,300.000 | ..cooverene 112,989 | .o ). 9.0 TN IS 71,552 | v 99,645 | ....... (28,093) [ ..veoverrennd (U I 0| rennr(28,093) | oo (U I 71,552 | v 0| ..41437 | ...41437 | ......... 858 [
WELLS FARGO SECURITIES
828806 10  9|SIMON PROPERTY GROUP INC 06/03/2013{ALGO | ... 1,000.000 166,512 | .ooveeeer e XXX evivoen | 0. 33,883 | ... 158,090 | ... (124,207) | voovvvvreeennn0 | vveiviieenn0 | nn(124,207) | e [ 33,883 | 0 [1000132,629 {.....132,629 | ... 2,300 [
875465 10 6| TANGER FACTORY OUTLET CENTERS INC.. 06/12/2013| VARIOUS.. 12,200.000 AANTAL | KKK | 290,443 | 417,240 (126,797) X
876664 10 3| TAUBMAN CENTERS INC 05/28/2013{ VARIOUS.........cocovrnrirernrrccirnns | v 3,500.000 ..135,387 | ...........275,520 | ..... (140,133) 2135387 | o0 [ 148,377 {148,377 | ... 5,800
92276F 10 O|VENTASINC........ 06/24/2013 VARIOUS........cooovvevriniiiniinnins | o 7,100.000 | ..oovovnees 522,422 | ..o XKXeivies [ v 288172 | .o 459,512 | ..... (171,340) | covoovvvvnninnn 0 | oo 0 | .o (171,340) | oo 0 | e 288,172 | oo 0]....234,250 |.....234,250 | ........ 7,504 [
9099999. Total - Common Stocks - Industrial & MISCEHIANEOUS. ...........rurririrsiiisstisieie sttt 13,059,687 [ ..ovooeee XXX eiivins [ o 4,454,299 | ......... 6,565,772 | ..(2,434,446) | ..cooovvvrnnn. 0| s 46,372 | ....(2,480,819) | ..o 0 | s 4,407,928 | .ot 0 |..8,651,759 |..8,651,759 |..... 864,534 XXX....
9799997 Total - Common Stocks - Part 4........c.ccoovvrnninninns 13,059,687 | ..o XXX vrvvies | cvries 4454299 | ... 6,565,772 | ..(2,434,446) | ..ccoocrvrnnn. 0] s 46,372 | ....(2,480,819) | ..coovnrnnnd 0] s 4,407,928 | ...cooovnnnd 0 |..8,651,759 |..8,651,759 |..... 864,534 XXX
9799999. Total - Common Stocks................ 13,059,687 [ ..ooooeee XXXeiirine | o 4,454,299 | ......... 6,565,772 | ..(2,434,446) 0] s 46,372 | ....(2,480,819) | o0 | s 4,407,928 | .............0 |..8,651,759 |..8,651,759 |..... 864,534 XXX
9899999. Total - Preferred and Common Stocks 13,072,941 | .o XXX | e 4,482,392 | ... 6,591,703 | ..(2,432,285) [Vl 46,372 0| 4,436,020 | ..............0 | ..8,636,921 |..8,636,921 |..... 864,534 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS..............rveuvirrirrermieimeiiiiereessiessssissessess st ssesssssse st esssesesssssssenes 825,470,748 | .....cc.. XXXoovvvrs | wonee 822,733,647 | ..... 817,212,601 | ..(2,069,854) | ...... 188,704 | ........ 46,372 | ....(1,927,522) | ....... (6,885) | ..... 815,601,169 12,723,652 XXX

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




statement for June 30, 2013ofthe. S T. PAUL FIRE AND MARINE INSURANCE COMPANY

Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

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

Sch. DB-Pt D-Sn 1
NONE

Sch. DB-Pt D-Sn 2
NONE

QE06, QE07, QE08, QE09



Statement for June 30, 2013 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation|
CusIP /Market Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates
U.S. Government - Issuer Obligations
REPO - BARC A TREASURY. ......ovtiiiiiieiiie ittt 1 10,019,199 07/01/2013....
REPO = CITI A TREASURY. .....otvturiuuiimiiistsessssessesse sttt 1 .1,054,641 07/01/2013....
REPO - RBS A TREASURY .....oooviiiiiiititieisiesisse ettt sssensensesssnnas 1 10,019,199 07/01/2013....

