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Statement for March 31, 2017 of THE TRAVELERS |NDEMN|TY 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
L BONAS sttt | sereenees 12,590,369,742 | ..ooovveereereireiene (1] - 12,590,369,742 | ........... 12,073,733,311
2. Stocks:
2.1 PrEfErred SIOCKS. ...ttt ettt nsensenans | ssesssssessenenns 25,811,043 | oo (1 I 25,811,043 | oo 25,662,643
2.2 COMMON SOCKS......corerererrerisrssseseseesesssssssssessessssssesssssssssessesssnsssssessssssssessssssnssessessons | ssessesssnees 3,634,679,071 | oo 1,574,592 | ... 3,633,104,480 | ............. 3,561,042,588
3. Mortgage loans on real estate:
BT FIESEIENS. ..ottt | sentene st (01 L0 (0 R 0
3.2 Other than fIrSEHENS.........cuuicicrrcrc bbb enes | feestesieeeneb s eneeees (0 RO (01 O L0 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES)......vvcveiveieieciieesiie ettt tenaens | esasssssesssas 339,482,420 | ..o (1 ] 339,482,420 | ......ccooueee. 342,636,751
4.2 Properties held for the production of income (less §............ 0
ENCUIMDIANCES).. ... veecereereseeeeseesessse e tsees e sse st et b s s s b st st sbentes | sesessastssssessastseestessnens (0 [0 N L0 0
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......vvoeeeereireeeieiseenseseesesenenees | eeeeeeesessesssessessesssssnsean [0 [0 N 0 | oo 0
5. Cash ($....(578,206,978)), cash equivalents ($.....33,961,000)
and short-term investments ($.....721,807,684)..........overreoeeeeereeeieeeeeeeeeeeeeeseeeeveesvesveereens | eeveeesiensiinns 177,561,706 | ...oocvveeeecceeeee {1 I 177,561,706 | ................ 636,123,504
6. Contract loans (including §.......... 0 Premium NOLES)........cvcvieeieieisiieeiesses e sessssesies | evsesesssasssennes 2,886,561 | ...ccccvvrvrrnne 2,886,561 | ..ooocvirereieresiienad 0 | oo 0
T DIBIIVALIVES. ... ettt sttt ssenbanes | fiestesssessessentesbaesentnta [0 [0 N L0 0
8. Other inVEStEd @SSELS........ccverrrririiericrieeres et sest st sest s ssnies | crtsnessiens 1,079,577,655 | ....coovvvenne. 202,940,681 | .....coocvevnee 876,636,974 | .....coccovnne 859,446,817
9. ReCeiVabIES fOr SECUMHIES. .......c.uurviurierriiriiriieiieeere it ssiennins | sesiesisesiesiend 4,259,604 | ...cooiene (V18 TR 4,259,604 | ..o 0
10.  Securities lending reinvested collateral @SSEtS..........cvviiiriiiirieieeieeeie e ssesesines | crreseeisiessenns 40,196,934 | ..o {1 I 40,196,934 | ...ccoovvevrrne 36,497,489
11, Aggregate write-ins for iNVEStEd @SSELS..........cveieiiiiriecseee s | crererssienieneranes (913,223) | oo {1 I [CIEPYX)] I (925,474)
12.  Subtotals, cash and invested assets (LINES 110 11).........wwerrrrenerimrrnreieriesessesieneens | oveeeeens 17,893,911,515 | ..o 207,401,834 | ........... 17,686,509,681 | ........... 17,534,217,628
13. Title plants less §.......... 0 charged off (for Title iNSUETS ONIY)........ccveviueieeieieseieieeiseeieiees | e [0 N (0 R L0 RN 0
14.  Investment income due and 8CCTUEG............ccuuuiuuiieriiiiiiirirsriseeeesesereseseies | coirsinisnees 111,610,509 | .o 0
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccccoeevees | ceverrirennnn. 519,755,039 | .cvvvrerennes 38,482,945 | ..o 481,272,094 | ..covvverrne 330,505,553
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....29,285,144 earned but unbilled premiums)............ccoueer | orveveeennee 1,154,269,024 | ......ccoovvvvennc 6,419,748 | ...cccoo... 1,147,849,276 | ............. 1,067,538,300
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... )OO SOOI ISR 18,048,630 | ovvovevverrinnane 1,398,116 | .ovvvererernne 16,650,513 14,888,130
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS...........c.cceuiveieierireieieieseeese e | evesesaenns 1,189,926,739 | ..ovoovveceeen (1 [ I 1,189,926,739 | ............. 1,238,544,702
16.2 Funds held by or deposited with reinsured COMPANIES............cceveveieerriereirersieiieieens | e, 1,406,735 | oo {1 IO 1,406,735 | ..ooovveernne 1,415,757
16.3 Other amounts receivable under reinSUraNCe CONTACES............cuevcriereeernerinerinerinens | crvrerressseresereereseneenens (0 RN [0 RN L0 0
17. Amounts receivable relating to UniNSUrEd PIANS............c.ccuvveieiiinieeicee e | cvereessiese st anes [0 IO 0 [ oo 0 | oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon............ccocveevveees | covvieireininennns 8,653,340 | .oovoveereereereeeean {1 [ 8,653,340 | .ocvoveeceeeeeeeee 0
18.2 Net deferred taX @SSEL...........vrurrririreriesies st ssssssnsns | cessssesssnesens 538,076,009 | ......c.cccenne. 157,497,729 | covvvvvrns 380,578,280 | .......ccoenne 453,253,948
19.  Guaranty funds receivable or 0N AEPOSIL............cocuiveiciciierieceee e | coresesisaesies s 895,997 | .ovieee e [0 I 895,997 | oo 1,120,977
20. Electronic data processing equipment and SOfWaTE............ccccueuerieieiiiniieieeeeeie s | everieiesienans 64,146,619 | .ovoveveeeeen [0 I 64,146,619 | ..coccvernenn 68,073,161
21, Furniture and equipment, including health care delivery assets ($.......... 0)ereeieereeeeeieiens | e 182,769,123 | .coovvernee. 182,769,123 | oo L0 TR 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........occevcvieieveins | covveieieiesesieeenad [0 N (1 N L0 RN 0
23. Receivables from parent, subsidiaries and affiliates..........c.cccveririeieiiieeecee e | e [0 N (0 TR 0 | oo 0
24. Health care ($.......... 0) and other amounts reCEIVADIE............cceueiirreesee s | e [0 N (1 RN L0 R 0
25.  Aggregate write-ins for other than invested assets..........cocvvvieeesieieieeieeeseeenes | e 1,209,145,695 | ...ooovvrree. 804,857,369 | .....ccoeunnas 404,288,326 | ...ccoovunes 351,326,166
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........c.ovururirieneereniinrersiseesssisseseessssssssssssessssssssesssssssssns | essnsesees 22,892,614,975 | ............. 1,398,826,865 | ........... 21,493,788,110 | ........... 21,180,468,800
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ocoreeeens | cereeereereeneeneereeeeeneeneens (0 [0 L0 R 0
28, Total (LINES 26 GNA 27).......cuvereririreeineieessieeseeessesssessessessssssessesssssssssessessssssessssssssssssassansans | sssesesens 22,892,614,975 | ............ 1,398,826,865 | ........... 21,493,788,110 | ........... 21,180,468,800
DETAILS OF WRITE-INS
11071, DEFEITE GAINMOSS.......oureureriecieiseireeire ettt ettt entas | sbseesessessassnssnes (913,223) | oo 0
1102, oottt | eestees ettt (U IO 0
1103, ettt | eeeEe et (U RN (0 O (O RN 0
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 :@DOVE).......cceurrrrireernirinsieisenesssenesensssnsens | ceseesssnsssssesanes (U7X ) | [ {0 [ [CHRI7X) ] [ (925,474)
2501. COLI supplemental DENEFits trUSL..............ceeuriveieiccis e esnans | cvesssssienens 134,543,765 | ..ooovveeeecceeeee {1 I 134,543,765 | ................ 132,546,701
2502. Suspense, undistributed PAYMENLS...........cccuiveiviieiiiieeieeses st | evessssssenaes 118,205,298 | ...ovvevvrcrerieeiiinias (1] 118,205,298 | .....ccvvvven 60,122,044
2503. Equities and deposits in pools and asSOCIAtIONS...............c.euiveiveievcieeisieieseese e | cveesessssessenns 48,409,264 | ..o {1 48,409,264 | .................. 46,726,581
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccceviveeieviveeeiieieens | cvverreiriiennns 907,987,369 | .....ccooe.. 804,857,369 | .....ccoeouee 103,130,000 | .oovcrrrnen 111,930,841
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).........cveruermmireessireecsssensssseeesensssenes | eossseeseees 1,209,145,695 | ....ocoocvenne. 804,857,369 | ....coocvennues 404,288,326 | .......ccoco... 351,326,166

Q02




Statement for March 31, 2017 of THE TRAVELERS |NDEMN|TY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year

1. Losses (current accident Year $.....585,243,132).........ovvrvverrieriereieeeisssssssssssssssssssssssssssssssssssssssssssssssssssssssesssesssessssnsssssssnses | svsessesssissssensens 6,913,478,120 | .ovvvveverernne. 6,818,327,023
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceviieiirieiririiieieisiese et sssesse e ssssssessssns | evsssessessnsssnnees 1,117,640,851 | .ooovvviee 1,099,275,785
3. LOSS AUIUSIMENT EXPENSES.......cvuiviivreciictcieie ettt ettt bbb sttt bbb st bbb en s snanns | ebessesaesnsensanees 1,593,309,951 | oo 1,604,381,209
4. Commissions payable, contingent commissions and other similar charges 78,038,113 157,463,155
5. Other expenses (excluding taxes, licenses and fees)..........coevreerrrurrenrennenns 76,740,059 147,347,234
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cevuerervreierisinsieiesseie e sssssssesas | creesesssseessessesssens 78,531,658 | ..o, 83,396,790
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......ccevurrrrrrrrrrrnrerrereernrereinnees | coreersesneeseessesesessesessessssesesneen (V1 50,083,407
7.2 Net deferred taX HADIIILY.........ccccccieicieieesce ettt b sttt sassenss | cbessessestssessesten st es s ssenaa L0 U 0
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt sttt enssenste | eebnes sttt (O U 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....8,442,843,675 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)..........ccceueiveieierresieeseseee e | eveeisieiisisiennns 2,382,439,765 | .ovvveveernen. 2,305,527,071
10, AVANCE PIEMIUM.....ovevecrereiieieciciectes et tes et sss s st es st s s e bbb s ss s s st e s st e bt s s sae s s s se s st et entes et bensesesbenssnsessessntantanen | nevesssessessesessnans 109,102,957 | ooovvvererrierennns 75,941,219
11.  Dividends declared and unpaid:

11,1 SHOCKNOIABES. ....vvvererisii sttt et s bbb n bt s s st st ssensantans | sbsessessanssnssnssenssnsnssensensnssensal (0 0

112 POICYNOIAETS. ..ottt bbb bbbttt st nn st | Hbeestenssenstenssnetnees 12,717,786 | v 12,318,133
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccovucveveviieresieieiseieeee e eeses s ses s ssesssssssesseses | eveesessesssseessssnsesens 76,100,723 | covovveeeeerereree 47,524,102
13.  Funds held by company under reinsurance treaties.... ...109,884,344 | ... 118,595,089
14.  Amounts withheld or retained by company for aCCoUNt Of OENS.............cveveviveieices et sesseseenes | ceveesssesiesensnnees 1,161,887,740 1,121,368,666
15.  Remittances and items NOt AlIOCAIET..............cviiiiiiieicccs ettt nsns | srtesesensensensesenans 207,604,315 | ovovrveereerrine 223,110,444
16.  Provision for reinsurance (including $.......... 0 CEIfIEA)....vuevreeereesee ettt sssbesaesens | evressiserese et enaenes 51,493,354 | oo, 51,493,354
17.  Net adjustments in assets and liabilities due to foreign XChaNGe FatES...........cc.eveiicieiecc sttt | cevesssies e nes L0 TR 0
18, Drafts OULSTANAING. ... reueeriececirceicie ettt et en st st et et sens | seesessstensnnssess et ssee st e s nes L0 U 0
19.  Payable to parent, subsidiaries and affliates...........cc.ccureiieiiiieieics st enans | eriesienss e 366,906,002 | ..covvrrerrererrinn 123,619,006
20, DEIVALVES.......coeeiecictieie ettt sttt et et s et s b s st st st sae s s tstessesansnsanas | sestesesistensese st senaes s L0 U 0
21, PaYable fOr SECUMHES. .......cueiviierieieiiesiseie sttt ettt bbbttt ss s s st ssensensassenans | esbsessesssssesestansas 73,082,499 | oo 19,591,786
22.  Payable fOr SECUMEIES IBNAING........c.ccuieeieiceieeci ettt ettt bbb st st es s s bensenas | evaesssssssesasssssessenas 40,196,934 | oo, 36,497,489
23, Liability for amounts held under UNINSUIEA PIANS.............ccueiuiveieieiiieie sttt ess bbb s sses s ssssssstans | seessessesssssessessssssssessesssssessend L0 U 0
24. Capital notes §......... 0 and interest thereon §.......... 0 s sttt ettt enns | Hrnstest ettt nees (O U 0
25, Aggregate WIite-inS fOr [IADIIES. ..........cevvreeieiiesicie ettt sttt n s ssessessen s essentenes | ssssessessessssssassansans 87,119,409 | oo, 81,140,966
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25)..........ovirinrreirceecseieseiee e ssessssseesssens | ceeesessesesesnees 14,536,274,579 14,177,001,927
27, ProteCted Cell IADIIIHES. ... ...vvvvveeiriisrieieieiesieie ettt ettt en s s s ensennesnsentenne | ssstessesssssssessesnssssansessnssnsessesas 0 ] 0
28.  Total liabilities (LINES 26 AN 27).......ovuieiieireeiseiee ettt sttt ettt snnsnnes | snbisssssssssssssnes 14,536,274,579 | cooovvvvines 14,177,001,927
29.  Aggregate write-ins for SPECial SUMPIUS fUNGS.........c.cvvevcvireieiciece ettt s st es s s sse s ssbesses s snenes | evsesssssssessesnsssenes 15,130,939 [ oo 15,536,711
30, COMMON CAPIAI SEOCK. ........cvuiviteiicietcieie ettt bbb s bbb et ss st ense s sanes | sbessssinsessessesnsenans 10,790,700 | cocveverercrciies 10,790,700
31, Preferred CaPtal STOCK..........ccoiiveeicieccet ettt ettt sttt ettt s st s s snaas | sbesieseten ettt s e baes L0 T 0
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....uuveererirrereseiseeses e ettt ss s s s s bbb n sttt ns st e ssnssentnsnns | sbsessessastnssnssantnsnssensanssnssessa L0 U 0
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovveveicieiieicicse ettt sttt s bbbt snsensenns | ebsbensesnssssnans 4,234154,921 | oo, 4,234,154,921
35, UNaSSIGNEA fUNAS (SUMPIUS)........cuevuirireieeseictete ettt se sttt s s sa s st nses st es s st ssnssstensnssntas | evestessesnsassnens 2,697,436,971 | coovvvvereernn. 2,742,984 541
36. Less treasury stock, at cost:

36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -t eeeereeeeerees ettt sttt snens | sessessest ettt snes 0 [ oo 0

36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)

37.  Surplus as regards policyholders (LiNES 29 0 35, IESS 36).......ccuiueriirrieieiieteeeie et sses s sses s sesssses | evsssesessissesssnsns 6,957,513,531 | oo, 7,003,466,873
38, Totals (Page 2, LINE 28, COl. 3).....ccuieiirciiiciseiiciie ittt sttt | eeniensesinnntaa 21,493,788,110 | ..ccoovvrrrennee. 21,180,468,800
DETAILS OF WRITE-INS
2501, ESCREALHADINILY.......ceooeririeieeii bbbt | ettt 101,305,345 [ oo, 95,737,177
2502. Other liabilities tri-party/tax Credit DONAS...........ccveiiiiisiieie ettt ssessnsns | sessessessssssssssessnsenes 573,123 | oo 859,684
2503. Retroactive reinsurance reserve assumed B R 282,329 | oo 282,586
2598. Summary of remaining write-ins for Line 25 from overflow page (15,041,388)| ...vvvvvrercrrnene (15,738,482)
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)........uuuiuuieriieiieiieie et | onessssssssssseesneas 87,119,409 [ ..o, 81,140,966
2901. Special surplus from retroaCtIVE FEINSUIANCE............c.cveicreeeeetee ettt s sss st st b s st ss s ssssessesnsenes | srevessessessssessensesenes 15,130,939 | oo 15,536,711

2902.

2903.

2998. Summary of remaining write-ins for Line 29 from overflow page

2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)

3201.

3202.

3203.
3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0
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Statement for March 31, 2017 of THE TRAVELERS |NDEMN|TY 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:
1.1 Direct.......oovene. (Written $.....489,905,538).......cccummrvrrmeeesrneressneessessssssssssssssssssssssssssssssssssssessssssssssasssssaness | sesssesssns 442,993,940 | .............. 453,166,788 | ........... 1,849,020,097
1.2 Assumed......... (written $ ...5,267,298,028 .5,092,264,515 ...20,882,752,408
1.3 Ceded.. . (written $ v 4,454,027 141 4,335,347,176 .. 17,761,147,618
14 Net . (Written §.....1,331,476,958)........cccvvveerecressisses st | errsnrinns 1,256,264,827 1,210,084,128 4,970,624,887
DEDUCTIONS:
2. Losses incurred (current accident year $.....729,019,214):
2 DIMBCL....eee ettt et ettt et ettt st st n st st s st ssensansenssentnsans | eveeseessenies 221,551,553 | oovvreenn. 244,959,436 | .............. 907,768,205
2.2 Assumed. . ...2,966,207,666 | .. .2,712,500,806 | . 10,641,946,803
2.3 COAB. ...ttt ettt s ettt a st s bt s st st saestentnsas | sressenians 2,481,256,666 | ........... 2,304,753,666 | ........... 8,980,255,494
2ANBL.....oeeee e et ettt et ae e st sten st saensantensaenes | seeseestentins 706,502,553 | ...ovvvnvne 652,706,576 | ........... 2,569,459,514
3. Loss adjustment expenses incurred.. .134,916,238 ....131,720,984 581,697,455
4. Other underwriting eXPENSES INCUITEM..........cccvivieieeiieieieiieie ettt sse s sses s sstenaenas | essesissesens 382,696,733 | ...cocvuee 372,031,130 | oooeeee 1,525,880,233
5. Aggregate write-ins for underwriing AEAUCHIONS. ...ttt en
6. Total underwriting deductions (Lines 2 through 5).
7. NetinCOME OF PrOtECIEA CEIIS........vuieieerii ettt sttt
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).....curuurimiieniireieeireireiecseieisesiesise et ssssesssessesssstsssesseses | ceneesesessncens 32,149,302 | .coeoverrereenne 53,625,437 | .cocvvvennnee 293,587,685
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cciviireiiicieiecee sttt sss st ssntenas | sbessesissenes 116,882,397 | .ccvvevnene 122,266,949 | .............. 868,854,936
10. Net realized capital gains (losses) less capital gains tax of $.....(450,143)........c.oeverrerrerreeeeeeeeseee e | eresnsissieeesaenes 1,444,193 [, 570,869 |..ccooiiiinnns 1,065,840
11. Netinvestment gain (I08S) (LINES 9 + 10).......ccvuiiueeiiieiieeicicieeee sttt bsss bbbt seesss s ssss st ssestnsas | essessessnes 118,326,589 | .............. 122,837,819 | .cooeernee 869,920,776
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....587,204 amount charged off §.....2,808,023).........cc.ccovurvrervenrenrrnsisseenssesseesssesssesssenssenssenses | covesssenssnsens (2,220,819)] .. ..(2,093,091) . ....(8,989,679)
13. Finance and service charges not included in premiums.... .4,665,512 ... ..4,347 478 |. ..17,573,545
14. Aggregate write-ins for MISCEIANEOUS INCOME........c.curiveieeicrereee ettt st st enbns | sressssesssassanes 8,940,756 |...cocveenevnn 31,744,168 | .............. 176,443,409
15. Total other income (LINES 12 thrOUGN 14).......vucvcvieeee ettt s ss st ben s ses | saesssssssnsnes 11,385,449 [ ....coocvnannes 33,998,555 | .ooovvan. 185,027,275
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOME taxes (LINES 8 + 11+ 15). ...ttt ettt et ses s sanns | evaesessisanns 161,861,340 | .............. 210,461,810 | ........... 1,348,535,736
17. DIVIdends 10 POIICYNOIABTS............cvuevecvceieiecieisete ettt ettt et s st s s sae s s b st s snens | sresssessssnssanes 2234771 | .o 2,200,362 |...coovenennn 10,033,637
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17).......cucviiciiiieiiereeeiceeeeseseseteste sttt sses st sssesse s sssssssssesssns | svesiesissenns 159,626,570 | .............. 208,261,448 | ........... 1,338,502,098
19. Federal and foreign iNCOME taXES INCUITEM.............c.ovuiviveeiieireiesetee et s s s bbb sse s sesses s s bensesaess | sresssssecseas (58,279,405)( .....o.evves (31,903,302) .............. 238,355,487
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)..........covuuriuriemrenrineineiesisssissessssssssssssssssssssssssssssssssssssssssssssssssssnssns | eeveesseeseons 217,905,975 | ............ 240,164,750 | .......... 1,100,146,611
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year ...7,003,466,873 .6,844,590,214 ..6,844,590,214
22. Netincome (from Line 20)..........ccovemremrenrerneirnnirnnirnniis ..217,905,975 ....240,164,750 .1,100,146,611
23. Net transfers (t0) from Protected Cell QCCOUNTS...........ocuiriienrrriecirereeeeiee st ssssssessssssssssssesssessessssssssses | eonesesnssnessessssssnssessesss0. | revseesneensesnesnsssesessnsenn (U1 IO 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....5,772,035.........ccc.cooevvverrrrnrrrnneresnenns [ oo, 76,908,329 |...coovrenenns 93,988,791 | oovovveres (20,307,164)
25. Change in net unrealized foreign exchange capital gain (loss) 232,216 |... .
26. Change in net deferred INCOME tAX.........cu vttt b sttt bsessentnnns | seeessessesens (83,501,085) ...cvvvevnen. (93,900,383)[ .eoveneenene (79,210,076)
27. Change in NONAAMILIEA @SSELS........ccvuiveiiiiiiciccte et ssssnaas | evsesensesnsns (14,499,154) [ ....ovvverern 8,398,112 | .evererennn 48,844,761
28. Change in provision for reinsurance.. . ...41,898,649
29. Change i SUIPIUS NOTES........cvuiurerririereieiiecereiseissesse ettt st st sss s ssesssessessesssssessasssssnsssssenssessessansnes | sossssnsssessssesssessessnnnens0 | coeerereesneensesnssnnssessessnd | eeneennessesessneessesnessneens 0
30. Surplus (contributed to) withdrawn from Protected CelIS..........criuriiirireirireereeeieesee et ssseesssteenas | sevsessssisssesssseseeessesea {0 OO (01 U 0
31. Cumulative effect of changes in acCoUNtiNG PHINCIPIES........c.cuiviieieieicsiie ettt ssssessesaes | oebessessessssessssessssssenae {0 U (01 U 0
32. Capital changes:
321 PaAI Nttt bbb Rttt en b e
32.2 Transferred from surplus (Stock Dividend)...
32.3 TranSferred t0 SUMPIUS.........cvuveeveieieeiicictsete ettt sttt
33. Surplus adjustments:
331 PaAI Nttt et R bbb bbbttt bt en
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c......... .
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35. Dividends 10 SIOCKNOIAETS. ..........cuiuiieiieiciseieieie sttt st s st
36. Change in treasury stock
37. Aggregate write-ins for gains and I0SSES IN SUMPIUS.........c..vueereieeiiicieiesse et sss e sses e ssessesessenses | siessessessssssssssasssnes
38. Change in surplus as regards policyholders (Lines 22 through 37).........ccccueevruecreisieeseieieeseessseesssssssessesssens | eossesessnses (45,953,342)] ... 8,161,542 | .............. 158,876,660
39. Surplus as regards policyholders, as of statement date (Lines 21 PlUS 38)..........covveercrerecireineseeieeseesssveeiesiieies | eveeniens 6,957,513,531 | ........... 6,852,751,755 | ........... 7,003,466,873
05071, et A AR ARt bRt R bbbt
0502, oottt bbb E RS AR AR R ARttt
0503, oS R R AR AR Rt
0598. Summary of remaining write-ins for Line 5 from overflow page. e
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
1401, Profit and 10SS, MISCEIIANEOUS..........c.cvuiiciieicicie sttt bbbt bbb ss s s es s s ssntas | ersessessessesaend 6,868,241 |..ccovvvvrnnnn 36,068,529
1402. Change in COLI cash values................. 1,997,064 ..(4,251,453)].
1403. Other assets tri-party/tax credit bond income (T A 81,382 |.
1498. Summary of remaining write-ins for Ling 14 from oVErIOW PAGE..........cevcvevrierreeecsetceeee et sesesssssesssssssesnns | ervsesessssissessesessanns 6,934 .(154,290) .
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)...... ..8,940,756 .31
3701. Unrealized deferred tri-party tax credit bonds....
3702. .
3703, eSSttt st st st st ensentnsententensnnte | senssesessenssesiestensenssensaQ | neressessinsen st 0
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes (0 O 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE)........iiieriiiiiieeice st ssiessessssssssssssssssssssnsenenssnsens | seesinsensesssssssnsassesas 356 | i 0
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Statement for March 31, 2017 of THE TRAVELERS |NDEMN|TY COMPANY
CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oieiuriiir ettt ensesns | sessesinenas 1,157,712,210 | ............ 1,088,655,882 | ............ 4,984,674,665
2. Netinvestment income... 141,400,967 144174464 | ... ..953,759,708
3. MiISCEIIANEOUS INCOME......euerreieireisctete sttt 11,385,449 33,998,555 | ..covininnnn 185,027,275
4. Total (LINES T HIOUGN 3)...ereeiecieieeicicie ettt sttt ens e snessenen | sesnsnesnns 1,310,498,626 | ............ 1,266,828,902 | ............ 6,123,461,649
5. Benefit and 10SS related PAYMENLS.........cciuiiiieiiieiie ettt sntensenne | sressesnnsenies 544,359,404 | ............... 506,673,786 | ............ 2,347,442 462
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........covecveeveeeveieerieriereiens | e [0 [0 0
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS...........coveveiiiriieieesseie s essissesesseienns | ceseenssennes 680,625,535 | ............... 625,593,774 | ............ 2,042,768,506
8. Dividends paid to POlICYNOIAETS...........c.cvuriieeircieerereeicecee et ssssesensssssssennessnsenns | venenenseneneenes 1,890,118 | woviieiieiineiens 1,739,843 | ..o 8,927,684
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ....(10,101,312) 184,303,297
10.  Total (LINES 5 through 9).........ceieeeerrieieecireieieeesetese ettt s ssesssssssssessssssssessesssessesssssssssessansansnns | onsseneenes 1,220,820,258 | oviirinnes 1,123,906,090 | ............ 4,583,441,950
11.  Net cash from operations (Line 4 MinUS LIN€ 10).........cccccevirriiniiieniieeecesecee e sessesesesseessssssesssesessssssens | ceversnenrerensn83,00 1,370 | wiviiiiinnns 142,922,811 | ............ 1,540,019,699
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS. ..ottt sttt sns st enssenssenstenns | cennsennnensn 040,003,818 | ... 458,918,544 | ............ 2,425,983,744
12,2 SHOCKS ..ottt senssssssssssnssssssssssnsnens | sy 0T | werneeneernersnsi2y300,180 | i 22,326,586
12,3 MOMGAGE I0BNS......euieieirriiiiieei ettt sttt est st stessessssssnssessnssentensnnns | stenessssesssssessessnnssessesssQ | seeesnemnssessnsssnssnssennens0 | veveesessnssesssssseeesenens 0
12,4 REAIESIAE. ...ttt | et (0 RO (010 [ 26,963
12.5  Oher INVESIEA @SSELS........ucvuieieeiiiiieie ettt bbbttt nsenieen | sbseensnsensens 10,776,064 | ....cocovvnneen. 30,025,999 | ..c.covninnee 103,220,702
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS............cc.ocuvivevevceveesicseereeeeiees | e 0 [ e 0 [ oo 0
12.7  MISCEIIANEOUS PrOCEES. .......ovcvrcveiiieieciii ittt sttt bbbt b s n s snsensens | devsesssssssensa 53,490,713 | .o 90,553,826 | ...ccoevnnnen. 21,140,792
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvcveeiiieciereeie ettt s ssssssenaes | evessssssanns 711,234,502 | ..o 581,858,549 | ............ 2,572,698,786
13.  Cost of investments acquired (long-term only):
1311 BONAS...o.vvoieeiieieciee ittt ss bbbt | sbsesbinenes 1,176,228,946 | ............... 444,866,291 | ............ 2,873,895,988
13,2 SHOCKS ettt ettt | fiestsest st (0 O (10,953,420) | oo 0
13,3 MOMGAGE I0BNS.....eeveirieieereirei ettt s st entessennts | essesssessessesnssansesseenea [0 [0 TR 0
134 REAIESALE. ...ttt nees | faeetses sttt (0 3,782,458 | oo, 16,634,515
13.5  Other INVESIEA @SSELS.......uu vttt ettt ettt srensenen | sesssssssessenens 21,911,617 | oo 57,169,718 | cevovvreenee 133,089,290
13.6  MiSCEllaNEOUS @PPIICALIONS. .......cvuevriveiieireiiririssie ettt s s snsensensens | cnstessessssnsases 7,959,049 2,811,032 | oo 0
13.7 Total investments acquired (Lines 13.1 to 13.6)... .1,206,099,612 497,676,079 ...3,023,619,792
14, Netincrease or (decrease) in contract [0ans and PremMiUM NOLES.........cceiuieieieiiinieiee st sssssss | sressesessssnssens 1,098,402 | ...coovvvvvrvrrnnns [ (1) ) I (1,929,209)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........ccoorrrrrnrrrnerreenere e eeseeseessssenens | eeveesseennes (495,963,513) | ..cvovvvnenes 85,129,580 | ..coovvvuvnee (448,991,797)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOES.......euceueeieecerire ettt ettt bbbttt nssents | Sbeetebsessasbssses st ansenes (0 0 | oo 0
16.2 Capital and paid in SUrplUs, 1SS treaSUNY SLOCK...........cccceiiieiiicieieccesecee et sesesees | evssssessssesessssesesessesened 0 [ e 0 [ e 0
163 BOITOWED FUNGS ...ttt bbbttt ebis | Sbetebsessantessee st st enes (0 (0 O 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............cccoceeviciieeeieesveceecieeiees | v | e 0 | e 0
16.5 Dividends to stockholders ....243,000,000 | ..oovveenenes 241,000,000 | ..ccovennee 933,000,000
16.6  Other cash provided (APPHEA).......c..cvuuererririiiiiie ittt | ersensssssenes 196,730,345 | ..covcvvne 133,547,696 | ..oocrvvrrns (52,931,230)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccovruneees (46,269,655) | .............. (107,452,304) | .............. (985,931,230)
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).......ccccovevvevves | cevevrvernnnes (458,561,798) | .....ocvuve. 120,600,087 | ............... 105,096,673
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN......orviiieeiieiieieeiesesiss sttt s bbb bt enssenssns | srsnsssnsssnsss 636,123,504 | ....cccvvene. 531,026,831 | ..covverrrnes 531,026,831
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiirieiieirieiieiireiieciseeise ittt sttt sntens | sbnssnssnnees 177,561,706 | .....ccoenv... 651,626,918 | ...ccevvvvnnc 636,123,504
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bonds ...4,953,660 | ................10,953,420 | ......coeen. 41,074,434
20.0002 Interest payment received in securities 600,663 | .....ccooeeeeeren. 504,787 | o 2,085,729
20.0003  Tax credits from certified capital company (CAPCO)........ocremenrerrermirnrinrisirnssnssssssssesssssssssssssssssssssssssessssssesss | snsssessessssssessnsssnsnnsssd 1 | wonvesseressmssssssssesssnsnes [ | weressnsssnssessessnens 43,509
20.0004  Stock distribution from limited PAMNEISHID..........ccceieiiiiisieiciseteies et sssssssssessssssessssssssssssssnsennssnss | senssnsesssssessnssnsensessnensed | voreereesnssneerenses 112,150 | iviiisiisieinnas 2,109,028
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Statement for March 31, 2017 of THE TRAVELERS |NDEMN|TY COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

A. Accounting Practices:

The Travelers Indemnity Company (the Company) prepares its statutory financial statements in conformity with accounting practices prescribed
or permitted by the State of Connecticut. The State of Connecticut requires that insurance companies domiciled in Connecticut prepare their
statutory basis financial statements in accordance with the National Association of Insurance Commissioners (NAIC) Accounting Practices and
Procedures Manual, subject to any deviations prescribed or permitted by the Connecticut Insurance Commissioner.
apply any statutory accounting practices that would be considered a permitted practice in its financial statements.

Net Income

1. The Travelers Indemnity Company state basis

2. State Prescribed Practices that is an increase/(decrease) from NAIC SAP
3. State Permitted Practices that is an increase/(decrease) from NAIC SAP
4. NAIC SAP (1-2-3=4)

Surplus

5. The Travelers Indemnity Company state basis

6. State Prescribed Practices that is an increase/(decrease) from NAIC SAP
7. State Permitted Practices that is an increase/(decrease) from NAIC SAP
8. NAIC SAP (5-6-7=8)

B. Use of Estimates in the Preparation of the Financial Statements:
No significant change.
C. Accounting Policy:

No significant change.

F/S FIS
Page Line#
XXX XXX
XXX XXX
XXX XXX
XXX XXX

March 31, 2017

The Company does not

December 31, 2016

$ 217,905,975

$ 1,100,146,611

$ 217,905,975

$ 1,100,146,611

$6,957,513,531

$ 7,003,466,873

$6,957,513,531

$ 7,003,466,873

(6) Loan-backed and structured securities are amortized using the retrospective method, except for securities that have incurred a decline in fair
value that is other-than-temporary which are amortized using the prospective method. The effective yield used to determine amortization is
calculated based on actual historical and projected future cash flows, which are obtained from a nationally recognized securities data

provider.
D. Going Concern:

Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

No significant change.

Note 3 — Business Combinations and Goodwill

A. Statutory Purchase Method:
Not applicable.

B. Statutory Merger:

On January 1, 2017, the Company’s subsidiary, Commercial Guaranty Insurance Company (CGIC), a Delaware domiciled insurance entity was
merged with and into the Company. In accordance with SSAP No. 68, Business Combinations and Goodwill, the statutory merger method was
utilized in merging the two entities, of which the Company was the surviving entity. The Company cancelled and retired all of the issued and

outstanding common stock of CGIC.