0199999. U.S. Government - Issuer Obligation:

21,093,039

0599999,  TOtal = U.S. GOVEINIMENL..........ooviviiiierereieeieiiteteteeete ettt vesaeeee et et s et esenesaes s eaetesessssessseeassssassesasesssnsesesstesassesasasssesssesesesasasessnsesesisassssasssasnsnse | sevssesemsesssineserans 21,093,039
6199999,  Total - ISSUET OBIIGAIIONS. ... ..o eeeeeerees ettt st ee ettt ses sttt st ee ettt ee et s et en st ses st esnentes 21,093,039
6599999, SUDEOtAL = BOMAS.......eeiieiis 21,093,039

9999999. TotalS...oovecin s

21,093,039

General Interrogatories:

1. The activity for the year to date:  Fair Value $.....(46,607,537)  Book/Adjusted Carrying Value $.....(46,607,537)
2. Average balance for the year to date:  Fair Value $.....33,103,941  Book/Adjusted Carrying Value $.....33,103,941
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....21,093,039 NAIC 2: §..........

QE10




Statement for June 30, 2013ofthe. S T. PAUL FIRE AND MARINE INSURANCE COMPANY
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. Total activity for the year to date: ~ Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

2. Average balance for the year to date: ~ Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

NONE

QE11



Statement for June 30, 2013 of the ST PAUL FlRE AND MAR'NE |NSURANCE 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

American Business Bank Los Angeles, CA..........coucvummrrmeremmerinns | covverrirneriienns | vovnernend 0.000 0 (01 I 1,029,575 939,481 837,058 | XXX..
Bank of America, N.A. - CA.........cccouevvevmmmerverrmannnrrennen. . CONCOrd, CA 3) 0 425,181 373,205 510,571 | XXX..
Citibank, N.A New Castle,DE 0 0 (41,536) 552,808 (213,586) | XXX..
First National Bank of Anchorage.............ccooceveunieneens Anchorage,AK 0 0 10,000 10,000 10,000 | XXX..
Grand Bank Dallas, TX 0 0 209,285 193,182 39,218 | XXX..
Johnson Bank Racine, WI 0 0 492,891 365,910 398,821 | XXX..
JP Morgan Chase Bank, N.A............cccoomerimmmrinerioneninns New York,NY. 0 0 655,381 917,848 682,944 | XXX..
JP Morgan Chase Bank, N.A. - TX......c.cccoueverreenerennen. - San Antonio, TX 0 0 84,027 74,302 38,026 | XXX..
Northern Trust Chicago, IL 0 0 979,781 388,929 450,203 | XXX..
Regions Bank of Arkansas Little Rock,AR 0 0 111,475 111,476 111,477 | XXX..
Royal Bank of Canada Toronto,0ON 0 0 .....37,923731 | ... 32,292,202 | .......... 49,120,357 | XXX..
RBC Dexia Toronto,ON 0 0 0 2,028,318 2,000,820 | XXX..
Steele Street Bank and Trust. Denver, CO. 0 0 149,981 162,617 175,335 | XXX..
Suntrust Bank. Orlando, FL 0 0 273,568 95,014 244741 | XXX..
The Bank of New York Mellon...........c..cccooueeveueeceernnenne Pittsburgh,PA 0 0 5,047 5,968 32,921 [ XXX..
US Bank Corp St. Paul, MN 0 0 2,845,017 | ..o 4,581,085 | ........... 2,722,243 | XXX..
Wells Fargo, N.A San Francisco, CA 0 58,141,740 | ........... 1,412,447 995,974 980,590 | XXX..
0199999. Total Open Depositorie: XXX (3) 58,141,740 | .........46,565,851 | .......... 44,088,320 | .......... 58,141,739 | XXX..
0399999. Total Cash on Deposit. XXX (3) 58,141,740 | ..........46,565,851 44,088,320 ..58,141,739 | XXX..
0599999. Total Cash (3) 58,141,740 46,565,851 44,088,320 ..58,141,739 | XXX..