Details of the results of operations for the previously separate entities for the year ending December 31, 2016 were as follows:

Net underwriting gain (loss)
Net investment gain
Other income
Net income before dividends to policyholders, after capital
gains tax and before federal and foreign income taxes
Dividends to policyholders
Federal and foreign income taxes incurred
Net income

The Company CGIC
$ 293,613,052 $ (25,368)
869,960,209 960,567
185,027,275 -
1,348,600,536 935,199
10,033,637 -
238,249,739 105,747
$ 1,100,317,160 $ 829,452

No adjustments were made to the Company’s policyholders’ surplus as a result of the merger.

C. Impairment Loss:

Not applicable.

Note 4 — Discontinued Operations

No significant change.

Note 5 — Investments

A. Mortgage Loans:
No significant change.
B. Debt Restructuring:

No significant change.
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Statement for March 31, 2017 of THE TRAVELERS |NDEMN|TY COMPANY

NOTES TO FINANCIAL STATEMENTS

C. Reverse Mortgages:

No significant change.

D. Loan-Backed Securities:

@

@)
©)
4)

®)

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 prepayments, 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 (SVO) are 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.

Not applicable.
Not applicable.

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 $ 6,943,507
2. 12 Months or Longer $ 167,778
b. The aggregate related fair value of securities
with unrealized losses: 1. Less than 12 Months $ 613,267,745
2. 12 Months or Longer $ 4,329,254

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:

No significant change.

(3)b. Not applicable.

F. Real Estate:

No significant change.

G. Investments in Low-Income Housing Tax Credits (LIHTC):

No significant change.

H. Restricted Assets:

No significant change.

I. Working Capital Finance Investments:

@
@
©)

No significant change.
Not applicable.

Not applicable.

J. Offsetting and Netting of Assets and Liabilities:

Not applicable.

K. Structured Notes:

No significant change.

L. 5* Securities:

No significant change.

M. Short Sales:

No significant change.

N. Prepayment Penalty and Acceleration Fees:

No significant change.
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Statement for March 31, 2017 of THE TRAVELERS |NDEMN|TY COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.

Note 9 — Income Taxes

No significant change.

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

No significant change.

Note 11 — Debt
A. No significant change.

B. Not applicable.

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

A —D. Defined Benefit Plans:

No significant change.
A(4). Not applicable.

E. Defined Contribution Plans:
No significant change.

F. Multiemployer Plans:
No significant change.

G. Consolidated/Holding Company Plans:
No significant change.

H. Postemployment Benefits and Compensated Absences:
No significant change.

I.  Impact of Medicare Modernization Act of Postretirement Benefits:

No significant change.

Note 13 — Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

On March 20, 2017, the Company paid ordinary dividends of $243 million to its parent company, Travelers Insurance Group Holdings Inc.

Note 14 — Liabilities, Contingencies and Assessments

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:

No significant change.
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Statement for March 31, 2017 of THE TRAVELERS |NDEMN|TY COMPANY

NOTES TO FINANCIAL STATEMENTS

).
@)b.
@c.
(@)a.

(@)b.

Not applicable.
Not applicable.
Not applicable.
Not applicable.

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.

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:

A (1)

@
©)
4)

©)

« 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.

Securities measured and reported at fair value as of March 31, 2017:

Description Level 1 Level 2 Level 3 Total

Bonds

Industrial and miscellaneous $ - $ 63,035,161 $ - $ 63,035,161
Preferred stock

Nonredeemable 6,392,220 680,266 - 7,072,486
Common stock

Industrial and miscellaneous 5,584,383 15,493 - 5,599,876
Total securities at fair value $ 11,976,603 $ 63,730,920 $ - $ 75,707,523

At March 31, 2017, the Company also holds Level 3 nonredeemable preferred stock and Level 3 industrial and miscellaneous common
stock, both measured and reported at their fair value of $0.

Nonredeemable preferred stock in the amount of $1,376,000 transferred from Level 2 to Level 1 due to the presence of a quoted market
price at the end of the quarter. Transfers between Levels are recognized at the end of the period.

Industrial and miscellaneous common stock in the amount of $16,476 transferred from Level 2 to Level 1 due to the presence of a quoted
market price at the end of the quarter. Transfers between Levels are recognized at the end of the period.

Not applicable.
Not applicable.

The fair values of the bonds and preferred stock in part 1 above are determined by the Company in accordance with NAIC guidelines.
These securities are generally priced by the SVO or by a third party organization.

The Company holds unaffiliated common stock where fair value is based upon market quotations. Accordingly, the fair value for such
common stock is included in the amount disclosed in Level 1 of the hierarchy. The market quotations for these securities were provided by
the SVO or a third party organization.

The Company also holds unaffiliated common stock where fair value is based on observable market information rather than market quotes.
Accordingly, the estimates of fair value for such common stock are included in the amount disclosed in Level 2 of the hierarchy.

The Company also holds unaffiliated common stock where the fair value estimate is determined by an internal portfolio manager based on
recent filings, operating results, balance sheet stability, growth and other business and market sector fundamentals. Due to the significant
unobservable inputs in these valuations, the Company includes the total fair value estimate for all of these investments in Level 3.

Not applicable.

B. Not applicable.
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NOTES TO FINANCIAL STATEMENTS

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

Not
Practicable
(At March 31, 2017) Aggregate Admitted (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Cash equivalents  $ 33,961,000 $ 33,961,000 $ -8 33,961,000 $ - $ -
Short term bonds 721,807,684 721,807,684 143,560,039 578,247,645 - -
Long term bonds 12,793,884,197 12,590,369,742 364,863,466 12,333,472,020 95,548,711 -
Preferred stock 29,467,440 25,811,043 11,712,220 17,755,220 - -
Common stock 5,599,876 5,599,876 5,584,383 15,493 - -
Not
Practicable
(At December 31, 2016) Aggregate Admitted (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Cash equivalents $ 44,400,00 $ 44,400,000 $ -8 44,400,000 $ - $ -
Short term bonds 1,110,107,132 1,110,108,505 268,157,305 841,949,827 - -
Long term bonds 12,242,963,783 12,073,733,311 347,297,737 11,875,232,433 20,433,613 -
Preferred stock 28,821,719 25,662,643 10,170,170 18,651,549 - -
Common stock 5,400,392 5,400,392 5,383,573 16,819 - -

D. Not applicable.

Note 21 — Other Items

No significant change.

Note 22 — Events Subseguent

The Company had no material subsequent events through May 4, 2017.

Note 23 — Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

A —E. Retrospective Premiums:
No significant change.
F. Risk-Sharing Provisions of the Affordable Care Act (ACA):

Not applicable.

Note 25 — Changes in Incurred Losses and Loss Adjustment Expenses

During the period from December 31, 2016 to March 31, 2017, the prior year-end total loss and loss adjustment expense reserves developed
favorably by $26,371,000, resulting from better than expected loss and defense and cost containment (DCC) development primarily in the workers’
compensation and other liability — occurrence lines. Lower estimates for adjusting and other expenses also contributed to the total favorable
development.

The improvement in workers’ compensation was driven primarily by better than expected loss experience for multiple accident years. The
improvement in other liability — occurrence was driven primarily by better than expected loss experience in both primary and excess coverages for
accident years 2009 and prior as well as accident year 2014. Additional favorable loss and DCC development was spread across multiple lines and
accident years and not concentrated in any particular line or accident year. The improvement in adjusting and other expense reserves was driven by
the allocation of adjusting and other expense reserves by year.

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 which 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.
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Note 31 — High Deductibles

No significant change.

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

No significant change.

Note 33 — Asbestos/Environmental Reserves

No significant change.

Note 34 — Subscriber Savings Accounts

No significant change.

Note 35 — Multiple Peril Crop Insurance

No significant change.

Note 36 — Financial Guaranty Insurance

A. No significant change.

B. Not applicable.
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10.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

as required by the Model Act? Yes[X] NoJ ]
If yes, has the report been filed with the domiciliary state? Yes[X] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] NoJ[ ]
If the response to 3.2 is yes, provide a brief description of those changes.
Commercial Guaranty Insurance Company merged into its parent, The Travelers Indemnity Company, January 1, 2017.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[X] NoJ[ ]
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
Company State of
Name of Entity Code Domicile
Commercial Guaranty Insurance Company 38385 DE
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[X] NA[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2014
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2014
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). 04/26/2016
By what department or departments?
Insurance Department of Connecticut
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NAI[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NAI[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol[ ]
(@) 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
(e)  Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 Ifyes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
Bonds $ 0 $ 0
Preferred Stock 0 0
Common Stock 3,591,783,091 3,629,079,195
Short-Term Investments 0 0
Mortgage Loans on Real Estate 0 0
All Other 434,414,830 447,971,783
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 4,026,197,921 $ 4,077,050,977
Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] 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 of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 40,196,934
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 40,196,934
16.3 Total payable for securities lending reported on the liability page: $ 40,196,934
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[ ] No[X]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address

JPMorgan Chase 270 Park Avenue, New York, NY 10017-2070
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Citigroup Global Markets Inc. Special Equity Transactions Group Brokerage account
390 Greenwich Street, 1st Floor
New York, NY 10013
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf

of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities"].

1

Name of Firm or Individual

2
Affiliation

Assets are internally managed by the reporting entity

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] NoJ[ ]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[ ]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
Assets are internally managed by the Not a registered investment DS
reporting entity advisor

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

18.2 If no, list exceptions:
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3.1
3.2

4.1

4.2

5.1

6.1
6.2
6.3
6.4

GENERAL INTERROGATORIES (continued)

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation 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] Nol[ ]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
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% 0 35,120,854 | 35,120,854 0 207,048 207,048

Total XXX XXX 35,120,854 | 35,120,854 0 207,048 207,048
Operating Percentages:

51 A&H loss percent 3,250.720%

5.2  A&H cost containment percent (19.300)%

5.3 A&H expense percent excluding cost containment expenses (307.630)%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction | Type of Reinsurer | (1 through 6) Rating
All Other Insurers
00000........... |AA-3191323......... R&Q QUEST INSURANCE LIMITED........cccccouuee .|BMU.......... UNAUTHORIZED | ..
00000........... AA-3190913......... SOMPO JAPAN CANOPIUS REINSURANCE AG.......oiuiiiiriirisiesninsrisseisssissessseesssssssseseenes CHE......... UNAUTHORIZED
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer21t Year Prior3 Year Curreﬁt Year Prior Year Curregt Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama......ccooeveierniiniinnnn. AL ... L... 9,117,701 ...3,594,447 3,982,176 47,686,490 | ....oocvvnvne 48,049,665
2. Alaska.......coooooierierineinnn. AK|....... L.... 867,244 1,351,541 589,445 386,255 3,915,016 | coovvereerernns 4,384,244
3. ANZONA.. AZ|.... Lecoo [ v 10,389,370 | ..ovvvrrirne. 11,721,139 | o 14,893,676 | ...ovvvvrerinnee 5,035,536 | ..ccovvrennen. 90,885,180 | ...cvvrvrninnes 91,789,220
4. Arkansas...........ccocoeeeeiiennnn. AR ... L... 8,284,279 1,100,466 1,787,303 75,167,309 | .oooovovrinns 71,818,603
5. California.......c..coocurerrnernenenad CA|... L... (329,689) 1,511,441 2,060,780 54,570,905 | ..ccoovvvrnnncd 62,443,682
6. Colorado........coooerrenrvrrrrrnnen. CO |....... Levoo [ v 12,792,646 | .....cooeoveee.. 14,157,658 | ....covvevrreven. 4,605,937 | ..cvvvrrinnnn 6,539,261 | ..ccovvvrrnnnee 111,942,615 | ..o 104,296,219
7. Connecticut........c.cocverrvrrenens CT|...... L.... 7,216,868 ...5,943,007 8,262,243 115,211,422 | ....oceveeeeee. 128,560,870
8. Delaware.......c.ccoeovrerrcneennenn. DE | i Lo | v 1,732,503 674,590 1,400,225 23,787,360 | ..ovvvrernee 26,040,572
9. District of Columbia................ DC|..... Lecoo [ e 2,814,961 | .oviirieenn2,934,056 | oo 738,778 | oo 909,481 | ..vvvvcrrene 40,129,347 | oo 39,120,279
10.  Florida......cocoveeerierierieeiiens 11,880,406 7,311,412 5,401,066 189,479,224 | ............... 194,305,175
11.  Georgia 12,699,790 ...10,926,578 3,896,835 .4,669,308 ...70,173,425 65,929,668
12, Hawaii.....ccoooonererrerenneeenc H L | 1,067,168 1,280,973 485,746 322,874 15,343,062 19,831,702
13. 1,408,589 1,158,297 647,702 954,669 10,613,815 | cooovvvrererene 11,109,441
14. 21,511,458 ...21,345,020 9,655,581 ..9,186,297 .160,643,563 | ... ...179,728,590
15. 15,393,618 14,349,184 3,832,607 1,501,117 49,708,820 | .....vcvvnvnnes 45,060,834
16, 1OWA. oo A ... Lo [ e 3,468,156 | ...ooveriennne. 3,906,424 | .....coovvunnee. 2,930,660 | ..ooveriernnne 4,161,332 | oo 41,660,508 | ................. 47,382,512
17, Kansas.......ooneeneveneeeneineens KS|....... L... 7,660,527 1,410,874 1,814,408 62,043,349 | ....ovvuennnnd 63,608,945
18.  Kentucky.......cooovernernrinnis KY ... Levoo [ e 6,601,551 | ..oovveereenn6,152,678 | oo 3,323,810 .....1,627,948 73,707,917 | oo 74,738,276
19.  Louisiana......c.c.coeeeereervnrennenns LA|...... Levoo [ o 7,876,642 | .ooocvvrrnn. 8,423,043 | .o 4,799,057 | covvveriviririnnes 2,682,266 | ....coocreneen. 61,653,870 | ..ccovvrrrnnee 79,489,758
20, Maine.....oooververiieiieiieiiens ME ... Lo | o 1,354,684 | ....ccccoovvrnne. 1,072,635 | oo 1,382,775 290,887 14,561,773 | oo 15,052,882
21, Maryland.......ccoconerimrinrinnnns ...10,292 464 10,769,191 6,114,408 3,696,990 86,231,432 | ..o 83,251,162
22.  Massachusetts.........ccoconee e MA | Lo | e, 28,374,527 | ..o 27,356,781 | .ovverieene. 18,311,032 | oo 9,214,177 | oo 272,872,331 | oo 273,698,847
23. Michigan.........cccoevevmvrrerieninnns 17,789,539 19,438,490 7,427,027 6,317,942 139,235,894 | ......ceo.e.. 117,231,866
24, Minnesota.........c.covevnrierreennee 12,897,996 11,584,243 | ..o 6,942,583 .....3,154,819 66,626,464 | ................. 78,722,644
25, MiSSISSIPPi....cverevreeerrnrrenreesMS | oL | e 6,578,052 | .oovvrerrirnnn. 6,814,385 | ..ocoovverrrnne. 1,825,319 | oo 1,436,317 | oo 56,811,688 | .....cccoon.n. 64,248,355
26.  MiSSOU....oourvvrrrrrrrieiineens 9,128,107 10,375,360 3,687,299 2,582,145 65,481,109 | ..coovvvrrnnnee 79,126,019
27. Montana........c.cccoevvervnrirerinnns 1,021,093 1,297,307 2,508,644 1,128,256 9,637,799 | o 8,633,435
28.  Nebraska.......ccccoeevmeermereneeelNE | oL | i 4,504,913 | oo 3,969,299 | ...covvviinnnn. 2,721,341 | e 3,159,728 | ..ovvcien. 58,096,702 | ....cccconnc 64,914,705
29. Nevada.......cooovmrvmrrnrrniinnes 4,328,294 821,167 1,536,088 24,662,891 | .ooovvoereenne 23,915,835
30. New Hampshire... ..2,479,290 3,167,118 | .... ..619,978 .1,214,340 37,193,356 | ... ..38,735,783
31, New Jersey.....ccomvmrenevnnnn. ....26,066,678 27,272,530 ..9,327,937 ....12,262,844 312,972,074 | ..o 336,660,498
32, New MeXico........ccouwvnrrenniennee 2,331,270 2,109,170 1,421,501 1,276,019 23,332,374 | oo 24,509,010
33.  New York..... 69,563,042 ...64,214,638 .18,280,413 15,283,097 .500,693,583 | ... ...521,571,271
34, North Carolina.........cccevvvunen. 11,977,020 12,827,997 9,662,720 97,174,282 | ... 95,086,046
35.  North Dakota........cccccoerereeeee ND | sl | i 1,569,364 1,393,776 285,261 5,120,301 | coevrrrrireinns 3,169,246
36. 11,291,184 .9,951,988 5,257,687 ..1,345,858 54,725,466 ..66,494,018
37, Oklahoma.........coceeenrineneenes OK | o L | i 8,278,559 1,539,532 1,439,904 32,772,564 36,569,333
38, 0regon.....ocneenmrnmeennenneens OR |l | e 4,369,014 | .o 3,799,911 | 1,986,285 | ..ooovveecis 803,913 | v 24,836,202 | ....ovcvrnnnee 20,200,391
39.  Pennsylvania ....28,034,619 9,041,222 ....14,030,265 200,848,174 | ....ovenvee 274,538,553
40. Rhode Island 1,703,159 1,148,004 1,323,435 14,050,341 | cooovvvvrrnnne 14,963,019
41.  South Carolina..........ccooconvuennee SC....... Lo [ e 4,027,990 | .oovvrrinnn 4,779,950 | cooovvvriinne 1,547,737 | oo 1,463,722 | oo 37,819,138 | oo 38,720,479
42.  South Dakota 2,673,908 1,582,817 134,911 630,263 16,532,409 | ..ovvvvrrnnne 17,347,128
43, TeNNESSEE......cccommvmrrmrierniinnes ....14,255,659 11,857,775 ...3,952,054 .....3,268,937 173,223,549 | ....cccouuee. 161,737,621
Y -V TR X e Lecoo [ e 30,176,010 | ..ocovvrrrenen 28,882,619 | ..ccovvrrrrrrnns 9,186,466 | ....coovcvvneen. 11,150,741 | oo 334,659,490 | ..ovcvrnnnes 386,270,012
45, Utah..occens UT|...... Lo | e 2,964,777 | oo, 4,476,651 303,355 11,834,526 | ..ovvvvriennn. 12,160,844
46. Vermont 1,060,803 968,819 849,500 17,882,509 | ..ovvvverene. 18,433,741
47, Virginia.....ocoeceeeeeenneeneeenieeens VA|...... Lecoo | e 8,229,304 | ...ovrerne. 8,410,120 | .oooorerirne. 2,158,648 | ..ooveriinne 4,305,800 | ..cooooriennee 107,356,840 | ............... 109,614,168
48.  Washington..........cccceevrerennes WAT....... L... 5,982,079 ...2,500,004 3,899,959 26,041,134 | oo 30,351,901
49.  West Virginia..........cocoooevenen. WV |....... Levoo | o 2,009,026 , 935,035 3,215,275 27,763,834 | ..o 47,359,118
50.  WiSCONSIN.......vvvrerererierirriranes WI....... Levoo [ v 11,302,445 | ..o 12,254,867 | ..ooovvvvrrrenn. 3,000,127 | oo 1,397,837 | oo 51,814,694 | ..coovvvvnene. 52,360,379
51. Wyoming ....811,295 223,815 122,603 | .o 2,263,580 | ..oovcveriiienes 3,416,075
52.  American Samoa.......cccooeee el AS | oot Nuvtt | v [ s 0
53, GUAM...ccovivricririerieiens .1,709
54. Puerto RicO......ccoovevevvrrrnnee 78,658
55.  US Virgin Islands
56.  Northern Mariana Islands
57.  Canada.......cocovevernrneenee . CAN ot Nu | 0 [0 |, (0 (0 RO (0 OO 0
58. 0,125 | 5,690 | (63,757) 690,056 | ...oocovrierennes 2,210,333 | oo 2,417,132
59, TotalS.....oovevierireneieseies (a)....54 487,397,877 | ..oveone 207,010,540 181,655,533 | ............ 4,206,195,110 | ............ 4,479,238,631
DETAILS OF WRITE-INS
58001. Other Alien Combined.......c...cc..... | ... ) .0 S O 6,125 | .o, 5,690 | .o ((CRIAY4 ) P — 5,863 | .o 615,989
58002. MEX MEXICO........cooorvrrrrrrierrinans | e XXX ] e (U TN [0 TR (0 T 684,193 | ..o 1,593,924
58003. AUS Australia.........c.coceverrrnenees | voene )90, O RN (0 (0 O (0 O (0 O 346
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXX | oo 0 | o 0 | o 0 [ o 0 [ oo Th | oo (2,309)
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... XXX | e 6,125 | oo 5,690 | .o ((CRNEY0] I— 690,056 | ...ooovrinrinnn 2,210,333 | oo 2,417,132

(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 (other than their state of domicile see DSLI); (D) - DSLI - Domestic Surplus Lines Insurer
(DSLI) - Reporting entities authorized to write Surplus Lines in the state of domicile; (N) - None of the above - Not allowed to write business in the state.
Insert the number of D and L responses except for Canada and Other Alien.

(@)

Q10
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Statement for March 31, 2017 of THE TRAVELERS |NDEMN|TY COMPANY

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

The Travelers Companies, Inc.
... St. Paul Fire and Marine Insurance Company (24767) *
...... St. Paul Mercury Insurance Company (24791) *
...... St. Paul Guardian Insurance Company (24775) *
...... St. Paul 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 11 Limited Partnership (99%)
... Laurel Village IV Limited Partnership (99%)
... Laurel Village Tower A Limited Partnership (99%)
... Laurel Village Tower B Limited Partnership (99%)
. Laurel Village Tower C Limited Partnership (99%)
... ... Laurel Village Swinford Limited Partnership (99%)
......... USF&G Retail Associates GP, Inc.
vee veo wo ... USF&G/Fidelity Retail Associates Limited Partnership (1%)
......... USF&G/Fidelity Retail Associates Limited Partnership (83.95%)
......... BMR Sports Properties, Inc.
wer wee ... ... Black Mountain Ranch Limited Partnership (1%)
...... Black Mountain Ranch Limited Partnership (85%)
...... MMI Capital Trust I
...... Promenade Partners, LLC
...... USF&G Capital 1
...... USF&G Capital 111
...... 350 Market Street, LLC
...... Travelers Special Services Limited
...... Yonkers Financing Corp.
...... English Turn Fidelity Realty, Inc.
......... English Turn LLC (99%)
......... Fidelity English Turn Club LLC (99%)
...... English Turn LLC (1%)
...... English Turn Realty Management, Inc.
......... Fidelity English Turn Club LLC (1%)
...... 8527512 Canada Inc. (22.48%)
......... The Dominion of Canada General Insurance Company *
...... Fog City Fund, LLC (98.915%)
...... Symmetry Growth Capital Il, LLC
...... Upper Lake Growth Capital, LLC (99.215%)
...... Vesbridge Partners, LP (71.564%)
...... Windamere II, LLC

Notes:
* Denotes affiliated insurer

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

Minnesota
Connecticut
Connecticut
Connecticut
Delaware
Connecticut
Connecticut
Delaware
Connecticut
Connecticut
Connecticut
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
Delaware
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Canada
Canada
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota

41-0518860
41-0406690
41-0881659
41-0963301
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
52-1466734
59-2635727
59-2709441
59-2635727
52-1715225
59-2709441

AA-1560270
41-1985480
76-0753165
41-1927945
20-1222630
41-1963936

...... Windamere 11, LLC
.. 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
.. TCI Global Services, Inc.
... Travelers Management Limited
... Travelers Insurance Company Limited *
...... Travelers Professional Risks Limited
... Travelers Property Casualty Corp.
...... Travelers Insurance Group Holdings Inc.
......... The Standard Fire Insurance Company (19070) *
«ev «ee oo ... 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%)
vee wev wev weo ... Lone Rock Timber Investments 11, LLC (90%)
......... Travelers (Bermuda) Limited *
......... Travelers Lloyds Management Company
......... TPC Investments Inc.
......... Travelers Casualty and Surety Company (19038) *
. ... Farmington Casualty Company (41483) *
... ... Travelers MGA, Inc.
. 8527512 Canada Inc. (77.52%)
.. ... The Dominion of Canada General Insurance Company *
... Travelers Insurance Company of Canada *
... Travelers Casualty and Surety Company of America (31194) *
. ... Travelers Global, Inc.
. ... Travelers Brazil Holding, LLC
. ... Travelers Brazil Acquisition LLC
. ... J. Malucelli Participa¢Bes em Seguros e Resseguros S.A. (“Holdco”) (49.5%)
. ... J.Malucelli Resseguradora S.A. *
wee wee weo ... J. Malucelli Controle de Riscos Ltda. (0.01%)
. ... ... J.Malucelli Seguradora S.A. *
vee e eee won ... J. Malucelli Controle de Riscos Ltda. (99.99%)
. «.. ... J. Malucelli Latam S.A. (49.5%)
. ... ... JMalucelli Travelers Seguros S.A. (51%) *

Minnesota
Delaware
Minnesota
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Singapore
United Kingdom
United Kingdom
United Kingdom
Delaware
United Kingdom
United Kingdom
United Kingdom
Connecticut
Delaware
Connecticut
Delaware
California
Delaware
Connecticut
Delaware
Connecticut
Connecticut
Connecticut
Texas

Delaware
Delaware
Delaware
Bermuda

Texas
Connecticut
Connecticut
Connecticut
Texas

Canada

Canada

Canada
Connecticut
Delaware
Delaware
Delaware

Brazil

Brazil

Brazil

Brazil

Brazil

Brazil

Colombia

41-2007089
41-1762781
41-1888760

52-1965525

AA-1121375

06-1008174
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
32-0447309
AA-3194119
20-4312440
06-1534005
06-6033504
06-1067463
75-2676034

AA-1560270
AA-1560039
06-0907370
47-2215437
47-2215437
47-2215437

AA-2230021

AA-2230002

AA-2330036
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

. Travelers Participaces em Seguros Brasil S.A. (95%) Brazil
Travelers Seguros Brasil S.A. * Brazil AA-2230022
Travelers Casualty Insurance Company of America (19046) * Connecticut 06-0876835
... Travelers Casualty Company of Connecticut (36170) * Connecticut 06-1286266
... Travelers Casualty UK Investments LLC Delaware 06-6033504
... Travelers Commercial Insurance Company (36137) * Connecticut 06-1286268
... Travelers Excess and Surplus Lines Company (29696) * Connecticut 06-1203698
... Travelers Lloyds of Texas Insurance Company (41564) * Texas 75-1732040
wee «ee +. ... The Family Business Institute LLC Delaware 56-1959031
......... The Travelers Indemnity Company (25658) * Connecticut 06-0566050
wee wee <. ... Arch Street North LLC Delaware 06-0566050
... The Charter Oak Fire Insurance Company (25615) * Connecticut 06-0291290
... Travelers Real Estate, LLC Delaware 06-0566050
... First Floridian Auto and Home Insurance Company (10647) * Florida 59-3372141
... Gulf Underwriters Insurance Company (42811) * Connecticut 56-1371361
... Select Insurance Company (22233) * Texas 75-6013697
... Travelers Casualty and Surety Company of Europe, Limited * United Kingdom AA-1120023
. Crystal Brook, LLC Delaware 06-0566050
... ... Durham Holding, LLC Delaware 06-0566050
. Sutton Holdco, LLC Delaware 06-0566050
... ... Cadet Limited, LLC Delaware 06-0566050
. Arrowhead Company, LLC Delaware 06-0566050
... ... Eastern Asset, LLC Delaware 06-0566050
. Jupiter Holdings, Inc. Minnesota 41-1769846
. American Equity Insurance Company (43117) * Arizona 86-0703220
... ... American Equity Specialty Insurance Company (10819) * Connecticut 86-0868106
. Northland Insurance Company (24015) * Connecticut 41-6009967
. Northfield Insurance Company (27987) * lowa 41-0983992
... Northland Casualty Company (24031) * Connecticut 94-6051964
... Travelers Indemnity U.K. Investments LLC Connecticut 06-0566050
... TPC U.K. Investments LLC Delaware 06-0566050
. The Phoenix Insurance Company (25623) * Connecticut 06-0303275
... The Travelers Indemnity Company of America (25666) * Connecticut 58-6020487
... The Travelers Indemnity Company of Connecticut (25682) * Connecticut 06-0336212
. Travelers Property Casualty Company of America (25674) * Connecticut 36-2719165
... ... American Marine Management Services, Inc. (47.5%) New York 13-2743602
... Constitution State Services LLC Delaware 06-1501229
... ... Phoenix UK Investments LLC Delaware 06-0303275
The Premier Insurance Company of Massachusetts (12850) * Connecticut 04-3175569
... TravCo Insurance Company (28188) * Connecticut 35-1838077
... TINDY Foreign, Inc Delaware 20-4403403
... Travelers Commercial Casualty Company (40282) * Connecticut 95-3634110
... Travelers Distribution Alliance, Inc. Delaware 62-1657094
... Travelers TLD, LLC Delaware 06-0566050
. Tiercel, LLC Delaware 06-0566050
... ... Redstart, LLC Delaware 06-0566050
... The Travelers Home and Marine Insurance Company (27998) * Connecticut 35-1838079
... The Travelers Lloyds Insurance Company (41262) * Texas 76-0002592
. Travelers Marine, LLC Delaware 06-0566050

Notes:
* Denotes affiliated insurer
Unless otherwise stated, subsidiaries listed above are 100% owned by respective parent
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Statement for March 31, 2017 of THE TRAVELERS INDEMNITY 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 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management | Ownership Filing

Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
ﬁ?:ﬁbers Name Code Number RSSD | CIK | International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
3548 | The Travelers Companies, Inc... | 00000..... 41-0518860.. | ............. 86312 |NYSE............ The Travelers Companies, INC.........cccoveveveveeerierieeie s MN............ L0 1 BTV EUEUUTVTVTVTTRTT BV 0.000 [ oo | e |\ B
3548 | The Travelers Companies, Inc... | 24767..... 41-0406690.. | ..covvrenr [errrrrrees | v St. Paul Fire and Marine Insurance Company.............ccecevenrenns CTorres A e The Travelers Companies, INC........c.ocuerrernrerreeiennenns ....100.000 | The Travelers Companies, Inc..... | ..... |\ RS DR
3548 | The Travelers Companies, Inc... [ 24791..... 41-0881659.. | ..coverien [rrrreres e St. Paul Mercury Insurance Company...........cccovvevveeunreerernnennns St. Paul Fire and Marine Insurance Company............. ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOUT DU
3548 | The Travelers Companies, Inc... | 24775..... 41-0963301.. | ccevvrnrnee | e St. Paul Guardian Insurance Company...........cc.coeeeereenrereeneeneen: St. Paul Fire and Marine Insurance Company............. ....100.000 | The Travelers Companies, Inc..... | ..... Neroe [
3548 | The Travelers Companies, Inc... | 30481..... 41-1230819.. | .oeveees | e St. Paul Surplus Lines Insurance Company. St. Paul Fire and Marine Insurance Company............. ....100.000 |The Travelers Companies, Inc..... |..... |\ R O
3548 | The Travelers Companies, Inc... [41769..... A1-1435765.. | oo [ e The Travelers Casualty Company............ccoceeerverereierieenienenns St. Paul Fire and Marine Insurance Company............. ....100.000 | The Travelers Companies, Inc..... | ..... |\ JUSOOT BU
3548 | The Travelers Companies, Inc... |41750..... 41-1435766.. | ..ccovvvrees | v Travelers Constitution State Insurance Company...........cc.coeueenne St. Paul Fire and Marine Insurance Company............. ....100.000 | The Travelers Companies, Inc..... | ..... |\ RSO DR
3548 | The Travelers Companies, Inc... | 00000..... 51-0375653.. Northbrook Holdings, INC........ccccceveireiiirinieeseesesseseeene St. Paul Fire and Marine Insurance Company............. ....100.000 | The Travelers Companies, Inc..... | ..... | (U PR
3548 | The Travelers Companies, Inc... | 36463..... 36-2999370.. Discover Property & Casualty Insurance Company..................... Northbrook Holdings, Inc ....100.000 | The Travelers Companies, Inc..... | ..... Nevoroo [
3548 | The Travelers Companies, Inc... [ 19224..... 36-2542404.. | .. . | St. Paul Protective Insurance Company.. . | Northbrook Holdings, Inc . |....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... [10213..... 52-1925132.. Discover Specialty Insurance Company St. Paul Fire and Marine Insurance Company............. ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... | 25887..... 52-0515280.. United States Fidelity and Guaranty Company...........c.ccceeue.e... St. Paul Fire and Marine Insurance Company............. ....100.000 | The Travelers Companies, Inc..... | ..... |\ O O
3548 | The Travelers Companies, Inc... | 25879..... 52-0616768.. |.. . | Fidelity and Guaranty Insurance Underwriters, Inc. . | United States Fidelity and Guaranty Company. . |....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... | 35386..... 42-1091525.. Fidelity and Guaranty Insurance Company...........cccccceevevevrnnnss United States Fidelity and Guaranty Company. ....100.000 | The Travelers Companies, Inc..... | ..... N [
3548 | The Travelers Companies, Inc... |00000..... 52-1551225.. | .covovveeee | e Laurel Village Fidelity Realty, INC........ccccovvvrrrirnririnereinnn, United States Fidelity and Guaranty Company ....100.000 | The Travelers Companies, Inc..... | ..... | (RIS DR
3548 | The Travelers Companies, Inc... | 00000..... 41-1616702.. | .ovvevever [ e Laurel Village Joint Venture Partnership..........cc.ocoovviveverienennns Laurel Village Fidelity Realty, InC........ccccccoevevrerecnens [ O e 50.000 |The Travelers Companies, Inc..... | ..... N........ 0100.
3548 | The Travelers Companies, Inc... {00000..... 41-1542260.. | oo | e [ e Laurel Village | Limited Partnership...........cocoeevenencncnicncns Laurel Village Joint Venture Partnership.........c.coocoveeee [ OMMaiiiiiiiniiis | e 99.000 | The Travelers Companies, Inc..... | ..... Neroe [
3548 | The Travelers Companies, Inc... |00000..... 41-1542261.. | .ovveees | e Laurel Village Il Limited Partnership Laurel Village Joint Venture Partnership..........c.cccceeee. |O/MMoceiiicviiiiiens | o 99.000 |The Travelers Companies, Inc..... | ..... |\ RO O
3548 | The Travelers Companies, Inc... {00000..... 41-1542263.. | .ocvverver [ v Laurel Village Il Limited Partnership Laurel Village Joint Venture Partnership...........ccceeeeee [OMaciiiiiinicins | e 99.000 |The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... |00000..... 41-1542264.. | ..o [ s | e Laurel Village IV Limited Partnership...........cccocvvreereenreereeneeen. Laurel Village Joint Venture Partnership.........ccccoceveees [ O | e 99.000 | The Travelers Companies, Inc..... | ..... |\ RSO DR
3548 | The Travelers Companies, Inc... {00000..... 41-1542266.. | ...covovver [ ererens | e Laurel Village Tower A Limited Partnership.........c..cccovvveeverrrinn. Laurel Village Joint Venture Partnership.........ccccoveeees [ O e 99.000 |The Travelers Companies, Inc..... | ..... |\ JSSOR DR
3548 | The Travelers Companies, Inc... |00000..... 41-1593312.. | oo | e Laurel Village Tower B Limited Partnership............cccocvvrerneence Laurel Village Joint Venture Partnership.........c.coocoveees [ OMMaiiiiiiiininns [ 99.000 | The Travelers Companies, Inc..... | ..... Nero [
3548 | The Travelers Companies, Inc... |00000..... 41-1542267.. | coovveees | e | v Laurel Village Tower C Limited Partnership.............cccccocvevevrinnne Laurel Village Joint Venture Partnership............ccccceeee. |OMocoiincviiiiicens | o 99.000 |The Travelers Companies, Inc..... | ..... |\ SO O
3548 | The Travelers Companies, Inc... {00000..... 41-1542255.. | oo [ e, Laurel Village Swinford Limited Partnership.... Laurel Village Joint Venture Partnership..........cccceeceeee [OMaciiiiiiiicins e 99.000 |The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... |00000..... 52-1704255.. | .ovvveeee [ e USF&G Retail Associates GP, Inc United States Fidelity and Guaranty Company ....100.000 | The Travelers Companies, Inc..... | ..... |\ RS DR
3548 | The Travelers Companies, Inc... | 00000..... 52-1704256.. USF&G/Fidelity Retail Associates Limited Partnership USF&G Retail Associates GP, INC.......ccccoververrerecniees [ Ot [ 1.000 |The Travelers Companies, Inc..... | ..... N........ 0101.
3548 | The Travelers Companies, Inc... | 00000..... 52-1704256.. | .. . | USF&G/Fidelity Retail Associates Limited Partnership... . |United States Fidelity and Guaranty Company. e 83.950 |The Travelers Companies, Inc.... N....... 0101.
3548 | The Travelers Companies, Inc... |00000..... 52-1852190.. BMR Sports Properties, INC..........ccverrerrernineenrersinsnsinsieienennes United States Fidelity and Guaranty Company ....100.000 | The Travelers Companies, Inc..... | ..... |\ RSO DR
3548 | The Travelers Companies, Inc... | 00000..... 52-1573778.. Black Mountain Ranch Limited Partnership.... BMR Sports Properties, INC.........cccoceevvererennierreneies | O [ e 1.000 |The Travelers Companies, Inc..... | ..... N........ 0102.
3548 | The Travelers Companies, Inc... |00000..... 52-1573778.. | .. . | Black Mountain Ranch Limited Partnership . . | St. Paul Fire and Marine Insurance Company.........c... | O.evververevenveneernins [ cerens 85.000 | The Travelers Companies, Inc.... N........ 0102.
3548 | The Travelers Companies, Inc... |00000..... 52-2073764.. MMI Capital TrUSt L.......ccveverereieeeee s St. Paul Fire and Marine Insurance Company. ....100.000 |The Travelers Companies, Inc..... | ..... | SO P
3548 | The Travelers Companies, Inc... |00000..... 41-0406690.. | ...ovvovrerer | cerrrrenen Promenade Partners, LLC...........coovinrurincenenenineneescineinns St. Paul Fire and Marine Insurance Company. ....100.000 | The Travelers Companies, Inc..... | ..... Nero [
3548 | The Travelers Companies, Inc... |00000..... 52-1953822.. | ..cvvvvers | e USF&G Capital |........ccveveriereiicresieeesee e St. Paul Fire and Marine Insurance Company. ....100.000 |The Travelers Companies, Inc..... | ..... | U P
3548 | The Travelers Companies, Inc... {00000..... 52-2044075.. | ..covrceees | crveveens e USF&G Capital lll.........coevrereieieiieieeieie e St. Paul Fire and Marine Insurance Company. ....100.000 | The Travelers Companies, Inc..... | ..... | (U DU
3548 | The Travelers Companies, Inc... {00000..... 41-0406690.. | ..covovrree | errrrernene 350 Market Street, LLC.......o.vveeverreeirineneesseseeeessseseese s St. Paul Fire and Marine Insurance Company. ....100.000 | The Travelers Companies, Inc..... | ..... |\ USSR
3548 | The Travelers Companies, Inc... |00000..... |.cccoovereieveeers | eevervieeens | ervveeens | e Travelers Special Services Limited............ccccovvevieeiericriiennnnn, St. Paul Fire and Marine Insurance Company. ....100.000 |The Travelers Companies, Inc..... | ..... | SO P
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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 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management | Ownership Filing

Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD | CIK | International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
3548 | The Travelers Companies, Inc... |00000..... 20-3033027.. | .. . | Yonkers Financing Corp.........cccocevuveueveriieeisecreeeeeessssse e DE... .. |NIA.. . | St. Paul Fire and Marine Insurance Company.. . |O/BM.... . 1....100.000 | The Travelers Companies, Inc..... | ..... Y.
3548 | The Travelers Companies, Inc... {00000..... 52-1466734.. English Turn Fidelity Realty, INC.........ccccoevivierririeesieeins MN............ NIA St. Paul Fire and Marine Insurance Company. OBM................ ....100.000 | The Travelers Companies, Inc..... | ..... | (U DR
3548 | The Travelers Companies, Inc... |00000..... 59-2635727.. English TUM LLC......ovoveeeeirreerese et MN NIA English Turn Fidelity Realty, Inc The Travelers Companies, Inc..... | ..... N....... 0103.
3548 | The Travelers Companies, Inc... {00000..... 59-2709441.. | .. . | Fidelity English Turn Club LLC .|MN.. NIA.. . |English Turn Fidelity Realty, Inc The Travelers Companies, Inc.... N....... 0104.
3548 | The Travelers Companies, Inc... {00000..... 59-2635727.. English TUM LLC......ovoieeirieinese et MN NIA St. Paul Fire and Marine Insurance Company............. The Travelers Companies, Inc..... | ..... N........ 0103.
3548 | The Travelers Companies, Inc... |00000..... 52-1715225.. English Turn Realty Management, INC...........ccccccveevernievcrrinnnne MN............ NIA............ St. Paul Fire and Marine Insurance Company............. O/B/M................ ....100.000 |The Travelers Companies, Inc..... | ..... | ORI P
3548 | The Travelers Companies, Inc... {00000..... 59-2709441.. | .covvvveens | v Fidelity English Turn Club LLC..........ccovveieiericierieieseisieienne MN............ NIA............. English Turn Realty Management, Inc............cccceuueee. OBM.....covvvvens | v 1.000 |The Travelers Companies, Inc..... | ..... N....... 0104.
3548 | The Travelers Companies, Inc... {00000..... |.cocorrrrmiierins | worrmnennns | eonrnnenee | covereereesessnnennes 8527512 Canada INC.......eveurerreienrireieirecssiseesssseesseseeessesesessees CAN.......... NIA...oene St. Paul Fire and Marine Insurance Company............. (077 S 22.480 | The Travelers Companies, Inc..... | ..... | (RIS DR
3548 | The Travelers Companies, Inc... |00000..... AA-1560270. |..cooovveres | e The Dominion of Canada General Insurance Company.............. CAN.......... A 8527512 Canada INC.........ccccvveervicresceeeee s O/B/M................ ....100.000 |The Travelers Companies, Inc..... |..... |\ O O
3548 | The Travelers Companies, Inc... |00000..... 41-1985480.. | .ceovvvrnee | e Fog City FUN, LLC.......ovueerireeeieieeeteeeseeseise e MN............ NIA. ..o St. Paul Fire and Marine Insurance Company............. (OSSN BT 98.915 | The Travelers Companies, Inc..... | ..... N.oeen. 0109.
3548 | The Travelers Companies, Inc... | 00000..... 76-0753165.. | .ovcvrveees | evverveens [ erverisieiieiiinns Symmetry Growth Capital I, LLC........c..ccoovevverreerereeseeeeenns MN............ NIA............. St. Paul Fire and Marine Insurance Company............. (O JS ....100.000 | The Travelers Companies, Inc..... | ..... N........ 0109.
3548 | The Travelers Companies, Inc... {00000..... 41-1927945.. | oo [ e Upper Lake Growth Capital, LLC..........cccocovvererrierereeieieenns MN............ NIA............. St. Paul Fire and Marine Insurance Company............. O e 99.215 | The Travelers Companies, Inc..... | ..... N....... 0109.
3548 | The Travelers Companies, Inc... |00000..... 20-1222630.. | ..ccovrveee | e Vesbridge Partners, LP..........cccovrrnnreeneeseees St. Paul Fire and Marine Insurance Company............. (O ST BT 71.564 | The Travelers Companies, Inc..... | ..... N........ 0109.
3548 | The Travelers Companies, Inc... | 00000..... 41-1963936.. | ..cvoverens [ rrvrrvirees | crerrrieienieinnins Windamere [, LLC.......covrieireeseecee s St. Paul Fire and Marine Insurance Company............. (O IS ....100.000 | The Travelers Companies, Inc..... | ..... N........ 0109.
3548 | The Travelers Companies, Inc... {00000..... 41-2007089.. | ...ccvevrerre | rrrernn. Windamere I, LLC.........ooviveiieieseiececeeeee s St. Paul Fire and Marine Insurance Company............. O ....100.000 | The Travelers Companies, Inc..... | ..... N....... 0109.
3548 | The Travelers Companies, Inc... |00000..... 411762781, | v [ e Camperdown Corporation...........c..eereeerernreeesnsessesessssesennens The Travelers Companies, INC........c.ovuvrrernrerrerniennenes ....100.000 | The Travelers Companies, Inc..... | ..... |\ RS PR
3548 | The Travelers Companies, Inc... | 00000..... 41-1888760.. | ...cvvrrer [ rrerrrers | e SPC Insurance Agency, Inc.... The Travelers Companies, INC.........c.cccovvevrrerrerreininnns ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOUT DU
3548 | The Travelers Companies, Inc... | 00000..... . | Aprilgrange Limited..... . | The Travelers Companies, Inc.. . |....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... |00000..... F&G U.K. Underwriters Limited... The Travelers Companies, INC..........ccccocveveriverereriennns ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... {00000..... Travelers Underwriting Agency Limited...........cccocvveerrivererennnn. The Travelers Companies, INC...........ccoevevererrereernnnnns ....100.000 | The Travelers Companies, Inc..... | ..... Nevoroo [
3548 | The Travelers Companies, Inc... | 00000..... . | Travelers Syndicate Management Limited.. . | The Travelers Companies, Inc.. . |....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... {00000..... Travelers Asia Pte. Ltd.......cccooceieieninieicseeeeseesseens Travelers Syndicate Management Limited.................. | Bo@rd.........cccoeees | vevunad 0.000 | The Travelers Companies, Inc..... |..... |\ USSR
3548 | The Travelers Companies, Inc... |00000..... |..coooereerrrnions | rrermenens | errerneenne St. Paul Surety Europe Limited..........ccccovriureneneesinineneieeeneens The Travelers Companies, INC...........ocueerrieneereenrnnenne ....100.000 | The Travelers Companies, Inc..... | ..... Nere [
3548 | The Travelers Companies, Inc... |00000..... |...ccoovevvveieiees | eeveevirens | ceerrinns Travelers Corporate Trustee Ltd............ccccovvvvieriiciciieienen, The Travelers Companies, INC...........cccoeveeriveveriiennns ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... {00000..... | cccooeoririveiees [ erveveeiies | erveiveens [ erverieieissinnnns Travelers London Limited...........cccvveveieunieiieiesie e The Travelers Companies, INC...........cccoeveveverierrerninns ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... | 00000..... 52-1965525.. | ..cvvvrers | ererrinne TCI Global SErVICes, INC........cocvevrieereiereieeeeieee e The Travelers Companies, INC...........cccoevveveverereernnnnns ....100.000 | The Travelers Companies, Inc..... | ..... |\ O O
3548 | The Travelers Companies, Inc... [00000..... |.ccoovrererreries | cervrrerreens | cevennns | eene Travelers Management Limited..........cccoveevenreernenieieniinnnns The Travelers Companies, INC........cc.coovrevererrerreininnns ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DR
3548 | The Travelers Companies, Inc... {00000..... AA-T121375. | e [ e Travelers Insurance Company Limited............cccccovveierrereirerennee. The Travelers Companies, INC...........ccoevvevevrerrerrirnnnnns ....100.000 | The Travelers Companies, Inc..... | ..... N [
3548 | The Travelers Companies, Inc... |00000..... |..cocorrrrrrniins | vrrrmrnnns | rnernnenns Travelers Professional Risks Limited...........cccovurveierinrreiniennen. Travelers Insurance Company Limited.........c..cccovvnnee. ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DR
3548 | The Travelers Companies, Inc... | 00000..... 06-1008174.. | .ooovrveees | ervevrans [ Travelers Property Casualty COrp.......ccevrieenreeiseenenseenns The Travelers Companies, INC.........c.ccoevevererrerreininnns ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DU
3548 | The Travelers Companies, Inc... | 00000..... 06-1445591... | .ovoeveens [ rrerrenee | eeereereieenneenens Travelers Insurance Group Holdings INC..........ocovvrvenienrirniencenen. Travelers Property Casualty COrp..........ccoovrrurreneence ....100.000 | The Travelers Companies, Inc..... | ..... Neroe [
3548 | The Travelers Companies, Inc... | 19070..... 06-6033509.. | ...covvverer | ervrrrren | e The Standard Fire Insurance Company............cccceeeerriererninennns Travelers Insurance Group Holdings Inc............ccoeve.e. ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... {00000..... 06-6033509.. [ ..ccoeverens [ crrrrrrnns Standard Fire Properties, LLC.........cccooevevieerieereeeees The Standard Fire Insurance Company.............ccc...... ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOOT DU
3548 | The Travelers Companies, Inc... |00000..... 94-3097171.. Bayhill Restaurant Il ASSOCIates..........c.cvvrereurerinerneererereieeens Standard Fire Properties, LLC.........cccovnrverrerneinncnns | Ourerieiscnsireiens | e 50.000 | The Travelers Companies, Inc..... | ..... N........ 0105.
3548 | The Travelers Companies, Inc... {00000..... 06-6033509.. |.. . | Standard Fire UK Investments, LLC . | The Standard Fire Insurance Company.... . .|....100.000 |The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... | 19062..... 06-0848755.. The Automobile Insurance Company of Hartford, Connecticut.... [CT............. | Ao The Standard Fire Insurance Company..............cc....... ....100.000 | The Travelers Companies, Inc..... | ..... [\ JUSOR DU
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The Automobile Insurance Company of Hartford,
3548 | The Travelers Companies, Inc... | 00000..... 06-0848755.. | ..cocvvveees | crrerveens [ e Auto Hartford Investments, LLC...........cccoevvevierieriecseisieienne DE........... Connecticut (0117 ....100.000 | The Travelers Companies, Inc..... | ..... Nevoroo [
3548 | The Travelers Companies, Inc... | 36145..... 06-1286264.. | ....cocovvve | cervrrenn Travelers Personal Security Insurance Company.............ccevees CTeres The Standard Fire Insurance Company...............ce..... O/BM........ccu.... ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DU
3548 | The Travelers Companies, Inc... | 36161..... 06-1286274.. | ..coovvvvens | v Travelers Property Casualty Insurance Company...........cc.cc.cv.... CToeee. The Standard Fire Insurance Company............cccc.vv... OBM.......cc.u.. ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR U
3548 | The Travelers Companies, Inc... | 38130..... 36-3703200.. | .oeveeers | errerrnenne | eeereereieeenennes Travelers Personal Insurance Company............ccooueeeereereeeneeneenees CToes The Standard Fire Insurance Company............cc..cce.... (07711 I— ....100.000 | The Travelers Companies, Inc..... | ..... Neroo [
3548 | The Travelers Companies, Inc... |00000..... 27-4469564.. | ......ocooeve | e Travelers Texas MGA, Inc The Standard Fire Insurance Company................cc..... O/B/M................ ....100.000 |The Travelers Companies, Inc..... | ..... | ORI P
3548 | The Travelers Companies, Inc... | 00000..... 06-6033509.. | ..ccovvvvrens | errrrrrnns Oregon Evergreen Investor |, LLC The Standard Fire Insurance Company.............ccc....... (0117 ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOOT DU
3548 | The Travelers Companies, Inc... | 00000..... 61-1639956.. | ..vcvrveers [ erervires | ererrrierereneienns Lone Rock Timber Investments |, LLC..........cccccovevererevrsiernnnes Oregon Evergreen Investor |, LLC...........ccccooevveveinenen. O [ e 75.000 |The Travelers Companies, Inc..... | ..... N........ 0106.
3548 | The Travelers Companies, Inc... | 00000..... 32-0447309.. | covovveens [ errrrrnns Lone Rock Timber Investments I, LLC.........cccoovevierrevrnieirnins Oregon Evergreen Investor I, LLC........cccocevvecveiviieiiees [ Oreieieieicciciens e 90.000 |The Travelers Companies, Inc..... | ..... N........ 0110
3548 | The Travelers Companies, Inc... |00000..... AA-3194119. | s | e Travelers (Bermuda) LIMited.........ccooueeereerrereneeneineirsiecineneieenns Travelers Insurance Group Holdings, Inc.........cccc.cc.... ....100.000 | The Travelers Companies, Inc..... | ..... Nevoroo [
3548 | The Travelers Companies, Inc... | 00000..... 20-4312440.. Travelers Lloyds Management Company Travelers Insurance Group Holdings, Inc ....100.000 | The Travelers Companies, Inc..... | ..... |\ S O
3548 | The Travelers Companies, Inc... {00000..... 06-1534005.. |.. . | TPC Investments INC.........ccccovvrerrirrriennes . | Travelers Insurance Group Holdings, Inc. . |....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... | 19038..... 06-6033504.. Travelers Casualty and Surety Company Travelers Insurance Group Holdings, Inc ....100.000 | The Travelers Companies, Inc..... | ..... |\ U O
3548 | The Travelers Companies, Inc... |41483..... 06-1067463.. Farmington Casualty Company............ccceeueriveererieeenieereinenns Travelers Casualty and Surety Company. ....100.000 |The Travelers Companies, Inc..... |..... |\ OSO O
3548 | The Travelers Companies, Inc... {00000..... 75-2676034.. | .. . | Travelers MGA, Inc.. . . | Farmington Casualty Company.... . |....100.000 | The Travelers Companies, Inc..... | ..... Y
3548 | The Travelers Companies, Inc... |00000..... |..ccccoorrrrrennn. 8527512 Canada INC.........veurerreiierirrieiecss e sessenesesnees Travelers Casualty and Surety Company........cccccceveeee | O/BM.ricinns | e 77.520 | The Travelers Companies, Inc..... | ..... | (RIS DR
3548 | The Travelers Companies, Inc... | 00000..... AA-1560270. | .ooverrrne [ rrrrrnne The Dominion of Canada General Insurance Company. CAN.......... 8527512 Canada INC.......ccocvveerevieeieicisseesisrieieins ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DU
3548 | The Travelers Companies, Inc... |00000..... AA-1560039. | ...ovvovveee | e Travelers Insurance Company of Canada Travelers Casualty and Surety Company............c........ ....100.000 | The Travelers Companies, Inc..... | ..... | (RIS DR
3548 | The Travelers Companies, Inc... |3119%4..... 06-0907370.. | .oevvverere | ererviiers | ererrrvererineienns Travelers Casualty and Surety Company of America.................. CTeeene, A Travelers Casualty and Surety Company...........cccc...... ....100.000 |The Travelers Companies, Inc..... |..... |\ O O
3548 | The Travelers Companies, Inc... {00000..... AT-2215437.. | e [ e Travelers Global, INC.........covveeririniernrieesesese s DE......c..... NIA....coee. Travelers Casualty and Surety Company of America.. | O/B/M................ ....100.000 | The Travelers Companies, Inc..... | ..... | (RIS PR
3548 | The Travelers Companies, Inc... {00000..... AT-2215437.. | oo [ e Travelers Brazil Holding LLC.........cccoovvieevieereeeee s DE.....cc...... NIA......co... Travelers Global, INC........ccveevieieieieieieecsieieis OBM........cocuu.. ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOUT DR
3548 | The Travelers Companies, Inc... {00000..... AT7-2215437 . | oo | e [ e Travelers Brazil Acquisition LLC...........ccoerrumeneeneereeneensereernies DE............. NIA...co Travelers Brazil Holding, LLC...........ccoovininenrninnns (0[] I— ....100.000 | The Travelers Companies, Inc..... | ..... Nero [
J. Malucelli Participagdes em Seguros e Resseguros S.A.
3548 | The Travelers Companies, Inc... |00000..... |.cccoveveiviceees [ erveveeiies | erveiveens [ ervevieieisiinnnns (Holdco) BRA.......... NIA............. Travelers Brazil Acquisition LLC.............cccoceverrivnnnn. O/B...oovreerrens [ v 49.500 | The Travelers Companies, Inc..... | ..... N....... 0107.
J. Malucelli Participacées em Seguros e Resseguros
3548 | The Travelers Companies, Inc... | 00000..... AA-2230021. | .oveveiens e e J. Malucelli Resseguradora S.A..........cceuveeennsiensenieiennens BRA.......... A SA O/B...covverrieinns ....100.000 | The Travelers Companies, Inc..... | ..... N....... 0107
3548 | The Travelers Companies, Inc... {00000..... |..cocorrrrriineins | orermmennns | errereenee | cerereereeseesnnennes J. Malucelli Controle de Riscos Ltda...........cocrrureneenrerrirsieneenen. BRA.......... NIA...co J. Malucelli Resseguradora S.A.........ccccocneuminrenrirnenne (0] U PR 0.010 | The Travelers Companies, Inc..... | ..... N........ 0107
J. Malucelli Participagées em Seguros e Resseguros
3548 | The Travelers Companies, Inc... {00000..... AA-2230002. | ..cooverrrre [ v J. Malucelli Seguradora S.A..........ccooverierenieeeseee e BRA.......... A e SA O/B....covverirnnn ....100.000 | The Travelers Companies, Inc..... | ..... N....... 0107.
3548 | The Travelers Companies, Inc... |00000..... |..cocoorrrriniins | rrermernens | onerneenns J. Malucelli Controle de Riscos Ltda.........c.cocvruverrenrerrersieneenen. BRA.......... NIA...coene J. Malucelli Seguradora S.A..........cocovrrinrnrerninrneenes (07 S B 99.990 | The Travelers Companies, Inc..... | ..... N....... 0107.
3548 | The Travelers Companies, Inc... |00000..... | cocoeveriiriieires [ eveveiniins | erveireens [ evevirenrensinnnns J. Malucelli Latam S.A.........coverreeeee e BRA.......... NIA.....cco... Travelers Brazil Acquisition LLC............ccccocvvvrivnrennn. O/B...oovvverinns [ e 49.500 | The Travelers Companies, Inc..... | ..... N........ 0107.
3548 | The Travelers Companies, Inc... {00000..... AA-2330036. | ....coccvrs | e JMalucelli Travelers Seguros S.A...........cccocevevnne J. Malucelli Latam, S.A........c.ooooeeeeeeeeeeeeeeeeeeeeeeen OBM...coeeeeces | e 51.000 |The Travelers Companies, Inc..... | ..... N........ 0107.
3548 | The Travelers Companies, Inc... |00000..... [.ccooorvrrrrniins | onrrmrnnns | rrvrnnenns Travelers Participagdes em Seguros Brasil S.A...... Travelers Brazil Acquisition LLC.........c..ccccovrvrrrennenn. OBM....ovvrrrs [ 95.000 | The Travelers Companies, Inc..... | ..... N....... 0107.
3548 | The Travelers Companies, Inc... {00000..... AA-2230022. | ..cooverenn [ e Travelers Seguros Brasil S.A.........ccovveeieieieneee s BRA.......... A Travelers Participagdes em Seguros Brasil S.AA........... OBM........coc.... ....100.000 | The Travelers Companies, Inc..... | ..... N........ 0107.
3548 | The Travelers Companies, Inc... | 19046..... 06-0876835.. | ..cvvvvree | vereerernes | errrirernereriineens Travelers Casualty Insurance Company of America.................... CTores A e Travelers Casualty and Surety Company............ccc...... (O[T I— ....100.000 | The Travelers Companies, Inc..... | ..... |\ RSO DR
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3548 | The Travelers Companies, Inc... | 36170..... 06-1286266.. |.. . | Travelers Casualty Company of Connecticut.. .|CT.... .. | Travelers Casualty and Surety Company ..|O/BIM.... . ....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... {00000..... 06-6033504.. Travelers Casualty UK Investments LLC............cccoevivrieirerrnnnn. DE Travelers Casualty and Surety Company ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... |36137..... 06-1286268.. Travelers Commercial Insurance Company............cccveereeereeneenns CT Travelers Casualty and Surety Company ....100.000 | The Travelers Companies, Inc..... | ..... |\ RS DR
3548 | The Travelers Companies, Inc... | 29696..... 06-1203698.. | .. . | Travelers Excess and Surplus Lines Company... .|CT.... .. | Travelers Casualty and Surety Company. . |....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... |41564..... 75-1732040.. Travelers Lloyds of Texas Insurance Company.............ccccoeereunee X Travelers Casualty and Surety Company ....100.000 | The Travelers Companies, Inc..... | ..... |\ RSO DR
3548 | The Travelers Companies, Inc... |00000..... 56-1959031.. The Family Business Institute LLC............ccccoeervivevcveciieiienns DE Travelers Casualty and Surety Company. ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... | 25658..... 06-0566050.. |..cceverers | crrrrrrnns The Travelers Indemnity COmMpPany..........cccocveerevreeiereisienenns CT Travelers Insurance Group Holdings Inc..........cc.cc....... ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... {00000..... 06-0566050.. [..ovvevrree | verrereeree [ crreerernereereinnens Arch Street North LLC........ovrvveererreensse e DE The Travelers Indemnity Company..........cccoervervennenee ....100.000 | The Travelers Companies, Inc..... | ..... |\ USRI
3548 | The Travelers Companies, Inc... | 25615..... 06-0291290.. | ...cvvveerere | ervrverens | e The Charter Oak Fire Insurance Company............cccceuvveverrenennns CT The Travelers Indemnity Company.........cccccoceevevevennnas ....100.000 |The Travelers Companies, Inc..... |..... |\ O O
3548 | The Travelers Companies, Inc... |00000..... 06-0566050.. | ...overrers | errerreenee Travelers Real Estate, LLC........ccocovirinririnineieeeseesese e DE The Travelers Indemnity Company..........cc.coceeerreeneenee ....100.000 | The Travelers Companies, Inc..... | ..... |\ ISR PR
3548 | The Travelers Companies, Inc... | 10647..... 59-3372141.. | covevvvvees e e First Floridian Auto and Home Insurance Company.................... | IO The Travelers Indemnity Company............cccceveevevvrnens ....100.000 | The Travelers Companies, Inc..... | ..... |\ O O
3548 | The Travelers Companies, Inc... [42811..... 56-1371361.. | covverveens | e Gulf Underwriters Insurance Company............ccoeuveeeverevreesnnennns CT The Travelers Indemnity Company............ccccevvevrernnns ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... |22233..... 75-6013697.. | ..ovovreeee | e Select INsurance COMPANY..........vwwererrerrerneereereesesesseeeseseeseneens X The Travelers Indemnity Company..........cccoeeverrvennenee ....100.000 | The Travelers Companies, Inc..... | ..... |\ RS R
3548 | The Travelers Companies, Inc... | 00000..... AA-1120023. | ..o [ e Travelers Casualty and Surety Company of Europe Limited....... GBR The Travelers Indemnity Company.........c.ccccceverreininns ....100.000 | The Travelers Companies, Inc..... | ..... | (U PR
3548 | The Travelers Companies, Inc... {00000..... 06-0566050.. |..cccvvrers | crrrrrrnns Crystal Brook, LLC.........c.ccoeviieieeieieceseee s The Travelers Indemnity Company............cccccoeeveevnnnn. ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... |00000..... 06-0566050.. |..ccovrrreee | crrerrenns Durham Holding, LLC........ccovveinrrririnrnrinessissessseiseesssesseeesnes Crystal Brook, LLC........ccovverenrereiererisriseesesiesensiseieenns ....100.000 | The Travelers Companies, Inc..... | ..... |\ RS PR
3548 | The Travelers Companies, Inc... | 00000..... 06-0566050.. Sutton HOIACO, LLC........vivieieiieiceece e The Travelers Indemnity Company............cccceverrernnnns ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOUT DU
3548 | The Travelers Companies, Inc... | 00000..... 06-0566050.. |.. . | Cadet Limited, LLC...... . | Sutton Holdco, LLC........c.cccevueneeee . |....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... |00000..... 06-0566050.. Arrowhead Company, LLC The Travelers Indemnity Company..........ccccocoeveveiennes ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... {00000..... 06-0566050.. Eastern Asset, LLC.........cevcueieiecseceese e Arrowhead Company, LLC..........ccccoveveevieririreicienns ....100.000 | The Travelers Companies, Inc..... | ..... Nevoroo [
3548 | The Travelers Companies, Inc... |00000..... 41-1769846.. | .. . | Jupiter Holdings, Inc.... . | The Travelers Indemnity Company... . |....100.000 | The Travelers Companies, Inc..... | ..... Y.
3548 | The Travelers Companies, Inc... [43117..... 86-0703220.. American Equity Insurance Company..........cccevererrisneeinninnens Jupiter Holdings, INC.........ocoveinreieireeeceie s ....100.000 | The Travelers Companies, Inc..... | ..... |\ USSR
3548 | The Travelers Companies, Inc... [ 10819..... 86-0868106.. |..cccovvers | crrvrrnns American Equity Specialty Insurance Company. CT American Equity Insurance Company. ....100.000 | The Travelers Companies, Inc..... | ..... |\ O O
3548 | The Travelers Companies, Inc... | 24015..... 41-6009967.. | ..coovvvrvree | crvreenes | v Northland Insurance Company Jupiter Holdings, Inc ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... | 27987..... 41-0983992.. | ..cooverers [ e Northfield Insurance Company..........ccccoevvrierereereeereseiseens A Northland Insurance Company..........cccocveererrereinennns ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... | 24031..... 94-6051964.. |..ccovvvvvee | e Northland Casualty COmMPaNY...........cccoeervenrerreneeneereeeesneennennenns CT Northland Insurance Company..........c..coceeereenrerreneenns ....100.000 | The Travelers Companies, Inc..... | ..... |\ RS DR
3548 | The Travelers Companies, Inc... | 00000..... 06-0566050.. [..cccorerene | errerrans [ e Travelers Indemnity U.K. Investments LLC............cccoevveirvirrinnnas CT The Travelers Indemnity Company.........ccccoceverreeninns ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DR
3548 | The Travelers Companies, Inc... {00000..... 06-0566050.. [..cocoverees | crrerrerens [ errrrrieieiierinens TPC UK. Investments LLC.........ccccoeuevvireieiceeeiecsee e DE The Travelers Indemnity Company............cccccveveevnnen ....100.000 | The Travelers Companies, Inc..... | ..... N [
3548 | The Travelers Companies, Inc... | 25623..... 06-0303275.. | .ovovreeee [ evreirenns The Phoenix Insurance CoOmMPany...........coveeeeereensenseeesnssnnennes CT The Travelers Indemnity Company..........cccoeeveevnnenee ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DR
3548 | The Travelers Companies, Inc... | 25666..... 58-6020487.. | ..cocoveeer | cvevrans [ The Travelers Indemnity Company of America...........c.cccouevvnen. CT The Phoenix Insurance Company............cceeeerevennnnn. ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DU
3548 | The Travelers Companies, Inc... | 25682..... 06-0336212.. | .cvoeeeens | rrerreenee | eeereereieerenenees The Travelers Indemnity Company of Connecticut...................... CT The Phoenix Insurance Company............c.cocreereeneences ....100.000 | The Travelers Companies, Inc..... | ..... Neroe [
3548 | The Travelers Companies, Inc... | 25674..... 36-2719165.. | .oovvveerer | erviveens | e Travelers Property Casualty Company of America...................... CT The Phoenix Insurance Company............cccocverrrerenee ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... {00000..... 13-2743602.. | ..ocverver | v American Marine Management Services, INC..........c.ccoeviveveines NY Travelers Property Casualty Company of America...... O/B...oovverrriens | v 47.500 | The Travelers Companies, Inc..... | ..... N....... 0108.
3548 | The Travelers Companies, Inc... |00000..... 06-1501229.. Constitution State Services LLC The Phoenix Insurance Company ....100.000 | The Travelers Companies, Inc..... | ..... |\ RSO DR
3548 | The Travelers Companies, Inc... {00000..... 06-0303275.. |.. . | Phoenix UK Investments LLC..... . | The Phoenix Insurance Company. .|....100.000 |The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... | 12850..... |04-3175569.. The Premier Insurance Company of Massachusetts The Travelers Indemnity Company ....100.000 | The Travelers Companies, Inc..... | ..... |\ ISR PR
3548 | The Travelers Companies, Inc... |28188..... 35-1838077.. | cevevvrveers [ ererveeees oo TravCo Insurance Company..........c.ccccvvvevevnerereniesessesessesennns The Travelers Indemnity Company ....100.000 |The Travelers Companies, Inc..... |..... |\ O O
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Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD | CIK | International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *

3548 | The Travelers Companies, Inc... |00000..... 20-4403403.. | .. . | TINDY Foreign, Inc...... .|DE... ..|DS... . | The Travelers Indemnity Company... ... |O/BM.... ... |....100.000 |The Travelers Companies, Inc..... | ..... Y.

3548 | The Travelers Companies, Inc... [40282..... 95-3634110.. Travelers Commercial Casualty Company............cccoevevevriernennns CT DS The Travelers Indemnity Company...........cccccevevrernnnas ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... |00000..... 62-1657094.. Travelers Distribution Alliance, INC........c.ccvvvirnieninneenenrereeens DE.......c..... (DS S The Travelers Indemnity Company..........cccoceverreennenne ....100.000 | The Travelers Companies, Inc..... | ..... | (RIS DR
3548 | The Travelers Companies, Inc... {00000..... 06-0566050.. |.. . | Travelers TLD, LLC . . | The Travelers Indemnity Company... . . |....100.000 | The Travelers Companies, Inc.... N

3548 | The Travelers Companies, Inc... {00000..... 06-0566050.. TIEICEI, LLC oottt nnnes The Travelers Indemnity Company..........cccoceeerreeneenee ....100.000 | The Travelers Companies, Inc..... | ..... |\ RSO DR
3548 | The Travelers Companies, Inc... |00000..... 06-0566050.. | ...ccovvere | ererrnen. Redstart, LLC........ccoooiieiecee e TIercel, LLC.....oeveeeeeecesee e ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... [27998..... 35-1838079.. | .covvvrveens [ The Travelers Home and Marine Insurance Company................ CTeene. DS..ccovvnne The Travelers Indemnity Company............ccccevevreunnans ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... |41262..... 76-0002592.. | ..cvvveree | vevereinen [ erreirernerrereiniens The Travelers Lloyds Insurance Company...........coeeeeeneenrennenees D, SO (DS FU The Travelers Indemnity Company..........cccoervervennenee ....100.000 | The Travelers Companies, Inc..... | ..... |\ USRI
3548 | The Travelers Companies, Inc... |00000..... 06-0566050.. | ...cvvevrere | ererveeers | eerrrvereriinienns Travelers Maring, LLC.........ccovvcieieiieeecee s DE............ DS..oovv The Travelers Indemnity Company.........cccccoceevevevennnas ....100.000 |The Travelers Companies, Inc..... |..... |\ O O

Aster 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.| English Turn LLC is 99% owned by English Turn Fidelity Realty, Inc. and 1% owned by St. Paul Fire and Marine Insurance Company.