QE12
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Statement for June 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Date Carrying Value Due & Accrued During Year
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
LEHMAN BROTHERS HOLDINGS.....ccooutuutiseissesesssessenssssissers sttt | ........... ‘ 02/01/2010 | ...vvvvirine 3.950 |11/10/2009

3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligation:

3899999. Total - Industrial and Miscellaneous (Unaffiliated)..........

Total Bonds

7799999. Subtotals - Issuer Obligations.....

8399999. Subtotals - BONdS........ccuiriiiiiiiririrsisrinsnsisn e

8699999. Total - Cash Equivalent




Supplement for June 30, 2013 of the ST PAUL FIRE AND MAR'NE INSURANCE COMPANY

* 2 47 6 7 2 01345510010 2 =*

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

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

Physicians - Including Surgeons and Osteopaths

ALLOCATED BY STATES AND TERRITORIES

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........ccooveeveeennnen,
2. Alaska.......coeoieiieiiereinnn.
3. ANZONA.....coe
4. Arkansas..........cceeeeieninnns
5. California.......ccccccooerrrernnee.
6. Colorado.......cccoevvereirriernnnns
7. Connecticut.
8.  Delaware.....
9.  District of Columbia..
10.  Florida.....
11.  Georgia
12.  Hawaii
13, 1daho....cecceec
14, lN0IS.....ooeveerereererereeenieec L |0 0 0 100,000 [ o3 [ (2,250,597)
15, Indiana.......cccoevevveererreeeceneand N 0 0 e 121,551 |2 [, (133,971)
16, 1OWa..cooieeceeeecreeeeeened A |0 0 0 0 (23,095)
17, Kansas......ccocoeveerveveieneenn S o0 {0 [0 [0 e (5,741)
18, Kentucky.....oooveveveeerveeeeecd KY | iiciieien0 0 0 0 (10,208)
19, Louisiana........cccooeerververeeeee LA |0 0 00000 268,202 |3 [ (162,305)
20.  Main€.....ccooeerererrerrerieneee e ME [0 0 0 |0 (3,177)
21, Maryland........cccoeovevrievecneee MD e 0 0 |0 [ (1,289)
22, Massachusetts.........cccoeeveee MA | i 0 0 |0 | (12,314)
23, Michigan.....cccccoeeevrerveveeeee M 0 0 0 |0 (1,415)
24, Minnesota........oceeverveeeceeeed MN 0 0 0 |0 | (11,807)
25, MisSISSIPPI..covverererierrecreeeeMS [0 i el |2 s (92,933)
26, MiSSOUT....covrerererrrrerrereeee MO 0 [0 0 |0 | (29,968)
27.  Montana........cccoeevcneerrecnnened MT [0 0 0 |0 (7,308)
28, Nebraska.........cccooeevrveieeneeeed NE |0 0 0 |0 (7,765)
29, Nevada......cccocooevveivvevecneed NV |0 0 0 |0 s (205)
30.  New Hampshire........ccooeeee. NH | o0 |0 [0 0 [ (1,185)
31, New Jersey....oeeneieeeed N L0 |0 [0 {0 1,027,307
32, New MexicO.....coovverevrrececd NM o0 |0 |0 {0 [, (288)
33, New YOrK....ooooververereenreeeed NY [0 |0 | 11,244 0 (14,939)
34, North Carolina..........ccccceeeee. . NC [ o0 |0 |0 0 [ (36,419)
35.  North Dakota.........cccccovveeeeeed ND | o0 |0 0 0 e (6,722)
36.  ONi0..cvveererereseees
37.  Oklahoma........ccocovverviriinnnns
38, OregoN.....ccocveeververerererans
39. Pennsylvania...
40. Rhode Island...
41.  South Carolina.
42.  South Dakota...
43,  Tennessee...
44, Texas......
45.  Utah....
46.  Vermont.........cccoovevereverennnnnns
47, Virginia.......oooeveeneeeneneenee VA |0 L0 [0 e 1
48, Washington........cccoeveveeeec e WA |0 el 0 e 0
49, West Virginia.......cooovvvvvereret WV |0 0 0 e 0
50, Wisconsin.......ococeeeveeveeeeee W 0 |0 0 [ 0
51, WYoming....ooooeeeveveemmneenee WY [0 |0 |0 0
52.  American Samoa..........cccc.e.. AS | veeveieeiieeenn0 [0 0 | {1 [0 0 [0 e 0
53, GUAM.....coeevererereesiereeeeee s GU 0 e [0 | [0 O [0 0 [0 | 0
54.  Puerto RiCO.......ccoovvveveeneesd PR 0 0 [0 e (01 I (V27 1) N (01 UUSTO | B IS 8,417
55.  US Virgin Islands..........cccoee VI o0 o0 e [0 (0 (0 TN | I ISR 0
56.  Northern Mariana Islands....MP | ........ccccccooveieee [0 [0 | [0 [0 0 [0 | 0
57. Canada......cccocoeeveeeereee . CAN | a0 [0 |0 e (1 [0 {0 SRR 0 N IO 29,193
58.  Aggregate Other Alien.......OT | o0 o0 0 (01 DR V£ 70 I (01 TSRO | I ST 149
59, TotalS....coceriierisieieiesieriees | v [0 R | I IO 505,190 |..ovevercreirna 14 0. (2,607,063)|......... 22,608,902 |.....ccovvereians Ly 3,997,179
DETAILS OF WRITE-INS
58001. Other Alien Combined..........cccc.. | covververerrirerennad 0 |0 | (0 0 [ 28 | 0 [eorvereeeeeieeeeen0 | 105
58002. United Kingdom...........ccoevveees [ orrrrrerenrereiienenad 0 |0 | e (0 [0 OO A6 | oo 0 [eoeeeieeeieieneend [ 43
58003. AUSralia.........ccooevverereereicieiiens | e 0 |0 | (0 [0 O L O 0 [0 | 1
58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ ......................... 0 |0 | e (01 T [0 O [0 T 0 [0 | 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... (01 SN 0 I (OO [ I [ FE I {01 o 0 N [T 149