0104.| Fidelity English Turn Club LLC is 99% owned by English Turn Fidelity Realty, Inc. and 1% owned by English Turn Realty Management, Inc.

0105.| Bayhill Restaurant Il Associates is 50% owned by an unrelated party, which is the manager.

0106.| Lone Rock Timber Investments |, LLC's other 25% member and manager are unafiliated with Travelers

0107.| Control determination is based upon application of the last sentence of SSAP 25 paragraph 4.

0108.| Ownership due to Travelers Property Casualty Company of America's participation interest as a subscriber in the American Hull Insurance Syndicate

0109.| St. Paul Fire and Marine owns a significant portion of the investment entity. Although it is managed by an unaffiliated partner, St. Paul Fire and Marine still has control of the entity

0110.{Lone Rock Timber Investments II, LLC's other 10% member and manager are unafiliated with Travelers




Statement for March 31, 2017 of THE TRAVELERS |NDEMN|TY 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

1. 34,997,764 | ....coovvenes 10,627,290 | ..cocvrreeieinieieenas 30.366 | oo 33.813

2. 48,841,135

3. Farmowners multiple peril. ....6,280,548

4. Homeowners multiple peril... ....71,550,895 .

5. Commercial multiple peril ...41.064

6. MOrtgage QUATANLY........cccccvveveeiereieieeiese e esssessesessssessessesssssssenss | ensessssssssnsessesssssssessessssensens0 | svervessssnessessssssensessssnsenes0. | eoveenssssenessenesesesns 0.000

8. Ocean marine .(2,793.476) | .

9. Inland marine........ e ...30.312

10. FiNancial QUAIANEY........coeveiiveiieieiscieie et sssssssssesessnsens | esesssssssessesssssssssessssnnses @0 | vevsessssssessessssesessessssessenes0. | eoveevssesiesessssensesesnsns 0.000
11.1. Medical professional liability - OCCUITENCE.........c.vuriveireiiiriieie e | cerenrese et sees 0 | e LTAT | e 0.000
11.2. Medical professional liability - claims-made.. ..8,327 56.239

12. Earthquake.........ccoevevreeeeneencireiincinenns 9,159,325 ..0.168

13. Group accident and hAItN............ccoieieieice st | erernses s 0 ..0.000

14. Credit accident and hEaAItN...........cocueieiiiiee s | ereessseses et ses 0 ..0.000

15. Other accident and health..........cccoeirneinieeeessee s | e 90,817 ..0.000

16. Workers' compensation.... 101,522,720 64.826
17.1 Other liability-occurrence.. 80,983,372
17.2 Other liability-claims made.... 4,792,070
17.3 EXCESS WOTKETS' COMPENSALION. .....cvovvvriiirririsrinsinieisssssesesssssssesseessssssesenns | sresssssssessssssessesssssssssesseens 0 .0
18.1 Products liability-occurrence..... 4,021,855 | oo (AT 217) | ieeeeean(23.552) | v (38.282)
18.2 Products liability-Claims Made...........cccveeireieiirieieseeeesessssssieines | e 0 65.903)
19.1, 19.2 Private passenger auto liability ....2,468,926
19.3, 19.4 Commercial auto liability.......... - ..53,714,308

21. Auto physical amMaGE..........ccvveveveiiieirieeeiee e ssresenns | errereserer s 15,998,059

22, AIrCraft (@l PEIS).......cvvverrereeerieieteee et ssae e

23.

24.

26.

21.

28.

29. International.. | o

30, WAITANEY. ...t es

31. Reinsurance-nonproportional assumed Propenty...........eeeerereeereenereereeees

32. Reinsurance-nonproportional assumed liability........

33. Reinsurance-nonproportional assumed financial lines.

34. Aggregate write-ins for other lines of business. .

35, TOAIS....ceevce e
BA0T. e
3402.
3403, e
3498. Sum. of remaining write-ins for Line 34 from overflow page. e
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)........ccccourivrvnirerininiinceniinns

PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

1. ....29,618,416 ....30,985,504

2. Allied lines.... ....45,955,699 ....39,078,522

3. Farmowners multiple peril

4. Homeowners multiple peril...

5. Commercial multiple peril.

6. Mortgage guaranty

8. OCEAN MAMNE.......oivieeiecieciiee ettt st sttt nes

9. Inland marine........

. Earthquake........cccocoevereiricicicnn,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

. Auto physical damage......

. International..
L WAITANEY ...ttt
. Reinsurance-nonproportional assumed Property............cccceeeeiieesicreeeieeseseessenenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines. e |
. Aggregate write-ins for other lines of bUSINESS.............ccccvevieeiiiccice s

o TORAIS. .ottt

. Financial guaranty.........cccccoeueevevercunnnnns

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

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

...5,328,520

2,261,643
.65,906,180

65,906,180

2,261,643

. Sum. of remaining write-ins for Line 34 from overflow page.

. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)........ooooooooss N

coocoo




Statement for March 31, 2017 of THE TRAVELERS INDEMNITY COMPANY

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

10

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2017 2017 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2017 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2014 + Priof....co. | ooveereerneae 2,458,280 | ...ccoeernn 2,837,775 | oo 5,296,055 | ..ocoererviraas 198,820 | .ooovecveireiea 16,985 | oo, 215,805 | .coovrerrane 2,341,830 | oo 12,035 | oo 2,697,823 | oo 5,051,688
2. 2015, s [ 461,762 | ooovrerernan, 704,403 | .oooovrereean 1,166,164 | .ooovcverrierens 86,389 | oo 4413 | e, 90,802 | .coovcieirnns 421,005 | oo, 6,439 | oo 657,167 | oo 1,084,612 | .o, 45,633 [ .o (36,383) | ..oovvererieriiians 9,249

3. Subtotals
2015+ Prior........ | coeveveva. 2,920,042 | .....ccone. 3,542,178 | ..o 6,462,219 | .....cocvee. 285210 | oo 21,397 | oo 306,607 | ..covernnne. 2,762,835 | oo 18,475 | oo 3,354,991 | ..o 6,136,300

.. 128,003 [, (147,315)

4. 2016 s [ 647,954 | ...covvvvnenns 1,312,535 | ..o 1,960,489 | ..o 221187 | v 45,778 | oo, 266,965 | ...cocovcrcinninn. 594,884 | ....ocovvviniinnn. 25,968 | ....cocverennns 1,065,613 | .covvvvvvnennn. 1,686,465 |.....ccooovunnenee 168,117 | .o (175,176) | .ccoovvverirrcrenene (7,059)

5. Subtotals

2016 + Prior........ | cooverrenenas 3,567,996 | .coovvrrrinns 4,854,712 | coovereren. 8,422,708 | ..ccvvvvrernae. 506,397 | oo 67,175 | oo, 573572 | oo 3,357,719 | v 44443 | oo 4,420,603 | ...coovvveras 7,822,765
6. 2017 s e D00, SO I 20,0, SO .0, SO I .0 SO IR 183,767 | oo, 183,767 | ..o D00, SO [P 142,482 | oo 541,540 | oo 684,023 |.....ccconee. 0.0, SO I 20,9, ST I XXX oo
7. TotalS....coveeerees | cevereirererenae 3,567,996 | ...ccovvernnns 4854712 | oo 8,422,708 | ...cccevvrrenee. 506,397 | .coovverererrae 250,942 | .ovoverrre 757,339 | oo 3,357,719 | oo 186,925 | ...ovvvvenen 4,962,144 | ..covvnn 8,506,788 |.....ccccevrrernes 296,120 |...ccoovrerneee. (322,491) | oo (26,371)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .oovevvveeeee 7,003,467
1o s 8299 % | 2. .ccovvrrnne. (6.643)% | 3. .ovvrrene. (0.313)%

Col. 13, Line 7
Line 8

4 s (0.377)%




statement for March 31,2017t THE TRAVELERS INDEMNITY COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

Explanation:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.

> w N

Bar Code:

* 25 6 58 20174 9000001 *

* 25 6 58 2017 36500001 *

Q15

Response

NO

YES

NO

YES




Statement for March 31, 2017 of THE TRAVELERS |NDEMN|TY COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

2504, OtEI ASSELS .....uvvevreieciieeie ettt sttt sttt 46,788,238 46,788,238 48,942,636
2505. Service contract receivable I ....20,961,283 ....20,961,283 ....20,253,977
2506. Amounts receivable under high deductible POICIES. .........oveveurrerereirireirrrereireeeeseiees | cereeeeseeneneens 13,423,097
2507. State SUrCharges reCeIVADIE............ccovevevcveeie et snen 10,572,637

2508. Due from unaffiliated companies....... 12,786,168
2509. Other assets tri-party/tax credit bonds.. - . ..6,108,171
2510. Other assets NONAAMILET.............ccocviveeercieecieceeee et ssssnns | sveereerenrenen 13,214,018 | i 779,214,018

2511. Miscellaneous ledger DalanCes............cccvicicceiiesisesecesissssseessesessssssssssesessssessns | svesnnseenennnsnn 2,043,213 | i 24,343,213

2512. Other assets deferred gain/loss.... .

2513. Performance guarantees receivable............. (45,
2514. Assumed reinsurance receivable and payable.. ...(105,418)
2597. Summary of remaining write-ing for LiNg 25.........ccoooririininrnninisnnsssnssessessssssssessesssssssesns | connennennnenn: 907,987,369 | ...v...........804,857,369 | ................103,130,000 | .....cccoceevv. 111,930,841
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
2504,  Other StAtULOIY PrOVISIONS..........cvivieieciciiteicie ettt bbb bbb bt st s s bbb s s s stenans | ebsessssssessssntessesnsenes 130,263 | coovveeeceeeeae 130,263
2505. Federal excise tax-reinsurance contracts. 90,972 |... 187,351
2506. Undistributed salaries...........c.cccoconrinniennee .(31,904) ... (416,871)
2507. Retroactive reinsurance reserve ceded .(15,230,720)] ... ...(15,639,225)
2597. Summary of remaining write-ins for Line 2 (15,041,388) (15,738,482)

Additional Write-ins for Statement of Income:

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31

1404. Fines and penalties of regulatory authorities
1405. Retroactive reinsurance gain/loss...................
1497. Summary of remaining write-ins for Line 14

Additional Write-ins for Schedule T:

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Active Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. Status to Date to Date to Date to Date to Date to Date

58004. SGP Singapore........cccocvevevnnns | vevee ) 0,0 O I [0 (01 OO (01 RN (01 O Th | o (268)
58005. CHN China........cc.cccovervmrernerrerns | oo ) 0.0 O I [0 0 | e (01 OO (0 OO (01 P (2,041)
58997. Summary of remaining write-

ins for Line 58 from overflow....... | ..... XXX | crerreeisissiesesersisneeneas {0 {0 [0 I [0 PN L3 I (2,309)

Q16




Statement for March 31, 2017 of THE TRAVELERS |NDEMN|TY 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........ciieireiciiieieie sttt snsessens | evsesssessessesssssssessesanean 342,636,750 | .oovevereieieieisiens 337,740,789
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIHION..........c..cviveieeiciciisie et st ense s snsns | suessesssssssessessssessessesssssssessessesnnsensnsD | eriesissessessesssssssessessssessenas 2,173,960
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............cccerrrrrererrennn.
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
10.  Deduct total nOnadmitted @MOUNES.............cciviveieeicicieie ettt bbb
11. Statement value at end of current period (Line 9 minUS LINE 10)..........cccvviveiiieiiiieicceeiere et nnsenens
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 YA ..........ccccveveeveeieeieieiseeseeeeterereess | eveevesiese e ssstes e sen s 0 [ oot 0
2. Cost of acquired:
2.1 Actual cost at time of acquisition ...0
2.2 Additional investment made after acquisition. 0
3. Capitalized deferred interest and other............ 0
4. Accrual of discount.............ccevriunnne 0
5. Unrealized valuation increase (decrease). 0
6. Total gain (loss) on disposals .0
7. Deduct amounts received on disposals ...0
8.  Deduct amortization of premium and mortgage interest points and commitment fees .0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest ...0
10. Deduct current year's other-than-temporary impairment recognized .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)......... ...0
12.  Total valuation allowance .0
13. Subtotal (Line 11 plus Line 12) .0
14. Deduct total nonadmitted amounts .0
15. Statement value at end of current period (Line 13 MINUS LINE 14). ... cevuruiiiiiirieissinsiisisseseesssesnsssessessss s sssnssnsssssssssnsssssees | essasssssssssasssssssssasssssssssessssssssssssanes 0 ] oo 0
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.cviueieeieiciie sttt sssns | evsessssssssssessessssessenas 1,058,735,034 | ..o 1,029,176,403
2. Cost of acquired:
2.1 Actual cost at time of acquisition 17,155,786
2.2 Additional investment made after acquisition 115,933,504
3. Capitalized deferred interest and other. .0
4. Accrual of discount .0
5. Unrealized valuation increase (decrease) 23,050,312
6. Total gain (10SS) ON AISPOSAIS.........crerrerrirrerireisrieieisssisseessesssse et ssssssessessss s ssssssssessessssssessesssnssessesssnssssessssssessesssnssnssens | ssssssessnssenssesessenssesessanssess( 116, 192) | ivvreinrersrsissessssesssssssessssens (16,221)
7. Deduct amounts received on disposals............. ..105,329,730
8. Deduct amortization of premium and depreciation.................... 3,926,642
9. Total foreign exchange change in book/adjusted carrying value... 498,933
10. Deduct current year's other-than-temporary impairment rECOGNIZEM...........c.cveueueiireiiiieierieeeee et s s e | cbesssresessssessssssesessesessssssessssesensnsenas 17,807,310
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..1,079,577,655 1,058,735,034
12. Deduct total nonadmitted @amOUNtS..........ccevieiricrciricesiee e .202,940,681 ..199,288,218
13. Statement value at end of current period (Line 11 minus Line 12) 876,636,974 859,446,817
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year. 15,663,532,659 15,316,030,516
2. Cost of bonds and stocks acquired 1,181,783,269 2,919,165,180
3. ACCIUAN OF QISCOUNL.........vucveieieciecice ettt bbb s bbbt b st en b s s saesans | sbssessssassessesessssssssenssssnsan 2,153,811 | o 10,438,201
4. Unrealized valuation increase (decrease) 71,658,190 | o (37,798,106)
5. Total gain (I0SS) ON QISPOSAIS........c.euvuieiiiieiieieicieie ettt s bbb bbb s st b st en s s bt en s ssens | sbssessesassessessssssssssessesnaas 1,308,489 21,901,112
6. Deduct consideration for bonds and stocks disposed of ..2,489,428,273
7. Deduct amortization of PrEMIUM............ccoeiiviieiiicierieieetse ettt ssssessessssssesssssssssssnses | seessssssssssessnssssessessnsensens ] 1,028,409 | toivireieiieeeeie e 72,578,898
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment reCOgNIZEA............c.euerieieieiriieieeiessse e sssssssssenes | svenesssssssessessssesenssssssssensers i 20,304 | ctieriiissssesssssssesessssessenas 4,194,890
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 16,250,859,857 15,663,532,659
11, Deduct total NONAAMItEd AMOUNES..........c.cviiieeieictcsi ettt bbbt b st n s s snns | sbestessessssassassssssssnsansernaas 1,574,592 | oo 3,094,118
12. Statement value at end of current period (Line 10 minus Line 11) 16,249,285,265 15,660,438,541




Statement for March 31, 2017 of THE TRAVELERS INDEMNITY COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

20ISsO

BooklAdjus:ed Carrying Acquisitions Dispoiitions Non-Traditg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (8)-vrrerermeerermseeeseesseesssseessessssessssess st ssssssesssssssssssns | sesssesssssessssens 10,970,579,343 | oo 18,080,706,099 | ....coovvrvrrrernnee 17,982,506,242 | .....oovveovrrirrrinns (16,561,965) | ...ovvvnrerncenne. 11,052,217,235 | ..ooovvereereeeieeeseesiesessssiseeens | crsseeessessssesssses st ssssssstessseas | seeesseenensessienes 10,970,579,343
20 NAIC 2 ().t ns et | sernesenne e 1,840,397,616 | ..ooovvvvrcrrrerrinns 141,903,621 | ..ovvvrcererrerrinns 69,073,830 | ..ocvvrrrrcrirririenens (3,540,396) | .eovvevnrirerirne 1,909,887,011 [ .cvoouerrmcerrerieeeenenieesssesiseeses | creseessessssesssessssessesssenssessens | eeessessssessenens 1,840,397,616
3. NAIC 3 (@) e nesssenssnenine | oeesiseneissn s 280,089,238 | ......cocovrrerererririinnns 997,500 | cveoorvrrirerrieniins 31,123,868 | ..o 519,743 | i 250,482,614 | ...oovverriirieriiennieniinenirenes | et | s 280,089,238
NAIC 4 (8)-vvvvverererrrresneessenesssesssesseessssssssssssssssssesssssssesssssssssssssssssssssns | sosssssssssssssnsssanees 126,134,800 | ...ovvoorerrerrnrireeerseenneennens (U 3,363,613 | covveveeeerereeeerens (72514 ] [—— 122,048,800 | ...vvoonrerreeeneesreeeseresesssesesnes | coseesnessssssssssssssssssssssssssssnens | sesssessssnsesnssssnees 126,134,800
NAIC 5 (8)-vrvvevereeerarreseeesssesssessssessssessssessseesssssssesssssssssssssssssssssssnsssnsssns | somesssmssssssssssssnsenns 7,863,474 | oo (1 4,998,723 | .ovvoveereiieenns 6,873,030 | ..oovvvereererereeernens 9,737,781 | eeeeeeererneerneesseesssessnssssnes | srseessssssssssssssssssssssssssnsssssssssnes | onesssmesssssssnssssssssnns 7,863,474
...3,177,343 108,058 | oo (1,102,302) | ..o 1,966,983 3,177,343
TOtAl BONGS. ... snss s seesesensennsenes | avesenessssnesssesons 13,228,241,814 | .ooovvvvvvris 18,223,607,221 | ...coovvrrririinns 18,091,174,333 | oo, (14,536,277) | ..oovveevrincreenes 13,346,138,425 |.....coviviririrenis s 0 | (O I 13,228,241,814
PREFERRED STOCK
NAIC 1ot ssss st sess s sesssssssnnns | coseessssssssassssnnsssnsesns 1,188,922 | ..ot L0 O (T 7344 | e 1,196,266 | ...oooeeveeereereeeseeesneesseesneesss | cessseesssessnesssssssessassssesssssnsssas | sesseesssssssssssssessnnens 1,188,922
NAIC 2.ttt ettt ssssnnns | cosnessssesssaesssnessssenns 5,936,750 | ...uvvoreeereerrereeneeeneneereennens (O O (O [(CIURK0) | I 5,876,220 | ...veoueermeeeneerseessneessnessnseesnnes | srseesseesssesess st ssssssens | esesasessssssnessesssens 5,936,750
10, NAIC 3uciei sttt nnns | eesiesssse s enens 18,536,971 | ooooverecererieerieeeieeniesinn LU R O SN (U 18,536,971 | cooorevreerierineriseesiesieessenenas | criesesesss st eses | e 18,536,971
110 NAIC 4ttt | s LU RO LU PR O RO LU RN 0 [ [ e | e 0
12 NAIC Bttt eness | renes st LU RN LU R O RN LU N 0 [ [ et | e 0
13, NAIC B seess st ses st snnsss | srsssssss sttt 0 | e O R (] SR 201,586 | ..o 201,586 | cvvooeveraeerseessenessressssnsssessssnssas | eersensssnss st eess s | sttt 0
14, Total Preferred SHOCK......... v seeseesssseesssessnsnsns | rsssssssssssssssssssaseens 25,662,643 | ...ocoiveernr s 0 | s 0 | i 148,400 | ..o, 25,811,043 | 0 | ! (O 25,662,643
15.  Total Bonds and Preferred StOCK...........crirrinimssiiereeressenssenseens | seessensssssesnees 13,253,904,457 | ..ooovvvvivniinns 18,223,607,221 | ...coovvrrririnnnns 18,091,174,333 | oo (14,387,877) | ..vvvevvricrennns 13,371,949,468 | .....cooovvviiiriirini i, 0 ]! (O IR 13,253,904,457

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....755,768,684; NAIC2§........... 0; NAIC3S....... 0; NAIC4S..... 0; NAIC5S....... 0; NAIC6S.......... 0.




Statement for March 31, 2017 of THE TRAVELERS |NDEMN|TY COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ‘(‘)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......rrirrierinernerienes | e 721,807,684 |.....coovvrernnnn. )3, SN O 721,807,684 | ..o, 88,467 | oo, 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI.........cvivveiririieiieieieieie et s sttt sntenss | ssessesssssssessessssessessessnes 1,110,108,505 | ..cvvvevrereiierieieiseienine 944,995,187
2. Cost of short-term inVeStMENtS ACUITEA...........covuiiieiiiicieiecee ettt benae s | sbsesssessesesessesaeseesanes 16,936,101,952 | ...ovvveverereeerae 68,646,881,590
3. ACCIUAL OF GISCOUNL.......ouviiiii bbb | Shatis s 0 [ o 0
4. Unrealized valuation iNCrEASE (AECTEASE).........ruuurerereirrerreerreseeseeeeessesseessesseessssssssessesssessesssssessessessessessessssssessessnsnnss | soessssssssssssssssessessssssessessassnsssessasssnssn 0 | et 0
5. Total gain (I08S) ON QISPOSAIS.........c.coiueviiieiriiicteieiee ettt bbbt b et s bt s s b st esss s sassetassnaes | ebessssessssssessssesessssesesssebesnseaasnaebenanl 0 [ e 0
6. Deduct consideration received 0N QISPOSAIS............ccuiuerieiciiieie ettt ssse s | sbsessssesses st es s sanes 17,324,399,465 | ....covveveerrcrerernns 68,481,755,740
7. Deduct amortization Of PrEMIUML..........ccciiiuiiiiiic ettt bbb s s sssebesastens | 4essssesessstesessnsesasssebessesessssnsebnns 3,308 | oo 12,532
8. Total foreign exchange change in book/adjusted CarTyiNgG VAIUE.............cueiiurerireiineireieeeseere e et ssesssstessness | sessaseessssesssessessesssessessessasssessessaneseses L0 PO 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........ceururirrieieiririeieiseeeee e eeseseeenes | srseessssssesssessssssssssssssssssnseesessnsensssssens 0 ] o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........cccceveririereeirieiieesisieisinies | erveissiesiessssesse e ssssssenees 721,807,684 | ...ovoeeeveeeeeeenne 1,110,108,505
11, Deduct total NONAAMItEd @MOUNLS...........c.riiirieeieie et nses | fenbsessenssns st 0 [ e 0
12. Statement value at end of current period (LiNe 10 MINUS LINE T1)......cueiiiiiiiiieieiisissiesssestsisssesseesssssiesesssssssessassssssssnes | esssssssessessssessessessssssasse 721,807,684 | ..o 1,110,108,505

QsI03




statement for March 31,2017of  1THE TRAVELERS INDEMNITY COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C - Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for March 31, 2017 of THE TRAVELERS |NDEMN|TY COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

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 year................

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

. Total foreign exchange change in book/ adjusted carrying value.....

. Deduct current year's other-than-temporary impairment recognized

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

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

1
Year To Date
............................................ 44,400,000
.......................................... 105,722,000
............................................................ 0
............................................................ 0

.......................................... 116,161,000 | ...coovvvvrrirrrrnriinnirnnns....97,900,000
............................................................ O OO |
............................................................ L OO SORO |
............................................................ 0 | o0
............................................ 33,961,000 | ..ooovvvreriinrrrincrieniierinnnnnnn. 44,400,000
............................................................ O O OO PROPOOON |

............................................ 44,400,000

QsI08




statement for March 31,2017of  1THE TRAVELERS INDEMNITY COMPANY

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02



€030

Statement for March 31, 2017 of THE TRAVELERS INDEMNITY 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 11 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of

CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

MC Credit Fund I LP................ [ New York [NY.... [MC Credit Partners 08/14/2013.... 0 0 12,458,446
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated......... 0 ..12,458,446
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Altaris Health Partners IIl, L.P...... New York NY.... | Altaris Capital Partners..........c.cooeevrnrverrsinrienns 05/16/2013.... 3 0 8,117,789

Blackstone Capital Partners VI L.P.. New York NY.... | Blackstone Group. 06/30/2010.... 3 0f.. 3,322,840

Consonance Private Equity, L.P.........ccccovmiirniinerecsnnns New York NY.... | Consonance Capital Partners............cocoevereervrniveeerinenenns 01/18/2013.... 3 {1 R 288,937 9,883,015

Cortec Group FUNA IV, L. New York NY.... [ Cortec Group. 04/20/2006.... 3 0 13,135 . 918,281

Eureka Ill, L.P......... Philadelphia............coocernnernerinnnes PA.... | Eureka Growth Capital 02/28/2014.... 3 (V1 O 182,857 | covvvverenereeriineiieennnd0 | i 6,258,792

HCI Equity Partners IV, L.P.. Washington..........ccovrerereeinrennns DC.... |HCI EQUity Partners.........cccerrrmrrnrinrinernsiensnieseseneenes 09/30/2013.... 3 (01 (960,669) | ..voovvoerrrieirrieiis 6,936,938

Kelso Investment Associates VI, L.P........ccccerrrniriennncnieneenns New York . | Kelso & Company 06/21/2007.... 3 0 64,897 . 3,918,011

NB Secondary Opportunities Fund Il LP...........c.cccccvviiniiniiiciiiisicissiresens New YOrK.......cocvvvvrieriiicinicis . | Neuberger Berman Investment Management............. 06/21/2013.... 3 (U I 675,000 | o0 | 6,954,852

Sentinel Capital Partners V, L.P New York . | Sentinel Capital Partners...........ccoovvrereeeeeneerineeerennes 07/18/2013.... 3 {0 I 1,281,905 | o0 | e 9,182,171

Trident V, L.P. Greenwich. . | Stone Point Capital LLC 09/22/2010.... 3 0 98,246 ....1,447,360

Trident VI, LP. e Greenwich. . | Stone Point Capital LLC 12/20/2013.... 3 [ I 988,051 ....8,300,736
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffili@ted. ..........oieiiiiiiiiciins oottt (O] P 4,347,206 65,240,784
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

Blackstone Real Estate Debt Strategies I, L.P. New York .|BREDSIIGP LL.C 04/09/2013.... 0 {1 O 600,216 13,610,114

Blackstone Real Estate Partners VIII L.P., a Delaware limited partnership................... New York. . | Blackstone Real Estate Associates VIl L.P.........cccccvveuiioeieeiiieceeeceeeeece e | cveveieneninns 03/27/2015.... 0 {1 R 528,462 16,618,503

Brookfield Strategic Real Estate Partners B, L.P.........cccovveneninnnnneineeernnns New York . | Brookfield Strategic Real Estate Partners GP LLC ... | 04/25/2013.... 0 0 24,845 | o0 | 4,313,972

HighBrook Income Property Fund II, LP Wilmington.... . | HighBrook Income Property Fund Il GP, LLC . | 05/16/2014.... 0 {0 IO 1,760,221 . 2,545,399

Miller Global VII, LLC................. New York . [ Miller Global...........coverevnrinireriiins 12/31/2013.... 0 0 85,777 | o0 | i 3,402,096

Rockbridge Hospitality VI LP.. Columbus . | RBC Partners VI LLC, a Del LLC 01/2712014.... 0 (V1 1,198,630 1,467,928

Rubenstein Properties FUNG I1............cciiiccsscescesse s Philadelphia.. . . | Rubenstein Properties FUNd Il GP, LP.........c.ccoviiiiinesceeseien s 02/25/2014.... 0 0 . 2,330,097 872,427

Tishman Speyer Brazil Fund 11, LP......ccvviiiriinisissssississsssissisnennes New York NY..o. [ TIShMAN SPEYET. ..ottt 11/02/2012.... 0 [ I 309,449 ....4,107,687
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 0 6,837,497 .46,938,126
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

Blue Water Energy Fund I-A, L.P London. GBR. | Blue Water Energy 09/07/2012.... 0 0 5,920,125

GF Capital Private Equity Fund II-A, L.P.. New York NY.... | GF Capital 04/09/2014.... 0 0 9,117,081

J.P. Morgan Global Maritime Investment Fund LP. . | Chicago IL...... JP Morgan Asset Management..............ccoueueriniereiiineeeeesessese e eesssseenees 06/09/2010.... 0 0 1,628,086

Secondary Opportunities Fund , LP...........ccooooirinieirninnen London. . | DB Asset Management. 10/20/2014.... 0 0 ....7,102,223

Solamere Capital Fund II, LP Boston.. . | Solamere Capital 02/07/2014.... 0 0 3,737,199

Solamere Capital Fund II-A, LP Boston... ... | Solamere Capital 02/07/2014.... 0 0f.. ...520,000 ....6,555,729

Transportation Recovery Fund L.P.. New York NY... 08/23/2013.... 0 (V] [ 1,443,995 ...2,418,135
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.............ccoovririnniniiiisiccnen 0 6,694,871 ..36,478,578
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated

WNC Institutional Tax Credit Fund 38 Irvine. CALo [WNC..oo et 08/22/2013.... 0 0 49,596

Stratford Capital Fund XI, LP. Peabody........cooevnrerieirrrees MA... [ Stratford Capital GrOUP...........ceveerrerirrieieieiecse st nees 11/23/12013.... 0 (01 O 355,045

Stratford Capital XV.........c.oeiviiriiiieiiesisiissssesessessss s Peabody........c.coevviiriiniininiin, MA... | Stratford Capital GroUD.............couuueiirririiiniseie e 12/19/2014.... 0 (VI I 1,738,699 .

Stratford Capital Fund 21 . [Peabody......coeiiriiisn MA... | Stratford Capital GrOUP..... ... v iuireiieriei st nees 12/23/2016.... 0 (O 930,501 ...4,069,499 | .......... 4.200
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - UNAFfIIEM. ...........ooiiieiiis oottt ens tssessessse st esses e b st eesesseses et en e b et antessessee et ansensesnees 0 3,073,841 ...6,548,789 | ....... XXX.......
4499999, SUDOtAl = UNGFIIAIEA. ...tttk b bR eLEL LRt [ 21,911,617 | e | i 167,664,723 |....... XXX.ovone
4899999, TOMAIS. ... vvveerereeeeseieeeee et ees et es kR8s k R8RSR R eeREeRE LR R LR AR R LR R eLEEeRR LR R (U 21,911,617 | o0 | i 167,664,723 | ....... XXX.......
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Statement for March 31, 2017 of THE TRAVELERS INDEMNITY COMPANY

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

SCHEDULE BA - PART 3

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 Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

MC Credit Fund | LP, New York . |NY.. | Distribution 08/14/2013 [01/12/2017 | ........ 136,755 | .ooovvrrrernnd 0. 0 | o0 [ 10 136,755 | e 136,755 0 0 0 0

GSC European Mezzanine Fund, L.P.. . | Florham Park.. .. |NJ.. | Liquidation .111/21/2000 | 03/31/2017 (336,134) | . (336,134) | ..cooovevvrinen0 | . 188,879 | oo 188,879 0 0 0 .364,197
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated..........cc.ccooviniiiiiiininiiniiississnssnssnississiienns | evennnn661,768 | ciiiies (336,134) | covoovcveirenn0 [0 [0 | (336,134) | .. 325,634 0 0 0. 364,197
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Apax France VI. ..| Paris.... FRA | Distribution. 08/23/2000 |01/31/2017 0 0 0 0 0 0 0 0

Blackstone Capital Partners VI L.P.. . | New York .. NY.. | Distribution 06/30/2010 | 03/29/2017 .0 0 0 0 0 0 0 0

HCI Equity Partners IV, L.P............. Washington. .. | DC.. | Distribution, 09/30/2013 | 03/31/2017 ] 0 0 0 ... (1,052,055) | ....(1,052,055) 0 0 0 0

Kelso Investment Associates VIII, L.P. . | New York .. |NY.. | Distribution. 06/21/2007 |03/09/2017 0 0 0 0 v 307,423 0 0 0 0

NB Secondary Opportunities Fund Il LP. . | New York.... .. NY.. | Distribution 06/21/2013 | 03/29/2017 .0 0 0 0| ... 424,687 | ........ 424,687 0 0 0 0

Oak Investment Partners X, Limited Partnership. . | CT.. | Distribution 01/18/2001 | 03/31/2017 .0 0 0 0 0 0 0 0

OZ Asia Domestic Partners, L.P.. . | Distribution. 03/01/2006 |03/16/2017 0 0 0 0 0 0 0 0

Pacven Walden Ventures V, L.P., a Cayman Islands

limited partnership San Francisco. . | Distribution. 06/27/2001 |03/06/2017 0 0 0| 8,674 | 8,674 0 0 0 0

RRE Ventures lI-A, L.P.......c.cooceenenirerieriscenneeens New York . . | Distribution. 07/06/2001 | 03/31/2017 0 0 0 .0.295072 | ........ 295,072 0 0 0 0

THAENE V, LPe s Greenwich...........coc.ocvenne . | Distribution 09/22/2010 | 02/24/2017 0 0 0| e 487,390 | ........ 487,390 0 0 0 0

Warburg Pincus Private Equity VI, L.P.......ccvvvninne New YOrK......ccovvvvvverercenne . | Distribution. 08/07/2001 | 03/20/2017 0 0 (1 523,946 523,946 0 0 0 0

Worldview Technology Partners IV, L.P..........ccccc........ Palo Alto . | Distribution 12/15/2000 |02/23/2017 0 0 0 92,214 | .......... 92,214 0 0 0 0

Behrman Capital lll, LP.......ccocoviioniiniiriiiisiiinniens New YOrK......ccoceviriniienns | LiqUIdation. ..o 07/12/2000 | 01/26/2017 0 0 [V I 0 0 0 0 0 ] s 4,160
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 0 0 ... 2,472,833 | ... 2,472,833 0 0 0 ] 4,160
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

Blackstone Real Estate Debt Strategies I, L.P. New York.... .. |NY.. | Distribution 04/09/2013 | 03/27/2017 | ....... 1,797,493 0 0 0. 1,797,493 | ... 1,797,493 0 0 0 0

Blackstone Real Estate Partners VV L.P New York.... . |NY.. | Distribution. 04/24/2006 |02/24/2017 ...985,996 0 0 0]......98599% | ... 985,996 0 0 0 0

Blackstone Real Estate Partners VIII L.P., a Delaware

limited partnership New York.... .. | NY.. | Distribution 03/27/2015 | 03/06/2017 75,045 0 0 0.....75,045 | .......... 75,045 0 0 0 0

Cerberus Institutional Real Estate Partners IIl, L.P...... | New York.... . | NY.. | Distribution 04/24/2013 | 03/31/2017 ...502,087 0 0 0[.....502,087 | ... 502,087 0 0 0 0

Colony INVestors VIII, L.P.........cccovevmeeneenreinirneriens Santa Monica................... CA.. | Distribution 01/01/2010 | 02/14/2017 0 0 0. 1,293,122 | ... 1,293,122 0 0 0 0

Miller Global VII, LLC . .. | NY.. | Distribution 12/31/2013 | 03/31/2017 0 0 0. nd1,536 | oo 41,536 0 0 0 0

Prime Finance Partners IIl, LP. .| San Francisco. .. | CA.. | Distribution 10/17/2012 | 03/31/2017 0 0 0] ........927,919 | ........ 927,919 0 0 0 0

RCG Longview Debt Fund V,L.P.........cccoceureinerinnrrns New YOrk.......oocevveeneennee NY.. | Distribution. 04/08/2013 | 02/23/2017 0 0 0..242,103 | ........ 242,103 0 0 0 0

Rialto Real Estate Fund I, LP.. . Miami FL... | Distribution. 07/31/2013 | 03/31/2017 0 0 0 ..523,892 | ........ 523,892 0 0 0 0

Sterling American Property VL.P........ccccoooeenee New YOrK.....ooverveveinnenns NY.. | Distribution 01/01/2010 | 03/07/2017 0 0 0. 714942 | ... 714,942 0 0 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........c.cccciiiiiniiniiiciiiiiiccccccccsscsisis 0 0 0.... 7,104,135 | ..... 7,104,135 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

Cerberus Institutional Partners, L.P. (Series Four)....... New YorK......ccccevvcuevennes NY.. | Distribution. 11/09/2006 | 03/03/2017 0 0 [0 [ 381,983 | ........ 381,983 0 0 0

Level Equity Growth Partners Il, L.P.........ccccccvvvinrinne New York.......ccoceevvvnnienes NY.. | Distribution. 11/14/2013 | 03/08/2017 0 0 (0 IO (491) | vovves (491) 0 0 0

0Z Domestic Partners, L.P................. .. | NY.. | Distribution 12/31/2009 | 03/16/2017 0 0 0 24,647 | ... 24,647 0 0 0

Secondary Opportunities Fund IIl, LP.. .| GBR| Distribution 10/20/2014 | 03/22/2017 0 0 0| e 250,564 | ....... 250,564 0 0 0

Solamere Capital Fund 1, LP........c.ccccovivrervnirrerireens BOStON. ..o MA. | Distribution. 02/07/2014 | 03/20/2017 0 0 (V0 I 14,765 | .......... 14,765 0 0 0

Solamere Capital Fund 11-A, LP.........cccoooonrrirniincrnns BOStON. ..o, MA. | Distribution. 02/07/2014 | 03/20/2017 0 0 0 23,879 | .......... 23,879 0 0 0

Wayzata Opportunities Fund IIl, L.P .... | Wayzata MN. | Distribution 05/17/2013 | 03/03/2017 0 0 (V1 I 130,037 | ... 130,037 0 0 0

Wayzata Opportunities Fund, LLC...........ccooeenerenernnes Wayzata .. |MN. | Distribution 02/22/2006 |01/17/2017 0 0 0 48,078 | .......... 48,078 0 0 0

PBR Investors LLC Colorado Spring.. . | CO. | Liquidation... .112/31/2009 | 02/02/2017 0 0 0 .0 0 0 0 0
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Statement for March 31, 2017 of THE TRAVELERS INDEMNITY COMPANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Blackrock HPB Multi Manager LLC..........c.coocnsinniinnns NEW YOrK. ..o NY.. | LiQUIdAtION. ... 02/01/2009 | 01/19/2017 0 0 0 [0 (V] [P 0 [ [ e (116,152) | ....... (116,152)

2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. (RSN IS 873,462 | ..o 0. 0 0| o 873,462 | ....... 873462 | ..o 0 | s (116,152) | ....... (116,152)
4499999. Subtotal - Unaffiliated ...11,112,198 (336,134) | . (336,134) | .ovoovvinernenn0 [ s 10,776,064 |....10,776,064 (116,152) | .......(116,152)
4699999. Totals. LG A1,112,198 (336,134) | ..ovvvrvriencn |0 | il | (336,134) | ...ocovvivvren0 | i 10,776,064 |....10,776,064 | ................0 | ....... (116,152) | ....... (116,152)
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Bonds - U.S. t
912828  F3 9 |U S TREASURY NOTES 1.750 2019 09.... .. 1 03/07/2017........ CITIGROUP GLOBAL MARKETS 5,031,267 | oo 5,000,000 38,221 |1
912828  J7 6 |U S TREASURY NOTES 1.750 2022 03, .. | 03/07/2017. VARIOUS 7,883,933 ..8,000,000 1
912828 UL 2 |U S TREASURY NOTES 1.3752020 01.... .. | 03/01/2017........ CITIGROUP GLOBAL MARKETS 4,975,407 ..5,000,000 T
38375B  SF 0 [GNR2012-H11BACMO  2.000 2062 05 .. 1 03/20/2017........ PAR WRITE-UP... 60,260 60,260 1
38375B  RQ 7 [GNR2012-H12HACMO  2.000 2062 03. .. | 03/20/2017. PAR WRITE-UP 40,414 40,414 1
38375B  TF 9 |GNR 2012-H14 GA 2.000 2062 06. .. 1 03/20/2017........ PAR WRITE-UP... 63,207 63,207 1
38375B  TA 0 |[GNR2012-H16 HA 2.000 2062 07.. .. 1 03/20/2017........ PAR WRITE-UP... 80,480 80,480 1
38375B K8 4 |GNR2013-H04 BACMO  1.650 2063 02 .1 03/20/2017........ PAR WRITE-UP... 36,964 36,964 1
38376R  GW 0 |GNR 2015-H22 HA 2.550 2036 1. | e 03/20/2017........ PAR WRITE-UP........cccvvrmiirnirrinrines 124,859 | ..o 124,859 1
38376R  LX 2 |GNR2015-H29 HA 2.500 2065 09.. .. 1 03/20/2017........ PAR WRITE-UP... 66,371 66,371 1
38376R  ZJ 8 |GNR2016-H19FC 1.046 2066 08 .| 01/20/2017........ PAR WRITE-UP... 11,141 11,141 1
38376R  ZJ 8 |GNR2016-H19FC TAT12086 08........ooerereiereeie s | eeresieneenes 02/20/2017........ PAR WRITE-UP.......coovovrrrirerrirrinrirnes 12,442 12,442 1
38376R  ZJ 8 |GNR2016-H19FC 1.180 2066 08 .. 1 03/20/2017........ PAR WRITE-UP... 13,812 13,812 1
38376R  YG 5 |GNR 2016-H20 FN 1.396 2066 09 .1 01/20/2017........ PAR WRITE-UP... 21,325 21,325 1
38376R  YG 5 |GNR 2016-H20 FN 1.521 2066 09 02/20/2017........ PAR WRITE-UP......c.oovvirnririrnircinrinne 23,236 23,236 1
38376R  YG 5 |GNR2016-H20 FN 1.530 2066 09 .. | 03/2012017........ PARWRITE-UP.......ccccovvmirirniiriniins 25,275 25,275 1
38376R  G7 5 |GNR 2016-H24 DA 2.500 2066 09.. .1 03/07/2017........ KGS-ALPHA CAPITAL MARKETS. 21,008,327 | .ovvierreereene 21,471,298 T
38376R  G7 5 |GNR2016-H24 DA 2.500 2066 09.........corivreeireriiriieirireinreee s | e 03/20/2017........ PAR WRITE-UP.......ccoovriirviirninicricins 20,876 20,876 | ...coovernne 0|1
38379U  7A 8 |GNR 2017-30 AB (PROJECT 2.400 2051 08....... .. | 02/15/2017........ BAS-MERRILL LYNCH....c..ovvireireireinrnrirerieis 9,833,984 | .o 10,000,000
83162C YL 1 |SBAP2017-10B 1 2,830 2027 03.....oovoverereriritiesieieeesi e .1 03/09/2017........ VARIOUS 2,850,000 | ..o 2,850,000
83162C  YG 2 |SBAP2017-20A1 2.800 2037 0. | s 01/05/2017........ CREDIT SUISSE FIRST BOSTON........cccovrvuirirnes 6,000,000 | ..o 6,000,000
83162C YM 9 | SBAP 2017-20C 1 3,040 2037 03.......oorreeeerirerenireerie e .. 1 03/09/2017........ VARIOUS 12,000,000 ....12,000,000
831641 FH 3 [SBIC 2017-10A 1 2.845 2027 03...... .1 03/21/2017........ GOLDMAN SACHS & CO 20,000,000 ....20,000,000
0599999. Total - BONAS = U.S. GOVEIMMENL........cuuuiiuiiuiirisisisieis sttt 0s s fddenas 08 h8 0808888080808 £EE 4808208008084 E8 8400808008088 8 08080808808t nssanssas 90,183,581 | ..ovvcvicirinnissiissiiciana 90,921,961
Bonds - U.S. Political Subdivisions of States
012662 GK 2 |ALBEMARLE CO GENERAL OBL 3.250 2035 0B.........ccoevveeverererrerniniensieersienienesies | ceesesessesienns 02/22/2017........ CITIGROUP GLOBAL MARKETS 1,948,887 | ..o 1,965,000 |............... 0 |1FE
164555 BG 8 | ARAPAHOE CO SD #5 GO S20 4.000 2034 12........cooovurivuieneerrirereeineirernsieeesisennns | evveeseninenes 01/05/2017........ J P MORGAN CHASE SECURITIES INC 19,468,532 | ..o 18,395,000 | ...cvvreuenee 0 |1FE
052430  KP 9 |AUSTIN ISD GO REF S2015A 4.000 2033 08.........ccovvmrrrerrnrererenrnrsissnsessensssesensenes .. | 02/01/2017........ CITIGROUP GLOBAL MARKETS 1487774 | (o 1,400,000 778 |1FE
101547 VK 0 |BOULDER VALLEY SD #RE-2 5.000 2037 12 .. | 03/16/2017........ MORGAN STANLEY......coovieririrernrirereriseienirennes 5,746,950 | ....oovvrrieeees 5,000,000 0 |1FE
132285  4J 3 |CAMBRIDGE GEN OBLIGLTD 3.250 2034 02 .. 1 03/01/2017........ MORGAN STANLEY.... 990,000 | ..o 990,000 0 [1FE
16532L KV 7 | CHESAPEAKE GENERAL OBLIG 5.000 2031 08, .. | 03/13/2017. BAS-MERRILL LYNCH 2,790,511 ......2,360,000 0 [1FE
16532L  KY 1 |CHESAPEAKE GENERAL OBLIG 4.000 2034 08.... .. | 03/13/2017........ BAS-MERRILL LYNCH.... 3,507,334 | oo 3,340,000 0 |1FE
239019 V4 1 |DAVIS CO SCHDIST GO S20 3.500 2037 06 .. 1 03/22/2017........ CITIGROUP GLOBAL MARKETS 6,111,464 6,200,000 0 [1FE
249001 2P 2 |DENTON ISD GO S2006B  .950 2035 08. .. | 03/22/2017. J P MORGAN CHASE SECURITIES INC 13,300,000 13,300,000 5,014 | 1FE...
249174 VR 1 |DENVER CITY & COUNTY SD 5.000 2037 12 .| 01/18/2017........ RBC CAPITAL MARKETS 11,629,400 ....10,000,000 0 |1FE
283461 G6 2 |EL PASO CO SCH DIST #020 5.000 2036 12 .| 0112/2017........ RBC CAPITAL MARKETS 2,336,380 | ..o 2,000,000 0 [1FE
346623 FR 7 |FORSYTH CO GENERAL OBLIG 3.500 2036 03. .. | 02/21/2017. CITIGROUP GLOBAL MARKETS 9,431,871 ......9,445,000 0 |1FE
431621  SY 8 |HILLIARD SCHOOL DISTRICT 4.000 2038 12.... .. | 01/18/2017........ FIFTH THIRD SECURITIES........coiviiiierineiernrisseenininns 2,012,280 | oo 1,925,000 0 [1FE
431621 SZ 5 |HILLIARD SCHOOL DISTRICT 4.000 2039 12 .. | 01/18/2017........ FIFTH THIRD SECURITIES........ccoovvrirernrirererinrienireins 2,085,600 | ... 2,000,000 0 |1FE
478107  AQ 8 |JOHNS CREEK GO S2017  3.1252032 04... . .1 03/27/2017........ CITIGROUP GLOBAL MARKETS 1,186,454 | ..o 1,190,000 0 [1FE
478107 AW 5 |JOHNS CREEK GO S2017  3.3752038 04.......ccovvuriiierriiienserneeeenseiseienins 03/27/2017........ CITIGROUP GLOBAL MARKETS 1,591,632 | oo 1,600,000 0 |1FE
480772 QW 5 | JORDAN SCHOOL DISTRICT G 3.125 2032 06.. .. | 02/09/2017........ J P MORGAN CHASE SECURITIES INC 2,359,183 | ..o 2,375,000 0 |1FE
480772 QZ 8 |JORDAN SCHOOL DISTRICT G 3.375 2035 06.. . 02/09/2017........ J P MORGAN CHASE SECURITIES INC 2,612,453 | .o 2,625,000 0 [1FE
498062 PK 8 |KITSAP CO SD#303 BAINBRI 4.000 2035 12........ccceumeiererinrirerinnieeesiserseinsirernnins | vereesenerenes 02/01/2017........ DA DAVIDSON.......coovviireirrirerierinrererineennes 522,955 | ..o 500,000 [ ..oveurererreririrerierieeenieieeenend 8,944 [1FE.....ccoovimiriri
498098 RG 9 [KITSAP CO SD#401 CENTRAL 4.000 2034 12........ccoovemririreierersnreeenieissssersnss .. | 02/03/2017........ BAS-MERRILL LYNCH....c.vvvivviiieierncirernninns 2,088,520 | ..o 2,000,000 1FE...
498531 KD 3 |KLEIN ISD GENERAL OBLIGA 5.000 2035 08..........ccooermrerereenemnereeneeneenenneseeseeneseeees .1 01111/2017........ RAYMOND JAMES & ASSOC 1,640,408 | ..ooovvorcereeee 1,405,000 1FE...
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567505 NX 6 |MARICOPA CO UHSD #210 GO 5.000 2036 07 .| 02/07/2017 RBC CAPITAL MARKETS 580,230 1FE
613340 S7 4 |MONTGOMERY CO GENERAL OB .880 2026 06 .1 03/22/2017........ BARCLAYS CAPITAL INC 13,420,000 TFE i
639438 G4 6 |NAZARETH AREA SCHDIST G 4.000 2031 11.....ccoovvveverinnenee .101/10/2017........ RBC CAPITAL MARKETS 3,168,180 | ..o 3,000,000 0 [1FE
64966J B4 7 |INEW YORKCITY GO S2012 G .910 2042 04.......coovvrivericereriirreerirerssiseierssieen . 03/27/2017........ CITIGROUP GLOBAL MARKETS.......ccuiiirmiriiierinsieeeriseiesisiessssie s ensees 50,000,000 | .oovvorirrririreriereieeene 50,000,000 23,753 | 1FE
687908 HF 3 | OSHKOSH AREA SCHOOL DIST 3.125 2030 03 .1 03/08/2017........ CITIGROUP GLOBAL MARKETS........ccotitiiinimiereiriesereieississsseseesessssessesssenssennns 811,808 ....820,000 0 [1FE
687908 HJ 5 |OSHKOSH AREA SCHOOL DIST 3.500 2033 03 .| 03/08/2017........ CITIGROUP GLOBAL MARKETS.........ooeiririnirieinieseieisesssesssssessssssessesnsessennns 902,783 ....905,000 0 [1FE
687908 HM 8 | OSHKOSH AREA SCHOOL DIST 3.625 2036 03.........covverermieiernnieinnrseerssnsesersns | covveensnnnnes 03/08/2017........ CITIGROUP GLOBAL MARKETS........cooeiiiiiereeieissssie s 993,432 | oo 1,005,000 | ..ccooerrenne 0 [1FE
789177 QT 2 | SAINT CLOUD ISD #742 GO 4.000 2033 02 .1 01/19/2017........ ROBERT W BAIRD & CO, 1,591,470 .1,500,000 0 |1FE
789177 QW 5 | SAINT CLOUD ISD #742 GO 4.000 2036 02 .| 01/19/2017........ ROBERT W BAIRD & CO, 1,552,624 .1,480,000 0 |1FE
802385 PF 5 | SANTA MONICA CCD GO S201 3.650 2037 08 . 03/30/2017........ RBC CAPITAL MARKETS 10,000,000 10,000,000 0 [1FE
792881 6V 1 | ST PAUL GENERAL OBLIGATI 3.500 2037 12 .| 03/08/2017........ PIPER JAFFRAY....c.oiiiiiriiieiirineieintcriesiseeenisenees 812,817 . ....820,000 0 |1FE
866045 ND 5 |SUMMIT CO SCH DIST #REQ0 5.000 2033 12........ocevirrerreririirierierieeseninsisenes | ceessesesienes 01/24/2017........ GEORGE K BAUM & CO 1,379,337 | oo 1,180,000 |......ccco.... 0 |1FE
866045 NG 8 |SUMMIT CO SCH DIST #RE00 5.000 2036 12 .| 01/24/2017........ GEORGE K BAUM & CO 2,876,249 | ..o 2,490,000 0 [1FE
95988M  CB 1 | WESTERN TECH COLLEGE DIS 4.000 2029 04.........cccivvmiimiiinniisserenssnessessnsssnsnss .1 01/09/2017........ ROBERT W BAIRD & CO. 2,825,856 | ..ovoiiiinieieensinenn 2,640,000 0 |1FE
2499999. Total - Bonds - U.S. Political Subdivisions of States OO OO PO PP PO PSP PO POT) [P OOPO PP OO 185,743,373 | oo 179,775,000 | ........... 58,734 XXX v
Bonds - U.S. Special R e and Special A
090132 AN 1 |BILLINGS SEWER SYSTEM RE 5.000 2029 07 .| 01/26/2017 PIPER JAFFRAY. 238,524 1FE
090132 AR 2 |BILLINGS SEWER SYSTEM RE 5.000 2032 07 .| 01/26/2017........ | PIPER JAFFRAY. 699,095 1FE
090132 AU 5 |BILLINGS SEWER SYSTEM RE 4.000 2035 07 .1 01/26/2017........ PIPER JAFFRAY. 652,481 1FE
13048T  GT 4 | CALIFORNIA MUNIFIN AUTH .810 2035 11 .1 03/29/2017........ BAS-MERRILL LYNCH....c..ovvireireireinrnrirerieis 60,600,000 . 1FE
161045  FL 8 |CHARLOTTE WATER & SEWER .880 2036 07 .| 03/24/2017........ WELLS FARGO SECURITIES 16,990,000 | . ...16,990,000 1FE
20774L  RT 4 |CONNECTICUT HEALTH & EDL .630 2036 07.... .| 03/29/2017 BARCLAYS CAPITAL INC 45,410,000 | c.oovoeiriieiaa 45,410,000
20774L  RU 1 |CONNECTICUT HEALTH & EDL .670 2036 07... .| 03/24/2017........| J P MORGAN CHASE SECURITIES INC 9,460,000
254845  NT 3 |DIST COLUMBIA WTR & SWR 5.000 2036 10 .1 01/31/2017........ GOLDMAN SACHS & CO 4,621,080
291147  CE 4 |EMERY CO POLL CONTROL RE .850 2024 11 . 03/27/2017........ WELLS FARGO SECURITIES 26,985,000 .
402230 EP 7 | GULF COAST WASTE DISP AU .880 2020 06 .1 03/21/2017........ BAS-MERRILL LYNCH....cc.evriviririrereincirerineis 38,400,000 ...38,400,000
425538 DC 6 |HENNEPIN CO SALES TAX RE 5.000 2031 12 .| 01/10/2017 BAS-MERRILL LYNCH......cccoovevirinrnirinnirerienes 14,916,222
462460 5P 7 |IOWA HIGHER ED (GRINNELL 4.000 2032 12 .1 01/11/2017........| GEORGE K BAUM & CO 3,819,348
57585K  GP 7 | MASSACHUSETTS H/E (HARVA .670 2049 11 .1 03/27/2017........ J P MORGAN CHASE SECURITIES INC 21,085,000
594712 ND 9 |MICHIGAN ST UNIVERSITY R .940 2033 02 .| 03/24/2017........ J P MORGAN CHASE SECURITIES INC 29,950,000
594712 NG 2 |MICHIGAN ST UNIVERSITY R .940 2034 02 .| 03/24/2017........ J P MORGAN CHASE SECURITIES INC 32,200,000
644614 RZ 4 |NEW HAMPSHIRE H&E (DARTM .850 2041 06 .| 03/22/2017........ BAS-MERRILL LYNCH......ccooveviririnrinerinnircrienes 20,000,000 .
646066 P5 3 |NEW JERSEY EDL FACS (PRI 4.000 2035 07........ccovveiverieeririerersssereresissereninniees .1 03/07/2017........ GOLDMAN SACHS & CO 10,568,000 | . ...10,000,000
67756D AZ 9 | OHIO HGR ED FAC COMM (CL .850 2039 01.......cevuerrrirerrrieirnreisesssierssssseensnns | seeveressnnene 03/22/2017........ WELLS FARGO SECURITIES 12,400,000 | coooooevieniereecieee 12,400,000
67756A H9 6 |OHIO HGR ED FAC COMM (CL .900 2043 01 . 03/27/2017........ BARCLAYS CAPITAL INC 29,250,000 ...29,250,000
679111 WR 1 | OKLAHOMA TURNPIKE AUTH R 5.000 2037 01.. .1 01/31/2017........ WELLS FARGO SECURITIES 1,127,650 1,000,000
679111 XB 5 | OKLAHOMA TURNPIKE AUTH R 5.000 2038 01.. .1 01/31/2017........ WELLS FARGO SECURITIES 4,504,000 .....4,000,000
771902 FB 4 |ROCHESTER HLTH CARE FAC .830 2038 11... .1 03/29/2017........ WELLS FARGO SECURITIES 10,680,000 | . 10,680,000
771902 FC 2 |ROCHESTER HLTH CARE FAC  .830 2038 11......ccovvrivririeerernniseeesinsissssensensnsnens | cevseensnnsnes 03/29/2017........ WELLS FARGO SECURITIES 16,700,000 | c.ocooveerrereeicireieiees 16,700,000
795604 AV 9 | SALT LAKE CITY PUBLIC UT 5.000 2037 02 .1 03/01/2017........ RBC CAPITAL MARKETS 6,186,822 | ... 5,420,000
915115 3W 7 |UNIV OF TEXAS PERM UNIV 890 2037 07........ccvrurireriiereriiieeresiersssseeensssisene .1 03/21/2017........ GOLDMAN SACHS & CO 14,900,000 | .ocoovvierierireiieniei 14,900,000
914455 QU 7 |UNIVERSITY OF MICHIGAN R 5.000 2033 04. [ 011112017 ........ MORGAN STANLEY... 3,165,929 | ... 2,650,000
914455 QV 5 |UNIVERSITY OF MICHIGAN R 5.000 2034 04. .1 01/11/2017........ MORGAN STANLEY... 1,188,830 | oo 1,000,000
914455  HE 3 |UNIVERSITY OF MICHIGAN R .850 2028 04 .| 03/22/2017 BAS-MERRILL LYNCH... 13,000,000 13,000,000
924214  ZC 6 |VERMONT MUNI BOND BANK S 5.000 2037 12.. .103/02/2017........ | MORGAN STANLEY......cccvvrernrirererrrirerinniceienerenes 1,149,110
3132HT K8 8 |FHS 300 300 CMO 3.000 2043 01 .| 03/02/2017 MUFG SECURITIES AMERICAS INC 9,985,837
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3136A8 4G 2 |[FNR2012-112DA 3.000 2042 10 .| 01/20/2017 MUFG SECURITIES AMERICAS INC 6,613,896 1.

3136AQ  5Y 2 [FNR2016-9 D CMO 3.000 2046 03 .1 01/25/2017........ MUFG SECURITIES AMERICAS INC 10,374,752 1

3137G1  BK 2 |FWLS2017-SC01 1A 3.000 2046 12.. . . 03/09/2017........ BARCLAYS CAPITAL INC 24,136,720 . 1

3137G1 BL 0 |FWLS 2017-SC01 2A 3.500 2046 12.. . .1 03/09/2017........ BARCLAYS CAPITAL INC 24,919,923 | . ..25,000,000 38,889 [ 1.
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENES. ... ... v iuiuirrerseritesiitestt st arieeitiae  otsettesessessesesessseseesseseseesseseeseeeE1ees 8 seE o842 1 £E8eE 4L 8 S0 8L EeE 108401481 E 8408 S0 8L E e 108421 £ 08 4EE 408 L0188 408402 EeEE 400 £ 08 e 128408 o0 e E e e et s eeaeesetaes | 4eseEseesesessee et aetanses et sesensessenassansensnenes | fossesssssessssansassernsensasas 526,878,218 | ..o 521,564,732 | .ooovvveeenn 285,476 XXX oo

Bonds - Industrial and Mi:

002824 BD 1 |ABBOTT LABORATORIES ~ 2.900 20271 11....oviiierrereinriiierrsesisssssssnssssesnnens | sesreensnsnes 01/06/2017........ BAS-MERRILL LYNCH. ....ccovvviiriiieierinererinninns 998,440 | ..o 1,000,000 | oo 3,947 |2FE....covvvviircnine
002824 BJ 8 |ABBOTT LABORATORIES  2.0002018 09... .1 03/20/2017........ EXCHANGED 999,300 | oo 1,000,000 389 | 2FE

002824  BL 3 |ABBOTT LABORATORIES  3.250 2023 04... .1 03/20/2017........ EXCHANGED 2,956,230 | coociiiis 3,000,000 42,521 | 2FE...ooiiiirin
002824 BM 1 |ABBOTT LABORATORIES  3.875202509... .1 03/20/2017........ EXCHANGED.........ooiiiiiieieirie e 998,130 | oo 1,000,000 753 | 2FE

00507V AE 9 |ACTIVISION BLIZZARD (144 6.125 2023 09.... .1 03/20/2017........ VARIOUS 2,178,750 | oo 2,000,000 | ........... 26,882 | 2FE

00724F  AB 7 |ADOBE SYSTEMS INC 4750 2020 02........ocooivriiieiieieeissnees | s 03/17/2017........ WELLS FARGO SECURITIES 1,505,392 | oo 1,400,000 | ..ooovoireiiens 9,421 [1FE...ccoiiiiiiiin
00724F  AC 5 |ADOBE SYSTEMS INC 3.250 2025 02 . 02/23/2017........ GOLDMAN SACHS & CO 251,865 ....250,000 609 | 1FE

00817Y  AQ 1 |AETNAINC 3.500 2024 11 .1 03/01/2017........ CREDIT SUISSE FIRST BOSTON.........ccoovivnriririiians 1,024,320 .1,000,000 10,792

00817Y AW 8 |AETNAINC 3.200 2026 06 .| 02/14/2017........ VARIOUS 15,167,500 | ..o 15,000,000 82,667

010392 FQ 6 |ALABAMA POWER CO 2.450 2022 03.......coevereierieer e . 02/27/2017........ CITIGROUP GLOBAL MARKETS.......cctiiermiriiierinsieeeiieiesissiessssssesesisseensees 999,180 | oo 1,000,000 0

012725 AC 1 |ALBEMARLE CORP 4.150 2024 12 .| 02/27/2017 VARIOUS B74,755 | ..o 650,000 [ ..o 5,375

02361D AL 4 |AMEREN ILLINOIS 2.700 2022 09 . 12/29/2016........ | CITIGROUP GLOBAL MARKETS........coomiieririirierinsiesinsiesissiese s sssesenens 0 0

0258M0 EG 0 |AMERICAN EXPRESS CREDIT 2.700 2022 03.. e .| 02/28/2017........ BAS-MERRILL LYNCH.....cc.ovvvviriieieierseerieinns 997,770 | oo 1,000,000
02665W  BP 5 | AMERICAN HONDA FINANCE  2.900 2024 02 02/13/2017........ J P MORGAN CHASE SECURITIES INC 993,730 | oo 1,000,000

032095 AG 6 |AMPHENOL CORP 3.200 2024 04 03/29/2017........ WELLS FARGO SECURITIES 2,996,640 | ..o 3,000,000

037833 CJ 7 |APPLEINC 3.350 2027 02 . | 02/02/2017 DEUTSCHE BANC.......cooviviririreiieriesrierierersenns 5,000,000 | ...coovvriiiiieies 5,000,000

038222 AJ 4 |APPLIED MATERIALS 3.900 2025 10 .1 03/17/2017........|U S BANCORP. 164,588 157,000

038222 AL 9 |APPLIED MATERIALS 3.300 2027 04, .1 03/29/2017........ VARIOUS 1,998,870 .2,000,000

059165 EG 1 |BALTIMORE GAS & ELECTRIC 2.400 2026 08....... . 02121/2017........ WELLS FARGO SECURITIES 937,400 | oo 1,000,000

06051G  GF 0 |BANK OF AMERICA CORP  3.824 2028 01 .1 01117/12017........ BAS-MERRILL LYNCH....cc.evriviririrereincirerineis 3,000,000 | .ooeorvrriieriieees 3,000,000

06406R  AB 3 |BANK OF NEW YORK MELLON 3.442 2028 0: . | 02/28/2017 VARIOUS 3431145 | e 3,415,000

09247X AN 1 |BLACKROCK INC 3.200 2027 03... .1 03/21/2017........ | BAS-MERRILL LYNCH... 1,991,900

05565E AT 2 |BMW US CAPITAL LLC (144A 3.300 2027 04. 03/30/2017........ J P MORGAN CHASE SECURITIES INC 3,978,400

10112R AR 5 |BOSTON PROPERTIESLP  5.6252020 11... .| 02/08/2017........ KEYBANC CAPITAL MARK 271,274

07330M  AB 3 |BRANCH BANKING & TRUST  3.625 2025 09. .1 03/1712017........ KEYBANC CAPITAL MARK 1,194,478 .

07330N  AQ 8 |BRANCH BANKING & TRUST = 2.625 2022 01. .| 01/23/2017........ MORGAN STANLEY.......covvuivirrirriierinnrirerienereeans 999,310 | oo 1,000,000

110122 BB 3 |BRISTOL-MYERS SQUIBB  3.250 2027 02... . 02/23/2017........ VARIOUS 1,992,990 | oo 2,000,000

11134L  AC 3 |BROADCOM CORP/ CAYMAN F 3.000 2022 01.......ccvvvrerrrerrmreererisniserensersssnens | oveesessnsnenns 01/11/2017........ BAS-MERRILL LYNCH.....c.oovvvvviiiieierincirerinninns 995,920 | ..o 1,000,000

11134 AE 9 |BROADCOM CORP/CAYMAN F 3.625 2024 01 [ 01/11/2017........ CREDIT SUISSE FIRST BOSTON.. 998,960 | ..o 1,000,000

11134L  AG 4 |BROADCOM CORP/CAYMAN F 3.8752027 01 L[ 01/11/2017........ DEUTSCHE BANC 995,580 | ..o 1,000,000

12189L  BA 8 |BURLINGTON NORTHERN SANT 3.250 2027 06....... .1 03/07/2017........ VARIOUS 1,996,580 | ...oovvorieieiieieriae 2,000,000

12673P  AH 8 |CAINC 3.600 2022 08 .1 03/20/2017........ VARIOUS 3,020,880 | ..covrvriieriieeeeris 3,000,000

15089Q AD 6 |CELANESE US HOLDINGS = 4.6252022 11......covvuirmrireerenririsissnierssssssesssssssesenss | osveesansenes 03/15/2017........ CANTOR FITZGERALD..........ccovvvriirrrieineieissssseesesissens 380,811 | oo 358,000

15189X AR 9 |CENTERPOINT ENERGY HOUST 3.000 2027 02..........ccovorrumreeereririrrererireresesenerenes .1 01/09/2017........ MIZUHO INTERNATIONAL PLC 1,986,920 .2,000,000 0 |1FE

17252M AN 0 | CINTAS CORP NO 2 3.700 2027 04........coovvrerrnnee .1 03/15/2017........ VARIOUS 4,001,900 | . .4,000,000 719 [1FE

17275R  BJ 0 |CISCO SYSTEMS INC 1.850 2021 09......c.oovvreverirrerrereeins .1 03/29/2017........ WELLS FARGO SECURITIES 1,962,600 | .oovvorieiirenereiae 2,000,000 0 |1FE

17325F  AA 6 | CITIBANK NA 2.000 2019 03......vrvereeieriieeere s .1 03/13/2017........ CITIGROUP GLOBAL MARKETS.......ccomtiirmiiiiirerinsieserinsiesisiessssiesssssseensees 999,180 0 |1FE

172967 LD 1 |CITIGROUP INC 3.887 2028 01 .| 01/04/2017....... CITIGROUP GLOBAL MARKETS.......ocniiuiinirirerinieeerisissssssssssssesessssessenes 1,000,000