SUPA1




Supplement for June 30, 2013 of the ST PAUL FIRE AND MAR'NE INSURANCE COMPANY

* 2 47 6 7 2 01345510010 2 =*

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

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

ALLOCATED BY STATES AND TERRITORIES

Hospitals
1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama.......ccoocvvenrineee AL 0 0 0 |0 s (24,672)
2. AIESKA..ceeeeeeeee A |0 0 0 0 (144)
3. ANZONA.....nneneneee AL | 0 |0 0 0 (59,563)
4. Arkansas.......oeonennen AR [0 0 0 |0 (14,843)
5. California.......cooveeeerreneinecnsd CA | e 0 0 0 (36,289)
6.  Colorado......cccccoeverereriereeeeiCO | iiiieieieceeenl0 |0 0 0 888,184
7. ConnectiCut........ccovveerrrreencCT [t [0 0 0 (31,400)
8. Delaware.......c.cccooeerveveeeee DE | o0 |0 0 0 (5,961)
9.  District of Columbia.. .(152,269)
10.  Florida..... .(50,523)
11.  Georgia 1,699,229
12.  Hawaii .(1,410)
13, 1daho....eccccecececnddD |0 0 [ ciiieend0 [0 (1)
14, N0IS.....cvvevererrrerereeeerieec L |0 0 0 1 [ (183,998)
15, Indiana.......cccoeveeveeeneresecnneeed N a0 0 [0 0 e (3,071)
16, 1OWa. oA |0 0 0 0 (6,873)
17, Kansas......ccocoeveerveveieneenn S o0 {0 [0 [0 e (8,623)
18, Kentucky.....ooovevereverveeeeecd KY iieciiciien0 0 [0 [0 i (7,719)
19, Louisiana........cccoveerververeeees LA |0 0 100,000 |2 [, (120,452)
20.  Main€.....ccooeerererrerrerieneee e ME [0 0 0 |0 (4,454)
21, Maryland........cccoeovevrievecneee MD e 0 0 |0 [ (6,188)
22, Massachusetts.........cccoeoree MA | e 0 0 |0 (4,312)
23, Michigan.....cccccoeeevrerveveeeee M 0 0 0 |0 (2,054)
24, Minnesota........oceeverveeeceeeed MN 0 0 0 |0 | (10,132)
25, MisSISSIPPI..cvverererienreereeseMS [0 [0 0 |0 | (10,865)
26, MiSSOUIi.....cevererrerrrerereeee MO 0 0 0 |0 (8,576)
27.  Montana........cccoeevcneerrecnnened MT [0 0 0 |0 (7,291)
28, Nebraska.........cccooeevrveieeneeeed NE |0 0 0 |0 (8,682)
29, Nevada......cccocooevveivvevecneed NV |0 0 0 |0 s (214)
30.  New Hampshire........ccooeeee. NH | o0 |0 [0 0 [ (3,713)
31, New Jersey...oeeveieeeed N L0 |0 [0 0 [ (5,513)
32, New MexicO.....cooerrerrrreeecd NM |0 |0 [0 0 [ (3,921)
33, NeW YOrK...oooovorerveveinnieeeed NY [0 |0 [0 0 [ (7,903)
34, North Carolina..........ccccceeeee. . NC [ o0 |0 |0 0 [ (72,717)
35.  North Dakota.........cccccovveeeeeed ND | o0 |0 0 0 e (5,122)
36, ONi0.crererereereresenieeed OH 0 |0 |0 {0 [, (22,142)
37.  Oklahoma.......cccoeovvvrinreeecel OK |0 |0 [0 0 [ (6,845)
38, 0regon.....cceeeeeeerereeeneeee i OR riieecnl0 | a0 0 0 [ (2,491)
39. Pennsylvania...
40. Rhode Island...
41.  South Carolina.
42.  South Dakota...
43,  Tennessee...
44, Texas......
45.  Utah
46.  Vermont.........cccoovevereverennnnnns
47, Virginia.......ooveveeveeneneenee VA |0 L0 [0 e 0
48, Washington........cccoeveveeeec e WA |0 el 0 e 0
49, West Virginia.......cooovvvvvereret WV |0 0 0 e 0
50, Wisconsin.......ococeeeveeveeeeee W 0 |0 0 [ 0
51, WYoming....ooooeeeveveemmneenee WY [0 |0 |0 0
52.  American Samoa..........cccc.e.. AS | veeveieeiieeenn0 [0 0 | 0
53, GUAM.....coeevererereesiereeeeee s GU 0 e [0 | [0 O [0 [0 (01 0
54.  Puerto Rico......ccoeovvvrreceeee PR | el 0 0 e0000500,000 | oo (01 I [CE a0 — 300,000 |..overereercireinenas KN P 34,115
55.  US Virgin Islands..........cccoee VI o0 o0 e [0 (0 [0 (0 0
56.  Northern Mariana Islands....MP | ........ccccccooveieee [0 [0 | [0 [0 [0 (01 0
57. Canada......cccocoeeveeeereee . CAN | a0 [0 |0 e (1 [0 (0 [0 [ 101,928
58.  Aggregate Other Alien.......OT | o0 o0 0 (01 (0 (01 (0 0
59, TotalS....osvnrerriininrinniieiisrissiieins | crsrissiisnsnissineand (01 I 0 [ 600,000 ..o 41 1,081,060 |......... 12,260,083 | .o 22 | 5,050,580
DETAILS OF WRITE-INS
580071, e | e (01 [0 O (0 [0 [0 [0 O (0 0
58002 oottt | crreeeeenseneeeeniend (01 (01 D (0 (01 (01 [0 T (01 T 0
58003, o | e (01 [0 (0 [0 O [0 T [0 O (0 0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ ......................... (01 [0 O (01 T [0 O [0 T [0 O (0 T 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... [0 I [ [ I [ [0 I [ [0 I 0
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Supplement for June 30, 2013 of the ST PAUL FIRE AND MAR'NE INSURANCE COMPANY

* 2 47 6 7 2 01345510010 2 =*

Designate the type of health care SUPPLEMENT "A" TO SCHEDULE T

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

Other Health Care Professionals, Including Dentists, Chiropractors and Podiatrists

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama.........coooeeoeeeecee el AL [0 [0 |0 |0 e (1,635) [0 [ [0 6,497
2. Alaska.......cooeeeeiereeeeee l AK |0 0 0 0 [ (128) [0 | (01 IO 1,096
3. ANZONA.....coe
4. Arkansas..........cceeeeieninnns
5. California.......ccccccooerrrernnee.
6. Colorado.......cccoevvereirriernnnns
7. Connecticut........cccoeuvereernnnn
8.  Delaware.....
9.  District of Columbia..
10.  Florida.....
11, Georgia......ccoeeevvererereeeeeenn GA | ieiieeieen0 0 0 0 (1,690)
12.  Hawaii ....(547)
13, 1daho....cccccceeceecndD 0 0 0 0 e
14, liN0IS.....coeverirriereieierieine | (0 0
15, Indiana.......ccoeovevvrverereriiinnns INJ e (0 0 [0 |0 s
16, 1OWa. oo A e, (01 0 [0 [0 (2,612)
17.  Kansas.......cooevereesierennns [ 7 I (01 0 [0 [0 (5,116)
18.  Kentucky.......ocoovvreverrirnnee. KY [ (0 0 [0 [0 (2,130)
19, Louisiana........ccccocverrrereienns [ (0 0 [0 [0 (3,724)
20.  Main€....ocovvererereirerereiias ME | .o (0 0
21, Maryland........ccoocoevererninninnns MD | .o (0 0
22. Massachusetts...........ccoeunene MA| e (0 0
23, Michigan......cccooceevierieriinnnas M e (0 0
24, Minnesota.......ccoovvvivereinnnne MN | i (0 0
25, MiSSISSIPPI..cvrevrerrrererririians MS | (0 T 0
26, MiISSOUI....ovevrevrererierrerrinieans MO | (0 0
27.  Montana........ccooeervrerrreninnnn. MT | o (0 0
28.  Nebraska..........cccooorrrrerrernns 1= (0 0
29.  Nevada.......cccooorvivrererrennns NV e (0 0
30.  New Hampshire..........c......... NH | o (0 0
31, New Jersey....eoevrerennns
32.  New Mexico.....cccoeovurrrrerrernen.
33, New YOrK....oooovvererereiennens
34.  North Carolina.........ccccocrvunene
35.  North Dakota...........cccoverruene
36.  ONi0..cvveererereseees
37.  Oklahoma........ccocovverviriinnnns
38, OregoN.....ccocveeververerererans

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

44,  Texas......