17401Q  AE 1 |CITIZENS BANK NA 2.550 2021 05 .| 02/28/2017........ | UBS AG, 323,993

17401Q  AG 6 | CITIZENS BANK NA 2.250 2020 03 .| 022712017 MORGAN STANLEY 999,050
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20030N  BY 6 |COMCAST CORP 3.300 2027 02 .| 01/05/2017 WELLS FARGO SECURITIES 2,994,090 3,000,000 1FE
209111 FJ 7 | CONSOLIDATED EDISON CO = 2.900 2026 12........ccvvermrererrnrireereriniserssiersnssenenns .1 01119/2017........ BAS-MERRILL LYNCH.....c.ovvvivviieieinriseerinninns 247,143 253,000 TFE i
21036P AP 3 | CONSTELLATION BRANDS INC 4.750 2025 12 .1 01/13/2017........ CITIGROUP GLOBAL MARKETS.......ccoetierieiiierinsieeerieiesssesessssssesesisseensees 530,255 | ..o 494,000 2FE e
22822V AE 1 |CROWN CASTLE INTL CORP  4.000 2027 03 .1 01/30/2017........ J P MORGAN CHASE SECURITIES INC 995,780 | ..o 1,000,000 2FE
22966R  AB 2 | CUBESMART LP 43752023 12... .| 02/2412017........ FTN FINANCIAL 631,256 | ..o 600,000 2FE....
22966R  AD 8 | CUBESMART LP 3.1252026 09... .1 01112/2017........ WELLS FARGO SECURITIES 956,440 | ..o 1,000,000 2FE....
233851  CS 1 |DAIMLER FINANCE (144A)  2.850 2022 07.......evvevurererriesirnnreresssnsessessssesenseneanes Curvvrrree 01/03/2017........ J P MORGAN CHASE SECURITIES INC 998,890 | ..o 1,000,000 | ...cooerrene 0 [1FE
233851 CU 6 | DAIMLER FINANCE (144A) = 3.450 2027 01......coovorevereerevierreeniereeiseeesesiseeesieenenes C... 01/03/2017........ J P MORGAN CHASE SECURITIES INC 995,980 | ..o 1,000,000 0 |1FE
233851  CB 8 | DAIMLER FINANCE NA LLC ( 3.500 2025 08 .|C.... 03/28/2017........ RBC CAPITAL MARKETS 1,019,200 | oo 1,000,000
235851  AQ 5 |DANAHER CORP 3.350 2025 09 .1 02/01/2017........ VARIOUS 2,052,280 | ..o 2,000,000
25470D AL 3 |DISCOVERY COMMUNICATIONS 4.900 2026 03...........ccccrvreemmemrrrerernricerererersnineens .1 03/03/2017........ VARIOUS 2,093,600 | ..o 2,000,000
256677 AE 5 |DOLLAR GENERAL 38752027 04.......coorienes s | s 03/28/2017........ BAS-MERRILL LYNCH......cccoovvviirininerinnirerirenes 1,998,520 | ..oovvociiicieia 2,000,000
23331A  BK 4 |DRHORTON 4.000 2020 02........ovvrreirrireireiiereereeieeeni e .1 0211712017........ BAS-MERRILL LYNCH... 1,040,000 | oo 1,000,000
26444H AC 5 |DUKE ENERGY FLORIDA  3.200 2027 01 .| 01/04/2017........ BAS-MERRILL LYNCH... 2,001,750 | cooociiei 2,000,000
263901 AC 4 |DUKE ENERGY INDIANA  3.750 2020 07 .| 01/06/2017........ WELLS FARGO SECURITIES 1,052,060 | ...oovoriiinieneei 1,000,000
29736R  AJ 9 |ESTEE LAUDER CO 3.150 2027 0.t .1 02/07/2017........ VARIOUS 2,000,460 | ..o 2,000,000
313747 AS 6 |FEDERAL REALTY INVESTMEN 3.000 2022 08 .| 03/29/2017 VARIOUS 1,437,542 | oo 1,432,000
313747 AT 4 |FEDERAL REALTY INVESTMEN 2.750 2023 06, .| 03/15/2017........ | ROBERT W BAIRD & CO 84,521 87,000
31428X BM 7 |FEDEX CORP 3.300 2027 03 .1 01/03/2017........ WELLS FARGO SECURITIES 1,991,960 | ..o 2,000,000
345397 YG 2 |FORD MOTOR CREDIT 3.810 2024 0. .| 01/04/2017........ CREDIT AGRICOLE CIB........cccovimeiririiinierniseirereninienas 1,000,000 .1,000,000
34959) AB 4 |FORTIVE CORPORATION (144 2.350 2021 06 .1 02/01/2017........ KEYBANC CAPITAL MARK 493,165 . ....500,000
34959  AC 2 |FORTIVE CORPORATION (144 3.150 2026 06 .| 02/27/2017 ROBERT W BAIRD & CO 247,903 | .o 250,000
360271  AK 6 |FULTON FINANCIAL CORP  3.600 2022 03... .1 03/14/2017........ | STIFEL NICOLAUS & CO INC.... 2,991,170 .......3,000,000
370334 BZ 6 |GENERAL MILLSINC 3.200 2027 02 .1 01/09/2017........ BARCLAYS CAPITAL INC 2,987,400 | ...oooiiiiee 3,000,000
37045X  AZ 9 | GENERAL MOTORS FINANCIAL 4.300 2025 07 .1 02/13/2017........ SUNTRUST. 1,010,160 | oo 1,000,000
37045X BT 2 | GENERAL MOTORS FINANCIAL 4.350 2027 01 .1 01/11/2017........ DEUTSCHE BANC.. 998,550 | ..o 1,000,000
372917 AS 3 |GENZYME CORP 5.000 2020 06, 02/06/2017 FTN FINANCIAL 1,738,971 .1,587,000
38141G WB 6 | GOLDMAN SACHS GROUP  3.850 2027 01. .1 02/13/2017........ | GOLDMAN SACHS & CO 1,998,660 .2,000,000
406216 BG 5 |HALLIBURTON COMPANY  3.8002025 11 .1 03/15/2017........ BAS-MERRILL LYNCH.....c.ovvvvvviiieierinrerinninns 1,593,209 | . .1,588,000
428291 AN 8 |HEXCEL CORP 3.950 2027 02 .| 02/14/2017........ BAS-MERRILL LYNCH... 1,989,710 | oo 2,000,000
431282 AP 7 |HIGHWOODS REALTY LP  3.8752027 03... .1 02/13/2017........ BAS-MERRILL LYNCH... 986,670 | ... 1,000,000
437076  BK 7 |HOME DEPOT INC 3.350 2025 09 .| 01/31/2017....... GOLDMAN SACHS & CO 1,023,640 | oo 1,000,000 TFE i
44107T  AX 4 |HOST HOTELS & RESORTS LP 3.875 2024 04..........oooovvuriirnirenrirerssircreiieienens . 03/09/2017........ WELLS FARGO SECURITIES 995,750 | oo 1,000,000
42824C AN 9 |HP ENTERPRISE CO 4.400 2022 10.....cceviiiiriieire s | e 03/28/2017........ CREDIT AGRICOLE CIB........ccvvurvirirrinnieisinsieeerisnenes 1,048,290 | ..o 1,000,000
459200 JR 3 |IBM CORP 3.300 2027 01......... .| 03/28/2017........ BARCLAYS CAPITAL INC 1,011,040 | oo 1,000,000
457187  AB 8 |INGREDION INC 3.200 2026 10 .1 01/25/2017........ J P MORGAN CHASE SECURITIES INC 971,530 | oo 1,000,000
458140 AU 4 |INTEL CORP 2.600 2026 05 .1 0211712017 ........ MORGAN STANLEY .....coooviiviiieeireinisnirereninnines 1,443,150 | oo 1,500,000
46289R  AA 3 |IRON MOUNTAIN US HLDNGS 5.375 2026 06... .1 03/29/2017........ GOLDMAN SACHS & CO 997,500 | oo 1,000,000
46849L  SS 1 | JACKSON NATIONAL LIFE (1 3.250 2024 01 01/25/2017........ VARIOUS 2,502,555 | ...ooiiriieee 2,500,000
478160 CE 2 |JOHNSON & JOHNSON 2.950 2027 03 .| 02/28/2017........ J P MORGAN CHASE SECURITIES INC 998,970 | ..o 1,000,000
46625H RY 8 |JP MORGAN CHASE 3.7822028 02......c.covvrercriieces .1 01/27/2017........ J P MORGAN CHASE SECURITIES INC 2,004,970 | oo 2,000,000
49338L  AE 3 |KEYSIGHT TECHNOLOGIES  4.600 2027 04 03/28/2017........ BARCLAYS CAPITAL INC 1,997,460 | ..ooovoee 2,000,000
49338C AB 9 |KEYSPAN GAS EAST CORP  2.742 2026 08. . 03/22/2017........ SCOTIA CAPITAL. ...ttt 956,980 | ..o 1,000,000
49446R  AS 8 |KIMCO REALTY CORP 3.800 2027 04.......covvrrrieirieieicnie e .| 03/22/2017 BARCLAYS CAPITAL INC 996,370 | oovuiiireireieeee 1,000,000
574599 BH 8 |MASCO CORP 5,950 2022 03......... .1 03/27/2017........ | BARCLAYS CAPITAL INC. 1,125,980 .1,000,000
594918  BY 9 |MICROSOFT CORP 3.300 2027 02.....cuvvreireeirieieriersnssie s .| 02/03/2017 VARIOUS 5,006,530
595620 AQ 8 |MIDAMERICAN ENERGY CO  3.100 2027 05.........covrererrrererenrineererinerseseniersnsnnens | covrerenseennes 01/24/2017........ VARIOUS 2,999,390 | .o 3,000,000 | ..covrenenee 0 |1FE
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61746B  EF 9 | MORGAN STANLEY 3.625 2027 01.... .1 0111712017 MORGAN STANLEY......coovvierimrrierirereiinrireresineenas 1,979,980 .2,000,000 1FE
637432 NL 5 |NATIONAL RURAL UTILITIES 2.950 2024 02 .1 01/31/2017........ MUFG SECURITIES AMERICAS INC 998,050 | .evuiieiieeeee 1,000,000 1FE
000000 00 O |NESTLEHOLDINGSINC  2.1252020 01 03/29/2017........ TD SECURITIES............... 1,007,660 .1,000,000 TFE. v
64952W  CN 1 |NEW YORK LIFE GLOBAL FUN 2.900 2024 01 01/09/2017........ BARCLAYS CAPITAL INC 1,998,240 .2,000,000 0 |1FE
651229 AV 8 |NEWELL BRANDS INC 3.850 2023 04. .1 03/16/2017........ GOLDMAN SACHS & CO 2,065,880 | ... 2,000,000 36,361 | 2FE.
66775V AA 3 |[NORTHWEST PIPELINE CORP 4.000 2027 04 .1 03/29/2017........ CREDIT SUISSE FIRST BOSTON.........ocovinrireririnns 1,992,820 | oo 2,000,000 0 |2FE
66989H AN 8 |NOVARTIS CAPITAL 3100 2027 05......ouierieircreirieieeree s 02/15/2017........ VARIOUS 4,954,940 | ..o 5,000,000 TFE i
678858 BK 6 | OKLAHOMA GAS & ELECTRIC 8.250 2019 01 . 03/22/2017........ WELLS FARGO SECURITIES 1,109,310 | oo 1,000,000 TFE s
694308 HS 9 |PACIFIC GAS & ELECTRIC 3.300 2027 03 .| 03/08/2017........ GOLDMAN SACHS & CO 991,400 | ..o 1,000,000 1FE
701094  AH 7 |PARKER-HANNIFIN CORP  3.250 2027 03 .| 02/2412017........ VARIOUS 4,013,760 | oo 4,000,000 1FE
708696 BX 6 |PENNSYLVANIA ELECTRIC CO 4.150 2025 04... .1 01/05/2017........ MORGAN STANLEY......cooovierimririrerinereiinnirererinsins 2,037,560 | ..o 2,000,000 2FE e
717081 EA 7 |PFIZER INC 3.000 2026 12......covvriiiiieieieissessr s | e 01/20/2017........ MIZUHO INTERNATIONAL PLC 986,370 | .o 1,000,000 TFE i
718172 BZ 1 |PHILIP MORRIS INTERNATIO 2.6252022 02...........c.cceeee.. .1 02/15/2017........ CREDIT SUISSE FIRST BOSTON.........ccovvnrireriirans 994,160 | oo 1,000,000 1FE
69353R  FB 9 |PNC BANKNA 2.625 2022 02 .| 02/14/2017........ CITIGROUP GLOBAL MARKETS........oomiiiiierieieississie s 999,530 | covviiiieee e 1,000,000 1FE
693506 AQ 0 |PPG INDUSTRIES 9.000 2021 05... . 02/23/2017........ R W PRESPRICH.......ooniiirreiicineeseeesieines 1,708,028 .1,361,000 1FE
693506 BD 8 |PPG INDUSTRIES 3.600 2020 11... . 02/27/2017........ U S BANCORP.........coiiieiniieristieie et 315,429 . ....300,000 AFE s
693506 BH 9 |PPG INDUSTRIES 2.300 2019 11 .| 03/13/2017........ JEFFERIES & CO INC 146,570 | oo 145,000 TFE. i
74256L  AY 5 |PRINCIPAL LIFE GLOBAL FU 2.150 2020 0 .1 01/03/2017........ | DEUTSCHE BANC.. 998,610 .1,000,000 1FE
74340X BE 0 |PROLOGISLP 3.750 2025 11 .1 03/20/2017........ 1,025,420 1,000,000 TFE i
755111 BY 6 |RAYTHEON CO 3.150 2024 12 . 03/08/2017........ J P MORGAN CHASE SECURITIES INC .. 2,022,560 | .ooooeeieeeeene 2,000,000 1FE....
756109 AR 5 |REALTY INCOME CORP 41252026 10......coueviiierieiceee s .| 03/08/2017........ CITIGROUP GLOBAL MARKETS.......ccomiirmiiiitierinsieeeiissiesisiessssiesssssseessees 2,059,540 | ..o 2,000,000
75884R AV 5 |REGENCY CENTERS LP 3.600 2027 02 .| 01/18/2017 U S BANCORP......couuiiieiriiieriesiiesiesissseissssesesiess s 997,990 1,000,000
774341 AK 7 |ROCKWELL COLLINS 3.500 2027 03 .| 03/30/2017........ | VARIOUS 2,998,540 .......3,000,000
749685 AV 5 |RPM INTERNATIONAL INC  3.750 2027 03......ccvvvvrreireriririrenieisnssienssiessesenees .1 03/01/2017........ VARIOUS 2,993,340 | .o 3,000,000
78355H KD 0 |RYDER SYSTEM INC 2.800 2022 03 02/16/2017........ U S BANCORP..........oviiieiireieniee e 1,996,740 | ..o 2,000,000
80282K  AK 2 | SANTANDER HOLDINGS USA ( 3.700 2022 0 . 03/23/2017........ VARIOUS 2,001,920 | oo 2,000,000
811065 AG 6 | SCRIPPS NETWORKS 3.950 2025 06.......coovvereireiiiriiesesesinis .| 03/31/2017 U S BANCORP......coouiiieinitiieiiesiiesiesisssessssssssss s 1,788,706 1,760,000
833034 AK 7 |SNAP-ON INC 3.250 2027 03 .1 02/16/2017........| J P MORGAN CHASE SECURITIES INC 2,003,830 .2,000,000 1FE
84265V  AF 2 | SOUTHERN COPPER CORP  3.500 2022 11 03/31/2017........ BARCLAYS CAPITAL INC 1,456,778 | oo 1,446,000 2FE..iiiiiii
845437 BM 3 | SOUTHWESTERN ELEC POWER  3.550 2022 02.........c.coovermrrmrireririrerenirernesenerenes .| 03/24/2017........ U S BANCORP 2,005,809 | ..o 1,950,000 2FE e
86787E AR 8 | SUNTRUST BANK 2.250 2020 01 .1 01/25/2017........ SUNTRUST. 999,620 | ... 1,000,000 0 |1FE
871829 AZ 0 |SYSCO CORP 3.750 2025 10. .| 02/24/2017......... JEFFERIES & COINC.... 2,152,038 | ..o 2,100,000
871829 BC 0 |SYSCO CORP 3.300 2026 07 .| 03/08/2017........ BAS-MERRILL LYNCH... 968,240 | ..o 1,000,000
87612E  BD 7 |TARGET CORP 3.500 2024 07 03/28/2017........ CREDIT SUISSE FIRST BOSTON........cccovvvrererrirnns 1,029,890 | ..oeoviicicee 1,000,000 | coovevriiieeree s 8,750 [1FE....coivivircinne
883203 BX 8 | TEXTRONINC 3.650 2027 03..... .| 02/28/2017........ VARIOUS 2,998,810 | .ooovoeeerereieerereee e 3,000,000
88732 AW 8 | TIME WARNER CABLE 5.000 2020 02 . 03/24/2017........ WELLS FARGO SECURITIES 1,979,133 | oo 1,860,000
88731E  AF 7 | TIME WARNER ENTERTAINMEN 8.375 2023 03 03/29/2017........ VARIOUS 4,579,420 .3,677,000
89236T DR 3 |[TOYOTAMOTOR CREDIT  3.200 2027 01 01/04/2017........ J P MORGAN CHASE SECURITIES INC 1,993,380 | . .2,000,000 1FE
893574  AH 6 | TRANSCONTINENTAL GAS PIP 7.850 2026 02..........cocrnvvrerrnmreirnrmeiersnsisserenssssnnns | conrerensnnsnes 02/21/2017........ DEUTSCHE BANC.....c.vviiviieieieineierienieceninines 1,278,160 | oo 1,000,000 2FE..iiie
904764  AS 6 |UNILEVER CAPITAL 3.100 2025 07. 01/12/2017........ MUFG SECURITIES AMERICAS INC............... 310,112 ....305,000 TFE s
91324P  CY 6 |UNITEDHEALTH GROUP INC  3.375 2027 04 03/08/2017........ J P MORGAN CHASE SECURITIES INC 1,989,780 .2,000,000 0 [1FE
914805 ET 9 |UNIV OF PITTSBURGH HGR E 2.532 2022 09..........coovvmrirrriiirerieinisnireresiseeenins .1 01/05/2017........ WELLS FARGO SECURITIES 10,000,000 | .eovovverrrriernireeies 10,000,000 0 |1FE
91159H HP 8 | US BANCORP 2,625 2022 01. .1 01/19/2017........ U S BANCORP.........coitiiiiniieissie s 998,280 | ..o 1,000,000 1FE
92343V DM 3 | VERIZON COMMUNICATIONS | 2.946 2022 03 .| 02/03/2017 CITIGROUP GLOBAL MARKETS........ooeiiviierieieisissie s ssssssssssesans 998,460 | ..o 1,000,000 2FE
927804  FX 7 |VIRGINIA ELECTRIC & POWE 3.500 2027 03. .1 03/13/2017........ | WELLS FARGO SECURITIES, 999,080 .1,000,000 1FE
92826C AC 6 |VISAINC 2.800 2022 12 .| 03/21/2017 BAS-MERRILL LYNCH....c.vvvivviiieierncirernninns 1,514,490 1,500,000 AFE i
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929160 AT 6 |VULCAN MATERIALS 3.900 2027 04... .| 03/09/2017 WELLS FARGO SECURITIES 2,988,090 2FE

949746  SK 8 |WELLS FARGO 3.069 2023 01 .1 0111712017......... WELLS FARGO SECURITIES 3,000,000 1FE

95709T AP 5 | WESTAR ENERGY 3.100 2027 04 .1 03/01/2017........ VARIOUS 1,490,010 1FE

772739  AJ 7 | WESTROCKRKT CO 4.450 2019 03.....ooviierieiree e . 03/27/2017........ SUNTRUST ...ttt 1,044,760 . 2FE e
56501R  AE 6 | MANULIFE FINANCIAL CORP  4.061 2032 02.........ccovumerniinrierienrrienierseisseeninns D... 02/21/2017........ J P MORGAN CHASE SECURITIES INC 3,000,000 | ..o 3,000,000 0 |2FE

00084D AN 0 | ABN AMRO BANK NV (144A) 2.100 2019 01 D... 01/11/2017........ MORGAN STANLEY .....coooviirimirernrirererincierineiens 999,860 | .o 1,000,000 0 |1FE

00182E  BC 2 |ANZ NEW ZEALAND INTL/LDN 2.875 2022 01 Do 01/18/2017........ CITIGROUP GLOBAL MARKETS 995,750 | ovviiiieeie e 1,000,000 | ...cooerrene 0 [1FE

06738E AU 9 |BARCLAYSPLC 4.337 2028 01 01/04/2017........ BARCLAYS CAPITAL INC 2,006,460 | ..o 2,000,000 2FE

055451  AQ 1 |BHP BILLITON FINANCE USA 2.875 2022 02 03/13/2017........ GOLDMAN SACHS & CO 2,029,120 | cooocvi 2,000,000 TFE s
055451 AU 2 |BHP BILLITON FINANCE USA 3.850 2023 09 03/15/2017........ CREDIT SUISSE FIRST BOSTON.. 1,059,050 | oo 1,000,000 TFE. i
05579H  AE 2 | BNZ INTL FUNDING (144A) 2.900 2022 02 02/13/2017........ MORGAN STANLEY 998,240 | ..o 1,000,000 1FE

2027A0 JK 6 | COMMONWEALTH BANK AUST ( 2.750 2022 03........coovrerieeirinerierieneseesssinnsiins DI 03/06/2017........ GOLDMAN SACHS & CO 997,030 | .o 1,000,000 1FE

23636A AM 3 | DANSKE BANK A/S (144A) 2.700 2022 03 D... 02/27/2017........ VARIOUS 1,999,070 | oo 2,000,000 1FE

25156P  BA 0 |DEUTSCHE TELEKOM INT FIN 3.600 2027 01 01/09/2017........ MORGAN STANLEY......coovtiiririierneireierineierieines 2,996,250 | ..vouriririeieree e 3,000,000 2FE
25600W  AF 7 | DNB BOLIGKREDITT AS (144 2.500 2022 03... 03/21/2017........ CITIGROUP GLOBAL MARKETS 997,200 | oo 1,000,000 1FE

40049) AV 9 |GRUPO TELEVISA SAB 6.625 2025 03 03/29/2017........ BARCLAYS CAPITAL INC 3419,248 | oo 2,933,000 2FE e
423012 AF 0 [HEINEKEN NV (144A) 3.500 2028 01 03/28/2017 VARIOUS 2,500,210 | cooovrieieeeeene 2,500,000 2FE

D3207M  EK 4 |HENKEL AG & COKGAA  1.500 2019 09. 01/26/2017........ | TD SECURITIES. 995,730 .......1,000,000 1FE....

404280 BK 4 |HSBC HOLDINGS PLC 4.041 2028 03.....oovniiicireeeeee e 03/06/2017........ 2,000,000 | ..ooooeeiieiieeeaee 2,000,000 1FE

456837 AG 8 |ING GROEP NV 3.150 2022 03, 03/21/2017........ J P MORGAN CHASE SECURITIES INC 998,070 | ..o 1,000,000

456837 AH 6 |ING GROEP NV 3.950 2027 03. 03/21/2017........ J P MORGAN CHASE SECURITIES INC 1,997,380 | oo 2,000,000

53944Y AC 7 |LLOYDS BANKING GROUP PLC 3.000 2022 01 02/24/2017 BNP PARIBAS.............. 1,003,800 .1,000,000

53944Y  AD 5 |LLOYDS BANKING GROUP PLC 3.750 2027 01 01/04/2017........| GOLDMAN SACHS & CO 1,986,160 .2,000,000 0
50247W  AB 3 |LYB INTERNANTIONAL FINAN 3.500 2027 03 02/22/2017........ VARIOUS 3,958,800 | ..o 4,000,000 0

6325C0  DJ 7 |NATIONAL AUSTRALIA BANK  3.500 2027 01......cvovrmereererereririresenisersesseeerieninenes D... 01/04/2017........ MORGAN STANLEY......cooovieririrernriererineierirennes 1,998,000 .2,000,000 0 |1FE

80281L  AF 2 | SANTANDER UK GROUP HLDGS 3.571 2023 01.. D... 01/03/2017........ GOLDMAN SACHS & CO 1,000,000 | . .1,000,000 0 |2FE

82620K AU 7 | SIEMENS FINANCIERINGSMAT 3.400 2027 03........ccoovurimrrirerirerireesrrinnieenienerenens D... 03/07/2017 CITIGROUP GLOBAL MARKETS 1,997,980 | oo 2,000,000 0 |1FE

85235X  AF 2 |STADSHYPOTEK AB (144A) 2.500 2022 04.... 03/29/2017........| CITIGROUP GLOBAL MARKETS 999,020 .1,000,000 0 [1FE

87020P AH 0 | SWEDBANK AB (144A) 2.800 2022 03, 03/06/2017........ CITIGROUP GLOBAL MARKETS 999,580 | ..ecviirieee 1,000,000 0 [1FE
87938W AT 0 | TELEFONICA EMISIONES SA 4.103 2027 03 D... 03/02/2017........ VARIOUS 2,002,850 | ..o 2,000,000 0 |2FE

90352  AA 1 |UBS GROUP FUNDING (144A) 3.491 2023 05. D... 03/16/2017........ UBS AG 999,980 | ..o 1,000,000 0 |1FE

90352)  AC 7 |UBS GROUP FUNDING (144A) 4.253 2028 03 D... 03/17/2017........ UBS AG 3,011,340 | v 3,000,000 0 [1FE

961214 DG 5 |WESTPAC BANKING CORP  2.800 2022 01 D... 01/03/2017........ BAS-MERRILL LYNCH 999,490 | .o 1,000,000 0 |1FE

961214 DK 6 | WESTPAC BANKING CORP  3.350 2027 03.......ccvvvrvirmererermerrerienssesenssssssnenenns Do 02/27/2017........ J P MORGAN CHASE SECURITIES INC 999,150 | oo 1,000,000 | ...cocoerrenee 0 [1FE

46648C  AB 0 |JPMMT 2017-1 A2CMO  3.500 2047 01.....oovemrrereiereeeireresiseeeeiseesseeseseniee .1 02/1712017........ J P MORGAN CHASE SECURITIES INC 15,098,438 15,000,000 39,375 | 1FE

75406V  AC 7 |RASC 2006-KS5 A3 .916 2036 07 .1 01/01/2017........ PRIOR PERIOD ADJUSTMENT.......ovvvririeiniieererinines 92 [ oo 92 i, 0 [1FM

82280R AA 7 |SCOT 2017-1 A1 3.500 2044 04 .1 03/16/2017........ BAS-MERRILL LYNCH... 12,812,995 ...12,817,000 TFE. i
82280R AD 1 |SCOT 2017-1 A4 3.500 2044 04 . 03/16/2017........ BAS-MERRILL LYNCH... 7,095,156 .7,000,000 1FE

81746T AD 7 |SEMT 2017-1 A4 3.500 2047 02.......ooiviererciriieicereineeereessiesee e | e 01/11/2017........ WELLS FARGO SECURITIES 2,040,000 | ..o 2,000,000 TFE i
81746K  AA 2 | SEMT 2017-2 A1 CMO 3.500 2047 03 .| 02/06/2017........ WELLS FARGO SECURITIES 7,562,109 | ..o 7,500,000 TFE s
81746X  AA 4 |SEMT 2017-3 A1 3.500 2047 04 .1 03/13/2017........ WELLS FARGO SECURITIES 8,942,344 | ..o 9,000,000 1FE

81746X  AD 8 |SEMT 2017-3 A4 3.500 2047 04 .1 03/13/2017........ WELLS FARGO SECURITIES 5,579,922 | oo 5,500,000 1FE....

12593V AA 7 |CSMC 2015-GLPA A (144A) 3.881 2037 11....ouviiirirriieieieceeersiseeseieesneenes .| 03/24/2017........ BAS-MERRILL LYNCH.....c.ovriviriirereincireriniies 15,794,531 | oo 15,000,000 1FE....

36252H AE 1 |GSMS 2017-GS5 AAB 3.467 2050 03 .1 03/07/2017........ GOLDMAN SACHS & CO 2,424,620 | ...covoiiecce 2,354,000 1FE....

345300 AE 9 |[FORDO 2013-CB 1,680 2018 11 s .| 03/15/2017 BMO CAPITAL MARKETS.. 7,119,721 .7,110,000 1FE....

3899999. Total - BoNdS - INAUSHIIAl AN MISCEIIANEOUS...............oviviieieeieieiiiiieieeiseisiesiesie et etetesiesiess  etsebssssssessessesassessesssesssessessesassessessessesessessessesansessessesseseesessesansessesessesesses e s assessessee et essessebnsessesses et essessebassensessessnsans | absetssssssessessesansessesssssnsessessesansessessnsns | tessessessssssassessesnsnsasses 378,978,097 .374,382,092 951,986
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter
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3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
8399997. Total - Bonds - Part 3, 1,181,783,269 1,166,643,785 1,428,462
8399999, TOtal - BONAS. ...t 1,181,783,269 .. 1,428,462 |....
9999999. Total - Bonds, Preferred and COMMON SIOCKS............cuiuiiriiieiiiiiieiisii st esise eesessessstesess e s sesees s ees e ss e ee s ees e f R e e s ee b eE R e 4L e e R ee R eL e E e b e bt ee bbbttt senintese | eksestsebsnssseeessessenesens e nenes s nsensenesenes | oebiesiessessssesensenenniee 1,181,783,269 XXX | 1,428,462
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
12802R  AA 3 |CALDIVEINT 4.930.....comineirens ..| 02/01/2017. | REDEEMED.... FSOTURTRTRI Y 45,550 | ..o 45,550 02/01/2027. | ..o
217194 AB 5 |COPILLC 3.650 .| 03/05/2017. | REDEEMED.... 85,771 | oo 85,771 12/05/2021.
367333 AA 9 | GATE CAPITAL 3.550.. ...|..| 03/11/2017. | REDEEMED.... 90,120 90,120 06/11/2021.
89609G AA 0 | TRICAHUE LEASING 3.503....ccine ..102/19/2017. | REDEEMED.... RN 167,323 | .......... 167,323 11/19/2021.
228027 AA 6 | VESSEL MANAGEMENT SERV 3.432...... .| 02/15/2017. | REDEEMED.... 30,000 30,000 08/15/2036.
228027 AB 4 |VESSEL MANAGEMENT SERV 3.477...... ..| 01/16/2017. | REDEEMED.... JSOTURTRTRI Y 40,000 | ..o 40,000 01/16/2037.
02265Q AA 6 |AMAL LIMITED 3.465 . |D]02/21/2017. | REDEEMED.... SRR 108,280 | .......... 108,280 08/21/2021.
36179M E2 2 | GNMA Il PASS #00MA0153 3.000. .| 03/20/2017. | PAID ON PRINCIPAL [ESTTURTSUPI RO 111,832 | v 111,832 06/20/2042.
36202C 3X 9 |GNMAII PASS #2614 .| 03/20/2017. | PAID ON PRINCIPAL K4 [1 1 3,210 07/20/2028.
36202D 6D 8 |GNMA Il PASS #3568 .| 03/20/2017. | PAID ON PRINCIPAL vt | e 131,639 | oo 131,539 06/20/2034.
36202E BU 2 |GNMA Il PASS #3651 .| 03/20/2017. | PAID ON PRINCIPAL JESTSURTUIN RO 302,282 | ......... 302,282 12/20/2034.
36202E DD 8 |GNMA Il PASS #3700 .. 1 03/20/2017. | PAID ON PRINCIPAL 27,540 27,540 04/20/2035.
36202E ET 2 |GNMA I PASS #3746 .| 03/20/2017. | PAID ON PRINCIPAL [ESTURUIN R 153,762 | ..coovvnee 153,762 08/20/2035.
36202E E7 0 |GNMA Il PASS #3758 .. | 03/20/2017. | PAID ON PRINCIPAL 219,009 219,009 09/20/2035.
36202E E8 8 |GNMAII PASS #3759 .| 03/20/2017. | PAID ON PRINCIPAL .103,595 | . .103,595 09/20/2035.
36202E FL 8 |GNMA Il PASS #3771 .. | 03/20/2017. | PAID ON PRINCIPAL JEOTSTUPIN RPN 116,526 | .......... 116,526 10/20/2035.
36202E F2 0 |GNMA Il PASS #3785 .. | 03/20/2017. | PAID ON PRINCIPAL 238,696 238,696 11/20/2035.
36202E HF 9 |GNMAIIPASS #3830  5.500... .| 03/20/2017. | PAID ON PRINCIPAL ST RN 72,021 | oo 72,021 L0 . 03/20/2036.
36177P  CY 9 | GNMA PASS TH #00794586 3.500.... .. | 03/15/2017. | PAID ON PRINCIPAL RSN S 178,677 AT8,677 | ... 186,243 | i 187,423 | a0 | i (8,746) | e l0 | (8,746) [ ..o (VI IS 178,677 03/15/2042.
36205F 5V 1 | GNMA PASS TH #389760 .| 03/15/2017. | PAID ON PRINCIPAL 2,636 (0) 2,636 11/15/2017.
36213E WV 4 | GNMA PASS TH #552460 .. | 03/15/2017. | PAID ON PRINCIPAL 5,613 186 5,613 03/15/2032.
36201M  SA 1 | GNMA PASS TH #587413 .| 03/15/2017. | PAID ON PRINCIPAL 11/15/2032.
36201M SJ 2 | GNMA PASS TH #587421 .| 03/15/2017. | PAID ON PRINCIPAL 11/15/2032.
36201P VA 0 |GNMA PASS TH #589309 .. | 03/15/2017. | PAID ON PRINCIPAL 08/15/2017.
36201V ZG 0 |GNMA PASS TH #594843 .| 03/15/2017. | PAID ON PRINCIPAL . 08/15/2017.
36200A A7 4 | GNMA PASS TH #595030 .| 03/15/2017. | PAID ON PRINCIPAL . 3127 10/15/2017.
36200M YX 5 | GNMA PASS TH #604726 .| 03/15/2017. | PAID ON PRINCIPAL v | e 0,203 [ s 40,203 10/15/2033.
36290R YQ 0 [GNMAPASS TH #615519 .| 03/15/2017. | PAID ON PRINCIPAL 27,950 27,950 26,334 09/15/2033.
36290R 6X 6 | GNMA PASS TH #615686 .. | 03/15/2017. | PAID ON PRINCIPAL 23,291 23,291 21,945 10/15/2033.
3620AQ PR 8 |GNMA PASS TH #736732 .. | 03/15/2017. | PAID ON PRINCIPAL 57,195 57,195 57,459 05/15/2040.
3620AW FY 1 |GNMA PASS TH #741883 .1 03/15/2017. | PAID ON PRINCIPAL 95,630 05/15/2040.
38375B SF 0 |GNR2012-H11 BACMO  2.000... .| 03/20/2017. | PAID ON PRINCIPAL v | e 479,370 05/20/2062.
38375B RQ 7 |GNR2012-H12HA CMO  2.000... .. | 03/20/2017. | PAID ON PRINCIPAL [ESTURTUIN IR 444,011 03/20/2062.
38375B TF 9 |GNR2012-H14 GA 2.000.... .| 03/20/2017. | PAID ON PRINCIPAL JRTRRR SR 401,173 | oo 401,173 06/20/2062.
38375B TA 0 |GNR2012-H16 HA 2.000.... ... | .. 03/20/2017. | PAID ON PRINCIPAL [ESTURUIN RO 404,925 | .......... 404,925 07/20/2062.
38375B K8 4 |GNR2013-H04 BACMO  1.650.............. .| 03/20/2017. | PAID ON PRINCIPAL e | e 166,065 | .......... 166,065 02/20/2063.
38376R GW 0 |GNR 2015-H22 HA 2.550.... .| 03/20/2017. | PAID ON PRINCIPAL 630,707 630,707 11/20/2036.
38376R  LX 2 |GNR 2015-H29 HA 2.500.... .| 03/20/2017. | PAID ON PRINCIPAL JESTSURTUIN ERP 390,491 | .......... 390,491 09/20/2065.
38376R ZJ 8 |GNR2016-H19FC 1.180.... .. | 03/20/2017. | PAID ON PRINCIPAL JRTSRRRN SR 489,742 | .......... 489,742 08/20/2066.
38376R  YG 5 |GNR 2016-H20 FN 1.530.... ... |.. | 03/20/2017. | PAID ON PRINCIPAL JESTUUIN RO 119,796 | .......... 119,796 09/20/2066.
38376R  G7 5 |GNR 2016-H24 DA 2500, .| 03/20/2017. | PAID ON PRINCIPAL e | e 40,533 | .o 40,533 09/20/2066. | 1..........cc0n.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
36225C B7 0 [G2(ARM) #80061 2.125.. .| 03/20/2017. | PAID ON PRINCIPAL 812 812 819 7 0 812 0 0 04/20/2027.
36225C CN 4 |G2(ARM) #80076 2.125.. .| 03/20/2017. | PAID ON PRINCIPAL 575 575 581 5 0 575 0 0 05/20/2027.
36225C C9 5 [G2(ARM) #80095 2.125 . 1 03/20/2017. | PAID ON PRINCIPAL 417 417 422 1 0 417 0 0 07/20/2027.
36198V KR 7 | GN Alg404 (PROJECT LOA 3.310. ... | .. | 03/15/2017. | PAID ON PRINCIPAL [ESTTRTUIN RO 157,925 | .......... 157,925 | .cooonee 166,513 | .... ..165,681 0 [ eeen(7,756) | 0 | e (7,756) | 0 [ e 157,925 | .o (V18 IR 0]. ..872 | 05/15/2030.
38379K VJ 4 |GNR2015-101 AB (PROJE 2.400............. .| 03/16/2017. | PAID ON PRINCIPAL revrerenensiesenes | i 2,219,524 | ....... 2,219,524 | ....... 2,220,044 | ........... 2,219,603 | .ooovrerinnn (V18 [CC0) ) — 0 (80) 0 2,219,524 0 (V1 IO 0. 10,232 | 07/16/2048.
38379K GA 0 |GNR2015-32 AG (PROJEC 2.300 .| 03/16/2017. | PAID ON PRINCIPAL 264,035 264,035 .0 .0 02/16/2049.
383790 PD 2 |GNR2016-50 A (PROJECT 2.300 .| 03/16/2017. | PAID ON PRINCIPAL KGRI — 36,083 .0 .0 07/16/2052.
383790 SP 2 |GNR 2016-64 CA (PROJEC 2.300 .| 03/16/2017. | PAID ON PRINCIPAL 26,498 26,498 .0 .0 03/16/2045.
383790 7A 8 |GNR2017-30 AB (PROJEC 2.400 .. |..| 03/16/2017. | PAID ON PRINCIPAL SOOI RN 14,269 | ...cccooneee 14,269 .0 .0 03/16/2051.
83162C XD 0 [SBAP 2015-20G 1 2.880.....ccciirrinns ..101/01/2017. | PAID ON PRINCIPAL rre | e 191,744 | .......... 191,744 07/01/2035. [ 1o
83162C XZ 1 |SBAP 2016-10E 1 1.800.. .| 03/01/2017. | PAID ON PRINCIPAL 237,016 237,016 09/01/2026.
831641 EW 1 |SBIC 2012-10A 2.766.... .| 03/10/2017. | PAID ON PRINCIPAL JESTRTUIN RO 683,078 | .......... 683,078 03/10/2022.
831641 EY 7 |SBIC 2013-10A1 2.351... . 1 03/10/2017. | PAID ON PRINCIPAL 567,996 | ......... 567,996 03/10/2023. [ 1....ccvvrvnrne
0599999. Total - Bonds = U.S. GOVEMMEN. .. .vuuireireirisiersssisssssssens s eessesssssessesssssss st sens s ssessssssssss st sessssnsssnsssnssensnsesns | seees 10,514,246 | ..... 10,514,246 | .....10,491,438 ..10,514,246 XXX XXX
Bonds - All Other Government
642866 FY 8 |NEW BRUNSWICK (PROVINC 5.200....... | .. | 02/21/2017. 102,000,000 | ....... 2,000,000 | .......1,992,600 1,999,596 404 0 2,000,000 0 0 | cvveriereennn0 [ 52,000 | 02/21/2017.
298785 EA 0 |EUROPEAN INVESTMENT BA 4.875 01/17/2017. [EOTTRTRTRRTRI PO 2,000,000 | ....... 2,000,000 | ....... 1,988,900 | ...........1,999,840 160 0 2,000,000 0 0 | 0 [ 48,750 |01/17/2017.
1099999. Total - Bonds - All Other GOVEMNMENL.........vuriieriiriiiiriisiesiiasins reremsssesessesssssssssssssssssesessssssssssssssssssasssessenssssenssnsssenss | serones 4,000,000 | ....... 4,000,000 | ....... 3,981,500 | ........... 3,999,435 | oo (U I 565 | .o (U T 565 [ .o [V I 4,000,000 |[....ccocrneend 0 [ (U ST I 100,750 XXX
Bonds - U.S. States, Territories and P ions
13062T G4 0 |CALIFORNIA GENERAL OBL 5.000......... ..|02/01/2017. | REDEEMED.... JSTTORRRO PR 5,965,000 | ...... 5,965,000 6,207,119 5,965,000 0 0 | cvvereneen0 | e 149,125 | 08/01/2020.