45.  Utah

46, Vermont......coeeeveereriennens

47, Virginia......coooeveeeeneneeneee VA L0 0 [ (0 0

48.  Washington........coooveveeeec e WA |0 0 (0 0

49, West Virginia........ccoovvveecret WV |0 0 e (0 0

50.  WISCONSIN.......coverveverreneee W 0 |0 | (0 0

51, Wyoming....oooeeeeevveenmreenee WY 0 |0 | (0 0

52.  American Samoa.........c........ AS| s (0 [0 (0 (0 ORUOTOON | SRRSO | ISR (0 0

53, GUAM...oirerereeeeeene €1V I (01 (01 D (0 (01 (01 (01 (0 0

54.  Puerto RiCO........ccouvverniininnes PR | e (0 (01 (0 (01 (V2 I (01 (01 90

55.  US Virgin Islands.................... VI e (0 (01 (0 (01 (0 (01 (0 0

56.  Northern Mariana Islands....MP | ........ccccccvvunrnnnn (0 (01 (0 (01 (0 (01 (0 0

57.  Canada......ccccommrnrnnenad CAN [ oo (0 (0] D (0 (01 (01 (01 (01 A 220,184

58.  Aggregate Other Alien.......... (01 I (01 (01 D (0 (0] ((C7A ] I— (01 (010 O 381

59, TotalS....osvnrerriininrinniieiisrissiieins | crsrissiisnsnissineand (01 I {01 I (01 I 1 1,387,888 |.......... 5,700,002 | ..o | I P 852,607

DETAILS OF WRITE-INS
58001. Other Alien Combined.........cccocs | ovvereereernreneeneinnns (01 (01 (01 (01 D (G721 I (01 (010 O 381
58002 oottt | crreeeeenseneeeeniend (01 (01 D (0 (01 (01 (01 (01 0
58003, oottt | st (018 (01 D (0 (01 D (01 (01 (01 0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ ......................... (01 [0 O (01 T [0 O [0 T [0 O (0 T 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... {01 I {01 I {01 (0] [P [(C2)] {01 I [ P 381
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Supplement for June 30, 2013 of the ST PAUL FIRE AND MAR'NE INSURANCE COMPANY

* 2 47 6 7 2 01345510010 2 =*

Designate the type of health care SUPPLEMENT "A" TO SCHEDULE T

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

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.......ccccooeeevviiecnnee AL [0 [0 |0 0 [ (3,832) | 4,500,000
2. Alaska.......coeoieiieiiereinnn.
3. ANZONA.....coe
4. Arkansas..........cceeeeieninnns
5. California.......ccccccooerrrernnee.
6. Colorado.......cccoevvereirriernnnns
7. Connecticut........cccoeuvereernnnn
8.  Delaware.....
9.  District of Columbia..
10.  Florida.....
11.  Georgia
12.  Hawaii
13, 1daho....cecceec
14, N0IS.....oveveererrerereseerieec L | eeccieeen0 0 [0 [0 [ iie(9,809) | 0
15, Indiana.......cocoeveerveerererecnee N 0 0 0 0 023,323 | 25,000
16, 1OWa. oo A e, (01 0 [0 [0 (1,787) | o 0
17.  Kansas.......cooevereesierennns [ 7 I (01 0 [0 [0 (2,859) | .ovvrverereririnna 0
18.  Kentucky.......ocoovvreverrirnnee. KY [ (0 0 [0 [0 (1,033) | oo 0
19, Louisiana........ccccocverrrereienns [ (0 0 [0 [0 (3,310) [ cvvvrrereierirrina 0
20.  Main€....ocovvererereirerereiias ME | .o (0 0 [0 [0 [ (1,109) | cvevrereirereieinas 0
21, Maryland........ccoocoevererninninnns MD | .o (0 0 [rorerieieieiriieeen0 [0 [, (1,842) | .o 0
22. Massachusetts...........ccoeunene MA| e (0 0 [0 [0 [, (3,445) | ..o 0
23, Michigan......cccooceevierieriinnnas M e (0 0 [0 |0 s (CH A I 0
24, Minnesota.......ccoovvvivereinnnne MN | i (0 0 [0 [0 [, (3,817) | 0
25, MiSSISSIPPI..cvrevrerrrererririians MS | (0 T 0 [0 [0 e, (UL 0
26, MiISSOUI....ovevrevrererierrerrinieans MO | (0 (0] SRRSO 0 I SUUSROUORSRRRRIRON | I DUV (4,894) | ..ovverererrinina 0
27.  Montana........ccooeervrerrreninnnn. MT | o (0 0 [eoreriereieinnineen0 [0 [, (1,058) | ..ovvrrrrrrnnns 76,000
28.  Nebraska..........cccooorrrrerrernns 1= (0 0 [0 [0 [, (K115) [ I 0
29.  Nevada.......cccooorvivrererrennns NV e (0 0
30.  New Hampshire..........c......... NH | o (0 0
31, New Jersey....eoevrerennns
32.  New Mexico.....cccoeovurrrrerrernen.
33, New YOrK....oooovvererereiennens
34.  North Carolina.........ccccocrvunene
35.  North Dakota...........cccoverruene
36.  ONi0..cvveererereseees
37.  Oklahoma........ccocovverviriinnnns
38, OregoN.....ccocveeververerererans
39. Pennsylvania...
40. Rhode Island...
41.  South Carolina.
42.  South Dakota...
43,  Tennessee...
44, Texas......
45.  Utah
46.  Vermont.........cccoovevereverennnnnns
47, Virginia......coooeveeeeneneeneee VA L0 0 [ (0 0
48.  Washington........coooveveeeec e WA |0 0 (0 0
49, West Virginia........ccoovvveecret WV |0 0 e (0 0
50, Wisconsin........oceeeeeemveeeet W [0 [0 | [0 0