658256 YL 0 |NORTH CAROLINA GENERAL 4.500 .| 03/01/2017. | REDEEMED.... 655,000 655,000 670,323 | .....cceee.855,257 | o0 [ iiieecene(257) | 0 | iiennd(257) | 0 [ 855,000 | 0 | [0 | 14,738 | 03/01/2025.
677520 WF 1 | OHIO GENERAL OBLIGATIO 5.000......... .. | 03/01/2017. | REDEEMED.... [EOTRTRTRTRI [P 4,075,000 | ....... 4,075,000 4,256,175 | ..........4,078,345 | .0 | oinn(3,345) | o0 | n(3,345) | o0 | 04,075,000 [0 [0 | 0 [ 101,875 | 09/01/2020.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ..o orviiiiirisimisiississsmiesssesesssesssssssssssessseneessssssssssssssssenens | eoeee 10,695,000 | ..... 10,695,000 | ....11,133,616 | ........10,701,575 | .....ccccoece..0 | ceevienni(6,575) | o0 i (6,575) | o0 [ 1000 10,695,000 | e (U I (U I 0].. 265,738 XXX
Bonds - U.S. Political Subdivisions of States

036213 S3 1 |ANOKA CO GENERAL OBLIG 4.130........ .. 02/01/2017. | MATURED........ JSTORRRO PP 1,810,000 | ....... 1,810,000 1,810,000 | ...........1,810,000 | coooovvviiee0 | o0 | e | 0 [0 [ e 1,810,000 |....ccocoonnee. 0 [ orvvrirennn0 | a0 [ 37,377 | 02/01/2017.
074347 UN 3 |BEAUFORT CO GENERAL OB 5.000 .| 03/01/2017. | MATURED........ 102,000,000 | ....... 2,000,000 2,101,980 0 2,000,000 0 [ orieeieeeen0 | o0 | 50,000 | 03/01/2017.
145628 WC 3 |CARROLLTON FMRSBRH IS 4.750........ ..| 02/15/2017. | REDEEMED.... JUOTUTRTRRRII OV 2,075,000 | ....... 2,075,000 2,104,444 0 2,075,000 0 [ orrreieeennd0 | eeiiienenn0 [ 49,281 |02/15/2032.
145628 WP 4 |CARROLLTON FMRS BRH IS 4.750 .| 02/15/2017. | REDEEMED.... 2,925,000 2,925,000 | ....... 2,966,506 0 2,925,000 0 [ orierirercnnc0 | eriveiieeennn0 [ e 69,469 | 02/15/2032.
161681 QX 2 |CHASKAISD #112 GO S20 5.000, .| 02/01/2017. | REDEEMED.... revneeneserenenes | e 5,160,000 | ....... 5,160,000 | ....... 5,536,525 0 5,160,000 (O [OUPOUPPURRRUON 4 ISOPOUPIUOPOOON | I OO 129,000 | 02/01/2023.
161681 QY 0 |CHASKA ISD #112 GO S20 5.000. .1 02/01/2017. | REDEEMED.... rreeen | e 5,400,000 | ....... 5,400,000 | ....... 5,784,912 0 5,400,000 0 [0 [0 | 135,000 | 02/01/2024.
161681 QZ 7 |CHASKAISD #112 GO S20 5.000. ... |..| 02/01/2017. | REDEEMED.... reveseeeennsrenienes | e 5,660,000 | ....... 5,660,000 | ...... 6,053,936 0 5,660,000 0 |0 | o0 | 141,500 | 02/01/2025.
166393 P8 5 |CHESTERFIELD CO GENERA 4.500....... ..|01/01/2017. | REDEEMED.... JEOTTRTRIRII OV 3,630,000 | ....... 3,630,000 | ....... 3,721,803 0 3,630,000 0 [ orvrrieeennd0 | eeriiienen0 [ 81,675 | 01/01/2023.
166393 P9 3 |CHESTERFIELD CO GENERA 4.500....... ..| 01/01/2017. | REDEEMED.... reveeeerennsrenienes | e 3,630,000 | ....... 3,630,000 | ....... 3,779,084 0 3,630,000 0 [ orieriienen0 | o0 [ 81,675 | 01/01/2024.
166393 Q2 7 |CHESTERFIELD CO GENERA 4.500....... ..| 01/01/2017. | REDEEMED.... 3,630,000 | ....... 3,630,000 | ....... 3,779,084 0 3,630,000 0 [ oierieeen0 | eeveiieeeenn0 | 81,675 | 01/01/2025.
166393 Q3 5 |CHESTERFIELD CO GENERA 4.500....... ..101/01/2017. | REDEEMED.... rreeeen | e 3,630,000 | ....... 3,630,000 | ....... 3,779,084 . 0 3,630,000 0 [0 [ il [ 81,675 | 01/01/2026.
184540 M7 4 |CLEAR CREEKISD GO S20 5.000........... ..| 02/15/2017. | REDEEMED.... JEOTURTRTRI PV 5,000,000 | ....... 5,000,000 | ...... 5,258,300 ...5,027,169 (27,169) 0 5,000,000 0 |0 | o0 | 125,000 | 02/15/2033.
262633 EX 4 |DUPAGE CO GO REF S93 5.600........... ..101/01/2017. | REDEEMED.... JRTSTORIRON PP 1,010,000 | ....... 1,010,000 | ....... 1,101,603 | ...........1,010,281 | coovvivieccn0 [ vireeeene(28) | 0 [ (P20 I (U I 1,010,000 |...ccovevnneen. (V10 RN 0 | 0 [ i 28,280 | 01/01/2021.
346622 6F 5 |FORSYTH CO GENERAL OBL 4.000....... .. 03/01/2017. | MATURED........ 3,585,000 3,585,000 | ....... 3,731,734 (20,277) 0 3,585,000 0 0 | 0 [ 71,700 | 03/01/2017.
395460 Q9 2 |GREENSBORO GEN OBIGVR .680........ ..| 02/01/2017. | REDEEMED.... 220,000 220,000 | .......... 220,000 | .ccoeereei220,026 | o0 [ ereiiennn(26) | 0 | (P2) ) IS 0 | e 220,000 |..coovvrvnnenn (V18 PN 0 | o0 [ e 247 |02/01/2026.
421722 H2 8 |HAZELWOOD SCHDIST GO 5.000........ ..|03/01/2017. | REDEEMED.... rreee | 9,680,000 | ....... 9,680,000 | .....10,097,789 9,691,679 | .0 | e (11,679) | i l0 (11,679) 0 9,680,000 0 0 [ cveveeeend0 [ e 242,000 | 03/01/2025.
426056 XJ 1 |HENRICO CO PUB IMPT GO 5.000......... .. 03/01/2017. | MATURED........ JEOTUTRTRRII OV 3,110,000 | ....... 3,110,000 | ....... 3,274,364 | ..........3,132,716 (22,716) 0 3,110,000 0 0 | 0 [ 77,750 | 03/01/2017.
479340 NN 7 |JOHNSTON CO GENERAL OB 4.000....... ..102/01/2017. | MATURED........ JSTRTRRRO PP 2,000,000 | ....... 2,000,000 | ....... 2,173,800 | ..ccvvrnee 2,002,019 (2,019) 0 2,000,000 0 (V1 IS 0| . 40,000 |02/01/2017.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
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F Current Bond
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r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
486063 BL 3 |KATY ISD GO REF S2007B 4.500 .| 02/15/2017. | REDEEMED.... reverenessrenenes | e 5,875,000 | ....... 5,875,000 | ....... 5,958,484 ...5,875,761 .0 ..(761) (761) 0 5,875,000 (0 [OOSR o I ESOPRURRRONN | I IO 132,188 | 02/15/2023.
486063 BP 4 |KATY ISD GO REF S2007B 4.500 ... | .. 02/15/2017. | REDEEMED.... [EOTURTRTRIN PPN 11,390,000 | ..... 11,390,000 | .....11,479,184 11,390,349 ) O | I ROV 11,390,000 |....ccocvvneene (O [UOPOUPPURPPUON 4 I ISOPOUPIUOPPOOON | I OO 256,275 | 02/15/2026.
580818 FN 7 |MCHENRY CO GO CONSV S2 5.000....... ..|02/01/2017. | REDEEMED.... SOOI PPN 12,000,000 | ..... 12,000,000 | .....12,414,240 12,003,539 )| ... +er.. 12,000,000 20 0 | 0 | 300,000 | 02/01/2025.
584002 JX 8 |MECKLENBURG CO GENERAL 5.000..... | .. | 02/01/2017. | REDEEMED.... RO P 4,290,000 | ....... 4,290,000 | ....... 4,501,754 | ..........4,305,710 ) OO | I OO 4,290,000 20 0 |0 | e 107,250 | 02/01/2026.
591852 PT 9 |MINNEAPOLIS ST PAUL GO 3.000.......... .. 02/01/2017. | MATURED........ revrernennenenes | o 2,010,000 | ....... 2,010,000 | ....... 2,015,528 | ........... 2,010,022 ) 2,010,000 0 [ orvvrirenennd0 | eiriiieenn0 [ 30,150 | 02/01/2017.
703589 FA 4 |PAULDING CO GENERAL OB 5.000........ ..| 02/01/2017. | REDEEMED.... reverenessrenenes | e 3,685,000 | ....... 3,685,000 | ...... 3,918,224 ) 3,685,000 0 {0 | eererreieen0 | e 92,125 | 02/01/2026.
89438V YL 4 |TRAVIS CO GENERAL OBLI 5.500.......... .. 03/01/2017. | MATURED........ JEOTRTTRTRI OV 7,165,000 | ....... 7,165,000 | ....... 7,583,293 ) FETRSTUOOON |I OO 7,165,000 | ...ooeveneencd (0 [OPOUPPURPRUON 4 I ISOPRURPIUOPOOON | I OO 197,038 | 03/01/2017.
902273 RE 3 |TYLERISD GENERAL OBLI 5.000........... ..|02/15/2017. | REDEEMED.... JSTRRRO PP 1,885,000 | ....... 1,885,000 | ....... 1,988,977 )| ... (O VOO | B SPOORPRROOROORON | I ISP 47,125 |02/15/2023.
90634P FV 6 |UNION COUNTY GENERAL O 5.000....... .. 03/01/2017. | MATURED........ JEOTUTRRI PV 7,750,000 | ....... 7,750,000 | ....... 8,149,358 )| (O [PROUPPORRROON 4 ISOPOORPIORPROOON | I OO 193,750 | 03/01/2017.
930863 H2 4 |WAKE CO GENERAL OBLIGA 5.000........ ..|03/01/2017. | REDEEMED.... e | e 20,000,000 | ... 20,000,000 | .....21,426,100 ) 20,000,000 (U [UUPOUPPURPPOON o I ISPPOORPPURPROOPOON | I OO 500,000 | 03/01/2023.
930863 L9 4 |WAKE CO GENERAL OBLIGA 5.000........ .. 03/01/2017. | MATURED........ [ESTURTRTRRURION PPN 10,000,000 | ..... 10,000,000 | .....11,317,000 10,030,478 )| ..10,000,000 20 0 |0 | e 250,000 | 03/01/2017.
969073 LV 5 |WILL CO COMM HIGH SD # 5.000.......... ..| 01/01/2017. | REDEEMED.... JEOTUTRTRIN PPN 12,775,000 | ..... 12,775,000 | .....13,413,750 12,775,000 ..12,775,000 20 0 |0 | 319,375 | 01/01/2020.
969073 MB 8 |WILL CO COMM HIGH SD # 5.000.......... ..101/01/2017. | REDEEMED.... JSTTRRON PR 8,630,000 | ...... 8,630,000 | ....... 9,061,500 | .......... 8,630,000 (U [UUPOURPPORPPORN o I ESOPOURPOURPROOPOON | I OO 215,750 | 01/01/2020.
969080 EM 8 |WILL GRUNDY CNTYS GO C 4.600......... ..101/01/2017. | MATURED........ JEOTURTRTRROO PP 2,845,000 | ....... 2,845,000 | ....... 2,880,563 | ..........2,845,000 2,845,000 0 [ covverreeennd0 | eeiiienen0 [ 65,435 | 01/01/2017.
969887 NB 0 |WILLIAMSON CO GO REF S 5.250.......... .. 102/15/2017. | REDEEMED.... s | s 10,650,000 | ..... 10,650,000 | .....11,525,324 | ......... 10,661,461 | .ooovvveee0 | o (11,461) | o0 i (11,461 [ o0 [ 10,650,000 0 [0 | eiiiinnnl0 | i 279,563 | 02/15/2019.
2499999. Total - Bonds - U.S. Political Subdivisions of States.... ....185,105,000 |....185,105,000 |....194,908,223 | ....... 185,483,430 | ..oocovvveee0 [ (378,430) | o0 [ (378,430) | ..cvvvvrvnnnn0 | s 185,105,000 0 ..4,509,326 XXX
Bonds - U.S. Special Revenue and Special A t
139883 AA 0 |[CAPITAL CITY ECONOMIC 5.000........... .. | 03/30/2017. | REDEEMED.... JRTRRR S 145,530 | .......... 145,530 | ....c..... 145530 | .ooveeeerern 145,530 | o0 [ (0) | e [ i (0) | eriiieecn0 | 145,530 [0 |0 [0 | 612 | 12/01/2027.
186432 F6 2 |CLEVELAND WTRWKSREV S 5.000....... ..| 01/01/2017. | REDEEMED.... RO OV 4,030,000 | ....... 4,030,000 | ....... 4,193,940 | ..........4,030,000 | .cooooviriirin0 | cvviiriiinennd0 | 0 | 0 |0 [ 04,030,000 | 0 0 | 0 | 100,750 | 01/01/2021.
186432 F7 0 |CLEVELAND WTRWKSREV S 5.000....... ..101/01/2017. | REDEEMED.... JRTSTORRO PR 4,085,000 | ....... 4,085,000 | ....... 4,241,537 | ..e0eeeni4,085,000 | o0 | i [0 0 [0 | 4,085,000 |0 [0 | 0| 102,125 | 01/01/2022.
194653 ME 8 |COLLIER CO SCH BRD COP 5.000 .| 02/15/2017. | REDEEMED.... 6,290,000 6,290,000 6,392,716 | ...........6,291,692 | ...coovvieeenn0 | creerenn(1,692) | o0 [ (1,692) | cievieieenn0 | 000006,290,000 [ ovvvieveen0 |0 | 0 | 157,250 | 02/15/2026.
455057 HF 9 |INDIANA FIN AUTH REV F 5.000. ... |.. [ 02/01/2017. | REDEEMED.... revneenessrenenes | e 9,075,000 | ....... 9,075,000 | ....... 9,848,099 | .........9,082,140 | ...covvivein0 | coeeeend(7,140) | 0 [ (7,140) [ 0 | 1000009,075,000 [ o0 [0 | 0 | 226,875 | 02/01/2023.
495289 82 7 |KING CO SEWER REV REF 5.000.......... ..| 01/01/2017. | REDEEMED.... reveerenessresenes | o 1,170,000 | ....... 1,170,000 | ....... 1,247,255 revrernnnneenn0 [ 29,250 | 01/01/2024.
495289 S5 0 |KING CO SEWER REV REF 5.000.......... ..| 01/01/2017. | REDEEMED.... JEOTTRTRRI PV 1,025,000 | ....... 1,025,000 | ....... 1,090,077 | .00 1,025,000 | o0 [0 | 0 | 0 [0 [ e , JEUTURURTOTN | I (PP 25,625 | 01/01/2026.
495289 T6 7 |KING CO SEWERREVREF 5.000.......... ..101/01/2017. | REDEEMED.... JSTTORRO PP 3,830,000 | ....... 3,830,000 | ....... 4,082,895 3,830,000 | ..ooovieecn0 |0 | ciiiciennl0 | 95,750 | 01/01/2024.
495289 T9 1 |KING CO SEWER REV REF 5.000... ..| 01/01/2017. | REDEEMED.... 13,475,000 | ... 3,475,000 .3,695,628 . . | 3,475,000 | .oovviveen0 |0 | cviiiinnnl0 | s 86,875 | 01/01/2026.
495289 SJ 0 |KING CO SEWER REV S200 5.500.......... ..101/01/2017. | MATURED........ JEOTTRTRII PV 1,005,000 | ....... 1,005,000 1,055,893 | ....cco..e. 0 [0 | 0 | 0 |0 [ 1,005,000 | .ccovvrreens0 | o0 | 0 [ e 27,638 | 01/01/2017.
545904 HE 7 |LOUDOUN CO SANTN AUTH 5.000........ ..| 01/01/2017. | REDEEMED.... reverenessrenenes | e 1,665,000 | ....... 1,665,000 | ....... 1,801,214 20 0 |0 | 41,625 |01/01/2019.
545904 HG 2 |LOUDOUN CO SANTN AUTH 5.000........ ..| 01/01/2017. | REDEEMED.... JESTSRTUTIN RO 940,000 | .......... 940,000 | ....... 1,012,220 20 0 [0 | 23,500 | 01/01/2021.
545004 HL 1 |LOUDOUN CO SANTN AUTH 4.500........ ..101/01/2017. | REDEEMED.... JRTTRRR PR 2,620,000 | ...... 2,620,000 | ...... 2,727,603 0 [ oivevenen0 | 0 [ 58,950 | 01/01/2025.
545904 HM 9 |LOUDOUN CO SANTN AUTH 4.500........ ..| 01/01/2017. | REDEEMED.... reveseeeennerenenes | e 2,740,000 | ....... 2,740,000 | ....... 2,852,532 | ..covvnnee 2,740,000 0 [ orierieenen0 | o0 | 61,650 | 01/01/2026.
545004 HN 7 |LOUDOUN CO SANTN AUTH 4.500........ ..101/01/2017. | REDEEMED.... revrnreneiensrenienes | e 2,655,000 | ....... 2,655,000 | ....... 2,764,041 | .......... 2,655,000 2,655,000 0 [ orvvrrieeenn0 | eeiiienen0 [ 59,738 | 01/01/2027.
60636W JJ 5 |MISSOURI HWYS&TRANS CO 5.000...... .| 02/01/2017. | REDEEMED.... [ESTURTRTRRURION PPN 12,930,000 | ..... 12,930,000 | .....14,212,785 12,941,929 ..12,930,000 .0 (VI ESUPUOPORROOON | I O 323,250 | 02/01/2020.
60636W JK 2 |MISSOURI HWYS&TRANS CO 5.000...... .| 02/01/2017. | REDEEMED.... [EOTURRTRIN PPN 14,000,000 | ..... 14,000,000 | .....15,351,980 14,012,560 ..14,000,000 .0 0 | 0 | e 350,000 | 02/01/2021.
60636W JL 0 |MISSOURI HWYS&TRANS CO 5.000...... ..102/01/2017. | REDEEMED.... JSTTRRO PR 5,000,000 | ...... 5,000,000 | ...... 5,474,050 . 5,000,000 0 {1 [ AT | I O 125,000 | 02/01/2022.
607167 DZ 3 |MOBILE INDL DEV BRD PO 1.650........... .| 03/20/2017. | REDEEMED.... JEOTURTRTRI PV 5,450,000 | ....... 5,450,000 | ....... 5,450,000 5,450,000 5,450,000 0 0 0. 27,227 | 06/01/2034.
681793 2V 6 | OMAHA PUB POWER DIST E 5.000........ ..|02/01/2017. | REDEEMED.... rereerereneennns | s 2,950,000 | ....... 2,950,000 | ....... 3,095,612 2,950,000 0 {0 | 0 | 73,750 | 02/01/2021.
681793 A2 1 |OMAHA PUB POWER DIST E 5.700.. .| 02/01/2017. | MATURED........ [ESTTRTRUPI RO 577,000 | ......... 577,000 | .......... 579,100 | oo B76,974 | 0 [ 26 | 0 |26 |0 | 577,000 |..cocoveiienn0 [0 | o0 [ e 16,445 | 02/01/2017.
765433 FD 4 |RICHMOND PUB UTILREV 4.500.......... | .. | 01/15/2017. | REDEEMED.... revneeneserenenes | e 2,000,000 | ....... 2,000,000 | ...... 2,080,800 ) 0 2,000,000 | .oovvreeeen0 |0 | 0 | 45,000 |01/15/2020.
771902 FF 5 |ROCHESTER HLTH CARE FA .730........ ..| 03/24/2017. | REDEEMED.... [OOSR PP 27,800,000 | ... 27,800,000 | .....27,800,000 )| ... .0 ..27,800,000 | ..ccocovvrieen0 [ roviiveriennn0 | e [ 51,249 | 08/15/2032.
771902 FH 1 |ROCHESTER HLTH CARE FA .730....... .. | 03/24/2017. | REDEEMED.... [EOTUURRURIN PPN 57,900,000 | ..... 57,900,000 | .....57,900,000 )| ... .0 ..57,900,000 |..ccooovvieen0 [0 | o0 | e 106,739 | 08/15/2032.
796253 D3 3 | SAN ANTONIO ELEC & GAS 5.000.......... ..| 02/01/2017. | REDEEMED.... revnreeneennesenes | o 2,000,000 | ....... 2,000,000 | ....... 2,100,980 | ........... 2,000,929 | ..ccovirirnnn. (V1 IO (72| e~ 0 (929) 0 2,000,000 | ..oovvereenn [0 | i [ 50,000 | 02/01/2025. | 1FE............
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796253 NT SAN ANTONIO ELEC & GAS 5.000 .1 02/01/2017. | MATURED.........cvvrvirrrrinrriienriies | voverinsessssssssnsins | eevenns 1,040,000 | ....... 1,040,000 | ....... 1,098,833 1,040,445 | 0 | e (445) | 0 | e (445) | 0| 1,040,000 {0 [0 |0 [ 26,000 |02/01/2017.
915137 4H 3 |UNIV OF TEXAS FING SYS 5.000 .| 02/15/2017. | REDEEMED.... 22,870,000 | ..... 22,870,000 | .....23,792,576 22,882,104 | oo | eeeen(12104) | a0 | e (12,104) [0 | 00000.22,870,000 | vvviceenn0 | o0 | 0 | e 571,750 | 08/15/2020.
915137 4P 5 |UNIV OF TEXAS FING SYS 5.000 .. | 02/15/2017. | REDEEMED.... 5,065,000 | ...... 5,065,000 5,269,322 | ........5,067,681 | ..ccooiivinn0 | oreinns(2,681) | o0 [ (2,681) | 0 | 005,065,000 [ v |0 | 0| 126,625 | 08/15/2020.
3128JM N7 8 |FH (3/1 ARM) #1B2313 2.985 .. | 03/15/2017. | PAID ON PRINCIPAL 5,590 05,590 | s 5,561 | covverrrrrrnne5,569 | 0 | 2] | 0 21 |0 | 5,590 |0 0 | 0 [ 26 | 08/15/2035.
3128JM QF 7 |FH(3/1 ARM)#1B2353 3.021 .| 03/15/2017. | PAID ON PRINCIPAL 23,054 23,054 22,909 | coorerrenn22,969 | 0 | i85 | 0 i85 [0 | 23,054 | 0 [0 [0 [ 114 | 09/15/2035.
3128JM SB 4 [FH (3/1 ARM) #1B2413  3.066. .| 03/15/2017. | PAID ON PRINCIPAL 266,269 266,269 10/01/2035.
3128MJ ZF 0 |FHLMC GOLD PASS THROUG 3.000 .1 03/15/2017. | PAID ON PRINCIPAL........ccoovvvrares | corvernmeernneeinneinns | coreeerennn 3,754 | s 12/01/2046.
31296 ZY 5 |FHLMC GOLD PASSTHRU . 1 03/15/2017. | PAID ON PRINCIPAL 06/15/2033.
31296J 2J 4 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL 07/15/2033.
31296 4V 5 |FHLMC GOLD PASSTHRU . 1 03/15/2017. | PAID ON PRINCIPAL 07/15/2033.
31296K BK 8 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL 07/15/2033.
31296K NR 0 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL 07/15/2033.
31296K QD 8 |FHLMC GOLD PASSTHRU . 1 03/15/2017. | PAID ON PRINCIPAL 07/15/2033.
31296K TN 3 |FHLMC GOLD PASSTHRU .1 03/15/2017. | PAID ON PRINCIPAL........cosvvvrarns | coreerrmmeenaneesneeenns | coveeennees 17,008 16,651 07/15/2033.
31296K 4R 1 |FHLMC GOLD PASSTHRU .1 03/15/2017. | PAID ON PRINCIPAL........coovvvimnns | o | cevrvieenes 17,670 17,559 08/15/2033.
31296L KZ 3 |FHLMC GOLD PASSTHRU .. | 03/15/2017. | PAID ON PRINCIPAL 925 905 08/15/2033.
31296L QV 6 |FHLMC GOLD PASSTHRU .. | 03/15/2017. | PAID ON PRINCIPAL 1,489 1,458 08/15/2033.
31296L WL 1 |FHLMC GOLD PASSTHRU . 1 03/15/2017. | PAID ON PRINCIPAL 117 114 08/15/2033.
31296L ZL 8 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL 1,336 1,315 08/15/2033.
31296M 6K 0 |FHLMC GOLD PASSTHRU . 103/15/2017. | PAID ON PRINCIPAL.......cocovvvrernns [ v | coverinnines 78,546 | ...........78,546 | ........... 78,055 | ....cccveuner. 78,140 09/15/2033.
31296N  EJ 2 |FHLMC GOLD PASSTHRU .. | 03/15/2017. | PAID ON PRINCIPAL 65,514 09/15/2033.
312966 KL 7 |FHLMC GOLD PASSTHRU .. 03/15/2017. | PAID ON PRINCIPAL 1,472 05/15/2019.
312966 SM 7 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL 9,210 05/15/2019.
312966 TP 9 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL 57,966 05/15/2019.
312966 TQ 7 |FHLMC GOLD PASSTHRU . 103/15/2017. | PAID ON PRINCIPAL.......cocvverernns [ v | e 73,766 05/15/2019.
312967 HM 7 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL 4,634 05/15/2019.
312967 KD 3 |FHLMC GOLD PASSTHRU .. | 03/15/2017. | PAID ON PRINCIPAL 33,883 05/15/2019.
312967 PC 0 |FHLMC GOLD PASSTHRU .1 03/15/2017. | PAID ON PRINCIPAL.......ooomirririns | covrrrramermnnrinennins | oervennnes 44,345 05/15/2019.
31292G 6T 8 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL 2,250 11/15/2029.
31292H G5 7 |FHLMC GOLD PASSTHRU . 1 03/15/2017. | PAID ON PRINCIPAL 270 0 01/15/2031.
31292H XK 5 |FHLMC GOLD PASSTHRU .1 03/15/2017. | PAID ON PRINCIPAL........ccosvrvrrines | coveerrameemmenneeseneens | ooveeennnes 17,647 0 07/15/2033.
31293E N4 8 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL 724 0 12/15/2028.
31298W  JP 1 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL 110 0 10/15/2031.
312867M UB 4 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL 139 0 01/15/2032.
31287P E9 0 |FHLMC GOLD PASSTHRU . 1 03/15/2017. | PAID ON PRINCIPAL 119 0 02/15/2032.
31287Q FF 3 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL 109 0 03/15/2032.
31287T DJ 1 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL 985 0 05/15/2032.
31287T SE 6 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL 357 0 06/15/2032.
31287V GQ 7 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL 681 0 07/15/2032.
312880 AJ 8 |FHLMC GOLD PASSTHRU . 1 03/15/2017. | PAID ON PRINCIPAL 324 0 12/15/2032.
31288 WV 4 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL 310 311 0 04/15/2033.
31288) YL 4 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL 201 201 0 [0 | evivriiieen0 [, 2 |02/15/2033.
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31335H Z7 1 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL 25,879 25,879 26,429 | ...... 26,154 .0 ..(275)|. ....25,879 12/15/2023. 1.
31294M GB 1 |FHLMC GOLD PASSTHRU ..|03/15/2017. | PAID ON PRINCIPAL 217,541 217,541 | ... 217,922 | oo 217,952 | ... .0 (A1) 05/15/2026. | 1.
3128GU 6N 7 |FHLMC GOLD PASSTHRU . 1 03/15/2017. | PAID ON PRINCIPAL 2,636 | .o 2,636 | .o 2,650 | oo 2,634 | i 0 2 08/15/2017. |1
31283H LC 7 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL 10/15/2029. [ 1.
31283H N4 3 |FHLMC GOLD PASSTHRU .. | 03/15/2017. | PAID ON PRINCIPAL 09/15/2031. | 1.
31283H WY 7 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL 06/15/2033. | 1
3128LX DE 7 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL . . N 05/15/2034. | 1.
3128MJ FH 8 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL v 10,951 | 70,951 ] llll69,902 12/15/2036. | 1.
3128MJ S6 8 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL [ESTTURTSUPI RO 185,070 | .ovevenee 185,070 | ..ccovuee 177,414 08/15/2043. | 1.
31335A 2P 2 |FHLMC GOLD PASSTHRU .. | 03/15/2017. | PAID ON PRINCIPAL 24,990 24,990 24,764 ..24,765 10/01/2046. | 1.
3128PT 3L 7 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL vt | e 145,713 | oo 145713 | oo 144,984 145,140 02/15/2026. | 1.
3132KE EH 4 |FHLMC GOLD PASSTHRU .| 03/15/2017. | PAID ON PRINCIPAL 196,604 196,604 197,864 197,549 06/15/2028. | 1.
3133TQ ZU 4 |FHR 2274 KC CMO .| 03/15/2017. | PAID ON PRINCIPAL rereennn. 16,877 ..16,877 ..16,841 ..16,834 01/15/2031. | 1.
31339N  AG 1 |FHR 2400 MK CMO .. | 03/15/2017. | PAID ON PRINCIPAL 57,894 01/15/2032. | 1.
31339N  F2 7 |FHR 2413 MH CMO .. | 03/15/2017. | PAID ON PRINCIPAL 02/15/2032. | 1.
31339D GP 7 |FHR 2422 CH CMO .| 03/15/2017. | PAID ON PRINCIPAL 02/15/2032. | 1.
31393F LT 1 |FHR 2527 BM CMO .| 03/15/2017. | PAID ON PRINCIPAL 11/15/2017. | 1.
31394R YV 5 [FHR 2769 CY CMO .. | 03/15/2017. | PAID ON PRINCIPAL 261,709 03/15/2024. | 1.
31406G 55 4 |FN(10/1 ARM #810057 .| 03/25/2017. | PAID ON PRINCIPAL 8,522 14 0 8,522 03/01/2035. | 1.
31406L MX 3 |FN(10/1 ARM #813174 ..| 03/25/2017. | PAID ON PRINCIPAL 6,202 12 0 6,202 02/01/2035. | 1.
31406M BP 0 |FN (10/1 ARM #813746 .. | 03/25/2017. | PAID ON PRINCIPAL 2,308 14 0 2,308 03/01/2035. | 1.
31407B VG 1 |FN (10/1 ARM #826015 .| 03/25/2017. | PAID ON PRINCIPAL JESTSURTUIN ERP 149,172 | 0o 149,172 | 149,258 | i 148728 | 0 | 44 |0 [ 444 | 0 | s 149,172 07/01/2035. | 1.
31407B  2G 3 |FN (10/1 ARM #826175 .| 03/25/2017. | PAID ON PRINCIPAL 6,994 14 0 6,994 07/01/2035. | 1
31407C HK 6 |[FN(10/1 ARM #826534 .| 03/25/2017. | PAID ON PRINCIPAL JSOTURTRTRI N 13,840 | oo [N . . . 20 3T 0 [ ...55 | 07/25/2035. | 1.
31407E MK 6 |FN (10/1 ARM #828462 .| 03/25/2017. | PAID ON PRINCIPAL 2,842 .15 1 07/01/2035. | 1.
314070 XF 4 |FN(10/1 ARM #832378 .1 03/25/2017. | PAID ON PRINCIPAL........coocmvurner | correrirereneensnnnnnns | verreennn 18,345 1100000 18,345 | 118,066 | o 18,215 | 0 | 129 | 0 [ 129 [0 [ s 08/01/2035. | 1
31402R NZ 8 |FN (3/1 ARM) #735808 .| 03/25/2017. | PAID ON PRINCIPAL........ccovvvverer [ worerirsenninniinniinns | woreeennn 50,494 | 1i00050,494 | .050,265 | 50,283 | o0 | 211 [0 211 0 | . 08/01/2035. | 1.
31406M 6S 0 |FN (3/1 ARM) #814581 .| 03/25/2017. | PAID ON PRINCIPAL 04/01/2035. | 1.
31406W LD 4 [FN (3/1 ARM) #822124 .| 03/25/2017. | PAID ON PRINCIPAL 06/01/2035. | 1
31407C D8 7 [FN (3/1 ARM) #826427 .. | 03/25/2017. | PAID ON PRINCIPAL 07/25/2035. | 1.
31407F ML 1 |FN (3/1 ARM) #829363 .| 03/25/2017. | PAID ON PRINCIPAL 10/01/2035. | 1.