51, Wyoming....oooeeeeevveenmreenee WY 0 |0 | (0 0
52.  American Samoa................... AS| .o, [0 {1 (01 0
53, GUAM...ccoveieeierereeere e GU | e (0 [0 O [0 [0 O [0 0
54.  Puerto RiCO........ccouvverniininnes PR | e (0 (01 (0 (01 IO (G505 I — 250,000
55.  US Virgin Islands................... A7/ I DO (0 [0 [0 [0 [0 [0 [0 0
56.  Northern Mariana Islands....MP |..........ccc.ccce..... [0 [0 (01 [0 [0 [0 (01 0
57. Canada........ccccccoeeerercnnnad CAN | oo (0 [0 [0 [0 [0 [0 (V1 143,490
58.  Aggregate Other Alien.......... (01 I (01 (01 D (0 (01 I [((IRC1510) | O (01 (010 R 8,272
59, TotalS...ccvoieererciieiccieieiens e [ I [ [ I 0 . (114,911 ] e 5,101,000 |..ovooriireieiernan 8 | 892,957
DETAILS OF WRITE-INS
58001. Other Alien Combined..........cccc.. | covververerrirerennad (01 [0 O (0 (0] IO (1,350) [ oo [0 O (01 I 8,272
58002, oo | e (01 [0 O (0 [0 O (01 T [0 T (01 T 0
58003, o | e (01 [0 (0 [0 O [0 T [0 O (0 0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ ......................... (01 [0 O (01 T [0 O [0 T [0 O (0 T 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... [0 I [ [ I [\ I (1,350) | oo [ (O 8,272
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Overflow Page for Write-Ins

NONE
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Supplement for June 30, 2013 of the ST PAUL FIRE AND MAR'NE INSURANCE COMPANY

* 2 47 6 7 2 0135050010 2 =*

NAIC Group Code.....

Company Name: ST. PAUL FIRE AND MARINE INSURANCE COMPANY

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT
Year To Date For the Period Ended June 30, 2013

NAIC Company Code.....24767

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
................. 4,927,366 | ...............7,454,429 | ...................(389,175)
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of 8 CMP packaged POICY? ......c.eiveeeeiericieeeieeeee st sss s saes s saes Yes[ 1 No[X]

2.2 Can the direct premium eamed for D&O liability coverage provided as part of a CMP packaged policy
DE QUANLITIEA OF ESHMAIEAT? ....veeeeecee ettt s et e s st s st bbb et s R a st s s b e b e b s s st st s e bbb n e Yes[ ] 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:

2 Vo T3 0TV 21171 AT OO B 0

2.32 Amount estimated USING reasoN@bIE ASSUMPLONS. .........ovururrrrrresrirrernrieeesissesessessss e ssessssssessesssssses st ssssessessanssessessessasssnssessesssnssessessssssessesssnssessnsssssessansans 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 POIICIES: .........ccueveieereieiiiietese i esies st s et bt ss st es s ss s sessaes B 0
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