31403K  3F 8 |FN (5/1 ARM) #751498 .| 03/25/2017. | PAID ON PRINCIPAL 11/01/2033. | 1
31403V G4 5 |FN (5/1 ARM) #759019 .| 03/25/2017. | PAID ON PRINCIPAL 43,800 | covierend4,032 | 0 | 162 | 0 162 | oo 0 | oo 44,194 01/01/2034. | 1.
31405R UD 6 |FN (7/1 ARM)#797180 ... | .| 03/25/2017. | PAID ON PRINCIPAL 6,658 ..6,651 | ... . . . 33 0 6,658 12/01/2034. 1.
31392B 6U 5 |FNGT 2002-T4 A2CMO  7.000............... .. | 03/25/2017. | PAID ON PRINCIPAL 26,495 27,401 | coeieerni26,396 | vvieriennnn0 | 99 [0 99 [0 | 12/25/2041. |1
3138AE LY 7 |FNMA PASS TH #AI1242 3.500... .| 03/25/2017. | PAID ON PRINCIPAL [ [N . . L0 21 |0 [ . 04/25/2026. | 1.
31371H FM 5 |FNMA PASS TH #252272  6.000.. ... |.. | 03/25/2017. | PAID ON PRINCIPAL 01/25/2029. | 1.
31371H KR 8 |FNMA PASS TH #252404 6.000............. .| 03/25/2017. | PAID ON PRINCIPAL 03/25/2029. | 1
31371K  LQ 2 |FNMA PASS TH #254235 6.000.. .| 03/25/2017. | VARIOUS 03/25/2017. | 1.
31371K  NY 3 |FNMA PASS TH #254307 6.000.. ... |.. | 03/25/2017. | PAID ON PRINCIPAL o I . .26 | 05/25/2017. | 1.
31371K  3A 7 |FNMA PASS TH #254693 5.500............. .| 03/25/2017. | PAID ON PRINCIPAL revnnrennsnensnnnnnenen | e 17,908 | 17,906 | i 17,873 | e 17,870 | i | 37 | 0 |37 |0 | 17,906 | 0 | i | el | s 04/25/2033. | 1..cvvverrnnes
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31371L DM 8 |FNMA PASS TH #254908 5.000... .| 03/25/2017. | PAID ON PRINCIPAL s | s 132912 | v 132,912 | oo 133,597 0 09/25/2023.
31371L DQ 9 |FNMA PASS TH #254911  5.000... .| 03/25/2017. | PAID ON PRINCIPAL 26,077 26,077 26,032 20 | 26,077 [0 [0 | 0 [ 10/25/2023.
31371L  EZ 8 |FNMA PASS TH #254952 4.500... .. | 03/25/2017. | PAID ON PRINCIPAL 20,180 20,180 20,225 20| 20,180 | e [0 | 0 | 11/25/2018.
31371L  E3 9 |FNMA PASS TH #254954 4.500............. | .. | 03/25/2017. | PAID ON PRINCIPAL SOOI RN 74,628 | ..oooonee. 74,628 | ..ooooonee. 72,401 0 RSSO | I S 10/25/2023.
31371L  FY 0 |FNMA PASS TH #254983 5.500............. .| 03/25/2017. | PAID ON PRINCIPAL 1,150 | oo 1,150 | oo 1,148 0 | coovrverireneee 1,150 [ [0 [0 | 12/25/2033.
31376K B2 1 |FNMA PASS TH #357457  5.500... .| 03/25/2017. | PAID ON PRINCIPAL 553,134 553,134 | .......... 552,098 | ....cceeee.851,909 | o0 | 1,225 | 0 [ 1,225 | 0 11/25/2033.
31378R S5 9 |FNMA PASS TH #406540 6.500... .| 03/25/2017. | PAID ON PRINCIPAL 297 297 298 12/25/2027.
31385) M8 8 | FNMA PASS TH #545883 5.500... .| 03/25/2017. | PAID ON PRINCIPAL 09/25/2017.
31385 NQ 7 |FNMA PASS TH #545899 5.500............. | .. | 03/25/2017. | PAID ON PRINCIPAL 09/25/2017.
31385W 2N 8 |FNMA PASS TH #555281 6.000............. .. | 03/25/2017. | PAID ON PRINCIPAL 03/25/2033.
31385X F9 3 |FNMA PASS TH #555592  5.500... ..103/25/2017. | PAID ON PRINCIPAL........ccoevvveres | eererrervmrenrceninrenns | eereerien 12,877 | e 12,877 | 12,853 | 12,851 | 0 | 26 | 0 {26 [ ’ . . 07/25/2033.
31387R  DC 9 |FNMA PASS TH #591499 6.500... .| 03/25/2017. | PAID ON PRINCIPAL 09/25/2031.
31390J SN 2 |FNMA PASS TH #647725 6.000... .. | 03/25/2017. | PAID ON PRINCIPAL . 05/25/2017.
31400E Q3 7 |FNMA PASS TH #685474 4.500... ..103/25/2017. | PAID ON PRINCIPAL........ccoevvvrres | corerrnrrmrenrceninreens | cereerenn 18,425 | 018,425 | 1o 18,347 | 18,367 | 0 | 58 | 0 {58 [ ! . . 04/25/2018.
314008 ER 6 |FNMA PASS TH #695944 5.000... .. | 03/25/2017. | PAID ON PRINCIPAL 05/25/2018.
31400V 2K 7 |FNMA PASS TH #699278 .| 03/25/2017. | PAID ON PRINCIPAL 04/25/2018.
31401W AP 4 |FNMA PASS TH #720114 .| 03/25/2017. | PAID ON PRINCIPAL 07/25/2033.
31401X UH 8 |FNMA PASS TH #721584 .. | 03/25/2017. | PAID ON PRINCIPAL . 07/25/2033.
31401Y FH 3 |FNMA PASS TH #722068 .1 03/25/2017. | PAID ON PRINCIPAL........cccevvveres [ eoverrrerresrenirienrinns | cveereesnn 15,536 | 015,536 | v 15,507 | v 15,505 | o0 | 31 [0 [ 31 [ , . . 07/25/2033.
31401Y KZ 7 |FNMA PASS TH #722212 ..| 03/25/2017. | PAID ON PRINCIPAL 07/25/2033.
31401Y LS 2 |FNMA PASS TH #722237 .| 03/25/2017. | PAID ON PRINCIPAL . 07/25/2033.
31402B FR 0 |FNMA PASS TH #723876 .. | 03/25/2017. | PAID ON PRINCIPAL 9,836 | .. 9,836 . 07/25/2033.
31402D C4 0 |FNMA PASS TH #725591 .| 03/25/2017. | PAID ON PRINCIPAL reveerennessnenienes | e 41,805 | ............ 41,805 | ...........40,165 | ..ccoivirnd0,448 | o0 | 1,357 | 0 | 1,357 , . . 07/25/2034.
31402G PK 3 |FNMA PASS TH #728626 .| 03/25/2017. | PAID ON PRINCIPAL 655 655 08/25/2033.
31402H VW 0 |FNMA PASS TH #729728 .. | 03/25/2017. | PAID ON PRINCIPAL 27,951 27,951 07/25/2033.
31402) RE 9 |FNMA PASS TH #730485 .| 03/25/2017. | PAID ON PRINCIPAL revernennn 10,364 08/25/2033.
31402 4W 4 |FNMA PASS TH #730837 .| 03/25/2017. | PAID ON PRINCIPAL v 12,424 . L0 . . 07/25/2033.
31402Q GH 8 |FNMA PASS TH #734700 .| 03/25/2017. | PAID ON PRINCIPAL 24342 | oo 24,342 | 23551 | 24168 | 0 | T4 | 0 el ATA , . . 09/25/2018.
31402R U6 4 |FNMA PASS TH #736005 .. | 03/25/2017. | PAID ON PRINCIPAL 5,865 08/25/2018.
31402V UR 9 |FNMA PASS TH #739592 .| 03/25/2017. | PAID ON PRINCIPAL 7,863 09/25/2033.
31402W NN 4 |FNMA PASS TH #740297 .| 03/25/2017. | PAID ON PRINCIPAL [ESTTRTUIN RO 137,399 10/25/2033.
31402W 3P 1 |FNMA PASS TH #740706 .| 03/25/2017. | PAID ON PRINCIPAL 31,196 09/25/2018.
31402W 3W 6 |FNMA PASS TH #740713 .| 03/25/2017. | PAID ON PRINCIPAL 1,165 08/25/2018.
31402W 4N 5 |FNMA PASS TH #740729 .| 03/25/2017. | PAID ON PRINCIPAL 11/25/2018.
31403A  2X 2 |FNMA PASS TH #743390 .. | 03/25/2017. | PAID ON PRINCIPAL 11/25/2018.
31403B NN 9 |FNMA PASS TH #743897 .| 03/25/2017. | PAID ON PRINCIPAL 11/25/2018.
31403C WE 7 |FNMA PASS TH #745045 .. | 03/25/2017. | PAID ON PRINCIPAL JRTSORRRON SR 301,934 12/25/2034.
31403L D5 7 |FNMA PASS TH #751724 .| 03/25/2017. | PAID ON PRINCIPAL 20,599 11/25/2018.
31403R CK 2 |FNMA PASS TH #755274 .| 03/25/2017. | PAID ON PRINCIPAL JSOTURTRTRI N 17,096 12/25/2018.
31404) MA 0 |FNMA PASS TH #769953 .. | 03/25/2017. | PAID ON PRINCIPAL 2,450 03/25/2034.
31404Y YE 6 |FNMA PASS TH #782909 ... |.. | 03/25/2017. | PAID ON PRINCIPAL OISR N 18,244 06/25/2034.
31406V 2P 0 |FNMA PASS TH #821682 5.000............. .. | 03/25/2017. | PAID ON PRINCIPAL 50,934 06/25/2035. [ 1.....c.ocverenne
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31410F V3 6 |FNMA PASS TH #888134 5.000... .| 03/25/2017. | PAID ON PRINCIPAL 263,415 263,415 0 [ 9497 | 0 | 9,497 | o0 | 263,415 | 0 0 | 0 | 1,827 |02/25/2037.
31410K PV 0 |FNMA PASS TH #889736 5.000... .| 03/25/2017. | PAID ON PRINCIPAL 58,976 | ..ccoooneen 58,976 0 [ 3512 | 0 | 3,512 8976 | 0 |0 | 0 [ 439 |12/25/2033.
31359H WH 3 |[FNR1994-79ZCMO  7.000... .| 03/25/2017. | PAID ON PRINCIPAL ....10,963 ...10,963 .0 210,963 |0 0 |0 [ 113 | 04/25/2024.
31393T Z8 2 |FNR2003-106 CCMO  4.500. ... |.. | 03/25/2017. | PAID ON PRINCIPAL rernenn 112,092 112,092 ..110,022 .0 112,092 [0 [0 | 0 [ 822 | 11/25/2023.
313930 TY 9 [FNR2003-134 ZACMO  5.000............... .. | 03/25/2017. | PAID ON PRINCIPAL JRTSTORRO PP 1,745,063 | ....... 1,745,063 | .......1,581,736 | .......... 1,709,786 | ...ooovverncnnd 0] 035,278 | o0 [ e0i35,278 [0 | 1,745,063 | o0 [0 | 0 [ s 13,748 | 12/25/2023.
31393U Z6 3 |FNR2004-1DY CMO  4.500.. .| 03/25/2017. | PAID ON PRINCIPAL 223,702 223,702 0 [ 4,888 | 0 | 4,888 20 ] 223,702 0 [0 |0 | 1,633 |02/25/2024.
31393X PG 6 |FNR2004-16 LB CMO  4.500.. .| 03/25/2017. | PAID ON PRINCIPAL JESTSRUTIN RO 389,586 | .......... 389,586 il [ 8705 | 0 | 6,705 .0 04/25/2024.
3136A8 4G 2 |FNR2012-112DA 3.000 .| 03/25/2017. | PAID ON PRINCIPAL JRTRRR SR 572,289 | .......... 572,289 0] 3764 | 0 | 3,764 |.. .0 10/25/2042.
3136AK  YZ 0 |FNR2014-59 ACCMO  3.000 ... | .. | 03/25/2017. | PAID ON PRINCIPAL [ESTTURTSUPI RO 317,886 | .......... 317,886 .0 (3,149) | ... .0 10/25/2040.
3136AQ 5Y 2 |FNR2016-9D CMO 3.000......cemrrenee .| 03/25/2017. | PAID ON PRINCIPAL RN 172,792 | .......... 172,792 03/25/2046.
31393R GG 9 [FSPCT-5% A5CMO  5.231... . | 03/25/2017. | PAID ON PRINCIPAL 293,004 293,004 X 05/25/2043.
3137G1  AA 5 |FWLS2015-SC01 1A  3.500... .1 03/25/2017. | PAID ON PRINCIPAL 242,648 242,648 . (4,268) 05/25/2045.
3137G1 AL 1 |FWLS 2015-SC02 2A CMO  3.500 .| 03/25/2017. | PAID ON PRINCIPAL JRTRRR SR 955,336 | .......... 955,336 | .........967,427 | ...cc....... 967,867 | .ovvvviiienn0 | e (12,531) 09/25/2045.
3137G1 AV 9 |FWLS 2016-SC01 1A CMO 3.000 .1 03/25/2017. | PAID ON PRINCIPAL 234,694 234,694 | ..........238,508 | ............238,563 | .cooovrirriini0 [ i (3,868) 07/25/2046.
3137G1 AW 7 |FWLS 2016-SC01 2A CMO  3.500. ... |.. | 03/25/2017. | PAID ON PRINCIPAL R .152,554 07/25/2046.
3138NJ AA 6 |FN FN0000 3.584...... ...|.. | 03/25/2017. | PAID ON PRINCIPAL v 12,175 | 72,175 | ... 09/25/2020.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS. ........cocovererrrriereininns ....214,816,932 |...214,816,932 | ... XXX
Bonds - Industrial and Miscellaneous
002824 AZ 3 |ABBOTT LABORATORIES 2.000........... ..| 01/06/2017. | BAS-MERRILL LYNCH [ESTURUIN R 989,210 | ....... 1,000,000 | .......... 986,260 | .....cocvvnee 986,589 | ...cvvvvrrireend0 | e 112 |0 112 0 | 986,701 | ..covvvvrreens 0 { e 2,509 | oo 2,509 | ......... 6,444 | 03/15/2020.
00817y AH 1 |AETNAINC 3.950 . 103/29/2017. | MAKE WHOLE CALL........corvvririns [ v | v 1,064,880 | ....... 1,000,000 | ....... 1,092,360 ...1,043,829 09/01/2020.
00817Y AW 8 |AETNAINC 3.200..... .| 03/16/2017. | MAKE WHOLE CALL [ESTURTRTNRRIN PPN 19,190,000 | ..... 19,000,000 | .....19,152,540 ..19,153,225 ..19,152,234 06/15/2026.
0258M0 DD 8 |AMERICAN EXPRESS CREDI 2.375........ .| 03/24/2017. | MATURED........ revneenenenenenes | e 3,000,000 | ....... 3,000,000 | ....... 2,991,870 3,000,000 03/24/2017.
029912 AY 8 |AMERICAN TOWER CORP  7.250.. . 1 02/10/2017. | MAKE WHOLE CALL..........cccovvene. revrenessrenenes | v 2,241,708 | ....... 2,000,000 | ....... 2,019,185 (323) 0 2,005,106 05/15/2019.
03674P AJ 2 |ANTERO RESOURCES  6.000 .| 01/06/2017. | REDEEMED.... JEOTTRTRRI PV 1,030,000 | ....... 1,000,000 | ....... 1,045,000 | ...........1,017,061 | o0 | 112,939 | 0 [, 12,939 [ .o (U I 1,030,000 12/01/2020.
038521 F* 6 |ARAMARK CORPEXT TLE 1 3.280 .| 03/28/2017. | PAID ON PRINCIPAL JSTORRRO PP 1,002,195 | ....... 1,002,195 1,000,478 ...952 1,002,195 09/07/2019.
06050T KN 1 |BANK OF AMERICA 5.300.. .| 03/15/2017. | MATURED........ +......1,000,000 | ....... 1,000,000 1,459 1,000,000 03/15/2017.
060505 DA 9 |BANK OF AMERICA CORP 5.420 .| 03/15/2017. | MATURED........ JEOTTRTRRII OV 3,000,000 | ....... 3,000,000 277 0 3,000,000 03/15/2017.
05531F AK 9 |BB&T CORP 2.150 .| 02/22/2017. | REDEEMED.... revrrenessrenenes | v 3,000,000 | ...... 3,000,000 232 0 2,999,836 03/22/2017.
05566S AA 1 |BNSF 2005-3 TRUST  4.830.. .| 01/15/2017. | REDEEMED.... JESTSRTUTIN RO 173,140 | .cooenee 173,140 | oo 173,140 | e 173139 |0 | T | 0 | s 01/15/2023.
05568B AA 6 |BNSF 2006-1 TRUST  5.720......ccccnneene ..|01/15/2017. | REDEEMED.... SRR 181,871 | ..oooee. 181,871 01/15/2024.
152000 AD 9 |CENTERPOINT ENERGY 200 5.170........ ..| 02/01/2017. | REDEEMED.... [ESTTRTUIN RO 765,298 | ......... 765,298 08/01/2019.
15200M AA 5 |CENTERPOINT ENERGY 200 4.192........ ..| 02/01/2017. | REDEEMED.... 702 702 02/01/2020.
15200M AB 3 |CENTERPOINT ENERGY 200 5.234........ .| 02/01/2017. | REDEEMED.... [ESTTRTRUPI RO 138,290 | ..ccovonee 138,290 | ..coooeee. 138,208 02/01/2023.
17275R  AH 5 |CISCO SYSTEMS 4450 .| 03/29/2017. | WELLS FARGO SECURITIES........ [ ccocreererneererinernes | e 2,141,240 | ....... 2,000,000 | ...... 1,997,040 01/15/2020.
17275R  AK 8 |CISCO SYSTEMS 3.150... . | 03/14/2017. | MATURED........ JSTTRRO PR 2,000,000 | ...... 2,000,000 | ....... 1,995,340 . 2,000,000 03/14/2017.
172967 DY 4 |CITIGROUP INC 5.500 «. | .. | 02/15/2017. | MATURED........ JEOTUTRTRRII PV 3,000,000 | ....... 3,000,000 | ....... 2,988,570 ...2,999,398 3,000,000 02/15/2017.
19416Q DX 5 |COLGATE-PALMOLIVE  1.300............. .| 01/15/2017. | MATURED........ JRTSTORIRON PP 1,000,000 | ...... 1,000,000 | .......... 994,620 | .........ee.999,955 | o0 | i85 |0 8D [ (U I 1,000,000 01/15/2017.
20030N AP 6 |COMCAST CORP 6.500 .| 01/15/2017. | MATURED........ reveeerensrenenes | e 1,000,000 | ....... 1,000,000 | .......... 997,590 | .ooeerre999,912 | o0 [ 88 | 0 [ 88 [ [V I 1,000,000 01/15/2017.
203372 AN 7 |COMMSCOPE INC (144A) 4.375 .1 03/13/2017. | MAKE WHOLE CALL...........cconvvenee revrneenesenenenes | e 5,279,891 | ....... 5,128,000 | ....... 5,174,113 0 5,155,242 06/15/2020.
20605P AC 5 |CONCHO RESOURCES 6.500.... .1 01/16/2017. | REDEEMED.... JSTTRRR PR 7,743,750 | ....... 7,500,000 | ...... 7,812,500 27,598,246 | .0 | (B,017) | 0 | (4,017) (V1 I 7,594,229 01/15/2022.
207597 DW 2 |CONNECTICUT LIGHT AND 5.375......... |.. | 03/01/2017. | MATURED........ JEOTUTRTORRI OV 2,000,000 | ....... 2,000,000 | ...... 1,994,300 | ...........1,999,5657 0 2,000,000 03/01/2017.
210518 CG 9 |CONSUMERS ENERGY CO 5.150........ .| 02/15/2017. | MATURED........ 279,000 279,000 | .......... 299,649 | ...ooovvrnnee 279,409 | .0 | i (409) | 0 | e (409) | 0| s 279,000 02/15/2017.
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212015 AH 4 |CONTINENTAL RESOURCES 5.000....... .| 02/13/2017. | VARIOUS reverenessrenienes | e 3,574,375 | ....... 3,500,000 | ...... 3,710,625 | ...........3,621,875 | .......54,539 | ......... (4,933) 0 3,571,481 0]....289% 2,89 | ... 67,986 | 09/15/2022.
22160K AC 9 |COSTCO COMPANIES 5.500............. .. 03/15/2017. | MATURED........ JEOTTTRTRI OV 4,000,000 | ....... 4,000,000 | ....... 4,139,780 | ..........4,004,529 | ..o | i (4,529) | ovevvvreen0 [ (4,529) [ o (U I 4,000,000 03/15/2017.
126650 BP 4 |CVS LEASE PASS THRU CE 6.036......... .| 03/10/2017. | REDEEMED.... 20,278 20,278 20,278 12/10/2028.
126650 BQ 2 |CVSLEASE PASS THRU CE 6.943......... .| 03/10/2017. | REDEEMED.... SOOI N 15,273 | e 15,273 01/10/2030.
126650 BS 8 |CVSLEASE PASS THRU CE 7.507......... ..|03/10/2017. | REDEEMED.... 38,666 | .....ou.... 38,666 01/10/2032.
126650 BV 1 |CVSLEASE PASS THRU CE 5.773......... .. 03/10/2017. | REDEEMED.... 54,867 54,867 01/10/2033.
126650 BY 5 |CVSLEASE PASS THRU CE 5.926......... .. 03/10/2017. | REDEEMED.... JSOTURTRTRI Y 47,001 | oo 47,001 01/10/2034.
233851 AF 1 | DAIMLER FINANCE (144A) 3.875.. .. | C| 03/28/2017. | RBC CAPITAL MARKETS........ccoors | vorveermrrmnrnvinniveninns | v 1,047,290 | ....... 1,000,000 09/15/2021.
233851 AK 0 | DAIMLER FINANCE (144A) 2.950.. .. |C|01/11/2017. | MATURED........ 500,000 500,000 01/11/2017.
278058 DC 3 |EATON CORP 5.300. ... .. 03/15/2017. | MATURED........ revereeneesnenenes | o 2,000,000 | ....... 2,000,000 03/15/2017.
29335 AA 3 |ENHANCED CAPITAL PARTN 7.060........ .| 03/01/2017. | TAX CREDIT - STATE.........c.cvvrvneee 973 973 973 03/01/2019.
26884T AF 9 |ERAC USAFINANCE (144A 2.750........... .| 03/15/2017. | MATURED........ revneenesenenenes | e 2,000,000 | ....... 2,000,000 | ....... 2,002,880 03/15/2017.
31620M AH 9 |FIDELITY NATIONAL  5.000 .. | 03/15/2017. | REDEEMED.... JSTRRRO PP 1,025,000 | ....... 1,000,000 | .......... 965,000 03/15/2022.
345397 VX 8 |FORD MOTOR CREDIT  4.250.. ... |.. | 02/03/2017. | MATURED........ JEOTRTTRII PV 1,000,000 | ....... 1,000,000 | ....... 1,010,000 02/03/2017.
35803Q AA 5 |FRESENIUS MED (144A) 5.750............. 01/25/2017. | WELLS FARGO SECURITIES........ JSTSTORRON PP 2,165,000 | ....... 2,000,000 1,981,200 02/15/2021.
36962G 5J 9 | GENERAL ELECTRIC COMPA 4.650 .| 03/23/2017. | CITIGROUP GLOBAL MARKETS... . .287,000 293,159 10/17/2021.
370334 BB 9 |GENERALMILLSINC  5.700................ .| 02/15/2017. | MATURED........ revrnesernnsnsnenes | 2000:3,000,000 | ... 3,000,000 3,008,940 02/15/2017.
38141G EU 4 |GOLDMAN SACHS GROUP  5.625........ ..101/15/2017. | MATURED........ JSTRRRR PR 2,000,000 | ...... 2,000,000 | ...... 1,998,620 120 0 2,000,000 01/15/2017.
397624 AE 7 |GREIFINC 6.750...ccccreerrieriens .. 02/01/2017. | MATURED........ JEOTRTTRII PV 1,600,000 | ....... 1,600,000 | ....... 1,572,750 | ...........1,599,488 | ..oovvvviieen0 | o512 | 0 [ 512 | s (U I 1,600,000 02/01/2017.
406216 AV 3 |HALLIBURTON COMPANY  5.900 ..103/15/2017. | MAKE WHOLE CALL.......ccovvririvns | errrerernererineiserinns | e 1,064,175 1,000,000 | .......... 999,840 09/15/2018.
406216 AX 9 |HALLIBURTON COMPANY  6.150 .| 03/15/2017. | MAKE WHOLE CALL... ,100,194 | .......1,000,000 | .......1,053,520 09/15/2019.
432891 AD 1 |HILTON WORLDWIDE 5.625......ccuuuune .| 03/22/2017. | REDEEMED.... JESTSURTUIN ERP 514,065 | .......... 500,000 | .......... 520,000 0 10/15/2021.
459200 HP 9 |IBM CORP 3.375 .| 03/28/2017. | MORGAN STANLEY. reveerenessresenes | o 1,037,080 | ....... 1,000,000 | .......... 990,280 0 08/01/2023.
46284P AQ 7 |IRON MOUNTAIN 6.000 v | .1 03/29/2017. | GOLDMAN SACHS & CO.....cccovvvee | covererrreriserserirenes | cvvie 1,050,000 | ....... 1,000,000 | ....... 1,030,000 . L0 08/15/2023.
24422E  RL 5 |JOHN DEERE CAPITAL COR 2.000......... .1 01/13/2017. | MATURED........ revrnrenenninsenes | i 2,000,000 | ....... 2,000,000 1,998,320 24 0 2,000,000 01/13/2017.
494550 AU 0 |KINDER MORGAN ENERGY P 6.000 .| 02/01/2017. | MATURED........ 102,000,000 | ....... 2,000,000 .1,997,760 274 0 2,000,000 02/01/2017.
538034 AG 4 |LIVE NATION ENTERTAINM 5.375.......... .| 01/31/2017. | CREDIT SUISSE FIRST BOSTO.... | ..ccvevereirvrirneinns | eveens 2,087,500 | ....... 2,000,000 2,000,000 0 0 2,000,000 06/15/2022.
58013M EA 8 |MCDONALDS CORP 5.300.....cc0vene .| 03/15/2017. | MATURED........ revrerenessrenenes | e 2,000,000 | ....... 2,000,000 | ....... 1,995,400 460 0 2,000,000 03/15/2017.
595620 AG 0 |MIDAMERICAN ENERGY CO 5.950........ .. 1 02/27/2017. | MAKE WHOLE CALL.......ovvirrrrens [ errerreeeneirnenisneinns | e 2,039,249 | ....... 2,000,000 | ....... 1,995,740 | ...........1,999,644 | ..oooooiiiiicn0 [ v (165) | o0 [ (165) | cevvurerernnnn (U I 1,999,479 07/15/2017.
617446 C2 3 |MORGAN STANLEY 5.450 ..101/09/2017. | MATURED........ JSTRRRO PP 1,000,000 | ...... 1,000,000 01/09/2017.
69371R K5 4 |PACCAR FINANCIAL CORP 1.600.......... | .. | 03/15/2017. | MATURED........ reverneeeennerenienes | e 1,000,000 | ....... 1,000,000 | ..........999,810 03/15/2017.
718172 AN 9 |PHILIP MORRIS INTERNAT 1.625........... .1 03/20/2017. | MATURED........ JEOTURTRTRII OV 4,000,000 | ....... 4,000,000 | ....... 3,966,120 03/20/2017.
723787 AG 2 |PIONEER NATURAL RESOUR 6.650....... .| 03/15/2017. | MATURED........ [ESTTRTRUPI RO 125,000 | ...cooeee 125,000 | ..ooouee. 141,563 03/15/2017.
74153Q AH 5 |PRIDE INTERNATIONAL IN 6.875........... C|01/13/2017. | BARCLAYS CAPITAL INC.....cocovvver | voverrerrerrserverirenes | vevs 1,075,000 | ....... 1,000,000 | ....... 1,000,000 08/15/2020.
748767 AF 7 |QUINTILES IMS INC (144 4.875.... .. | 03/28/2017. | VARIOUS revrneenssnnsensenes | v 2,030,000 | ....... 2,000,000 | ...... 2,017,500 . 2,012,791 05/15/2023.
80874P AK 5 | SCIENTIFIC GAMES 8.125 ...|..| 03/17/2017. | REDEEMED.... JEOTUTRTRRII PV 3,000,000 | ....... 3,000,000 | ....... 3,142,500 ...2,999,724 3,000,000 09/15/2018.
790849 AJ 2 |STJUDE MEDICAL 3250 .1 03/20/2017. | EXCHANGED.........oovveviiriernincirens | erveeierinsiesessinenenns | e 2,956,230 | ....... 3,000,000 | ...... 3,017,240 3,013,788 04/15/2023.
790849 AL 7 |STJUDE MEDICAL 2.000... .. 1 03/20/2017. | EXCHANGED........covvevirerereirnnions [ e | v 999,300 | ....... 1,000,000 | ..........997,590 09/15/2018.
790849 AN 3 |ST JUDE MEDICAL 3.875... .| 03/20/2017. | EXCHANGED JOOOR I 998,130 | ....... 1,000,000 | ..........996,160 09/15/2025.
858119 AT 7 |STEEL DYNAMICS 6.125 ..|01/05/2017. | REDEEMED.... JSTSTRRRO PR 1,545,945 | ....... 1,500,000 | ....... 1,536,250 08/15/2019.
883556 BB 7 | THERMO FISHER SCIENTIF 1.85 v |+ 1 03/22/2017. | MAKE WHOLE CALL......cocorvvirerrs | verernerrrneissrnenrenes | vevi 1,005,140 | ....... 1,000,000 | .......... 999,850 01/15/2018.
90783V AA 3 |UNION PACIFIC PASS THR 5.082........... ..101/02/2017. | REDEEMED.... 241,649 241,649 | .......... 241,649 01/02/12029. [ 1....coovvverne
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90783X AA 9 |UNION PACIFIC PASS THR 6.176........... ..| 01/02/2017. | REDEEMED.... 24,573 24,573 24,573 01/02/2031.
92343V AX 2 |VERIZON COMMUNICATIONS 4.600...... .1 03/30/2017. | U S BANCORP.........ooovvvmrrrerieirnes [ ererieeerseesenisseines | oeeeens 1,068,350 | ....... 1,000,000 | .......... 991,450 04/01/2021.
92553P AB 8 |VIACOM INC 6.125. s .1 03/30/2017. | MAKE WHOLE CALL.......ccovvrirvns | crrrirerrnerevineineninns | e 1,025,150 | ....... 1,000,000 | .......... 992,860 10/05/2017.
94707V AA 8 | WEATHERFORD BERMUDA 5.125....... .| 02/03/2017. | BARCLAYS CAPITAL INC......ocvovee [ orerirerernenrsnrniines | s 2,000,000 | ....... 2,000,000 | ....... 1,997,240 09/15/2020.
94973V AV 9 |WELLPOINT INC 2.375. i .1 02/15/2017. [ MATURED......c.oviviririiniirerinns | erveieninsiesissineninns | coveres 1,000,000 | ...... 1,000,000 | .......... 995,300 1,000,000 02/15/2017.
92936P AB 6 |WMIHOLDINGS CORP  13.000.. ..| 03/31/2017. | REDEEMED.... 171 171 133 135 03/19/2030.
984121 CF 8 | XEROX CORP 2.950 v |+ [03/15/2017. [ MATURED.......ovvumrimerierieeineiins | ervseinesienieeinenns | eeveees 2,000,000 | ....... 2,000,000 | ...... 1,997,500 2,000,000 03/15/2017.
06366Q W8 6 |BANKOF MONTREAL  2.500.............. D{ 01/11/2017. | MATURED........ccovuvirrimmrinniveirens [ e | v 500,000 | .......... 500,000 . 01/11/2017.
063679 ZT 4 |BANK OF MONTREAL (144A 1.950.......... D| 01/30/2017. | MATURED........ 500,000 500,000 | ..........499,125 ..500,000 01/30/2017.
064159 AM 8 |BANK OF NOVA SCOTIA  2.550............ 1 01/12/2017. | MATURED......coovvviririirininiireiinns | ervveeeninsiesensineninns | e 1,455,000 | ....... 1,455,000 | ....... 1,521,101 1,455,000 01/12/2017.
06415C AE 9 |BANK OF NOVA SCOTIA (1 1.750 . [03/22/2017. [ MATURED........vvvieviierrinnineiins | vevereeernseisssneninenes | evve 2,000,000 | ....... 2,000,000 | ...... 1,997,800 2,000,000 03/22/2017.
12800U AL 4 |FEDERATION DES CAISSES 1.600......... | .. | 03/06/2017. [ MATURED..........cccoscurmmrmmiirnerienns | vererseersseissesneninenes | ceves 1,000,000 | ....... 1,000,000 | .......... 998,830 1,000,000 03/06/2017.
891145 TN 4 |TORONTO DOMINION BANK 1.500........ B|03/13/2017. | MATURED........ 500,000 | .......... 500,000 03/13/2017.
92658T AQ 1 |VIDEOTRON LTD 5.000......ccerine B 03/23/2017. | BAS-MERRILL LYNCH.......ccconvvuies [ verrnrineerncniinirines | e 1,037,500 | ....... 1,000,000 | ..........997,500 07/15/2022.
055451 AF 5 | BHP BILLITON FINANCE 5.400 .| D[03/29/2017. | MATURED.........cooiiiernrncireririiinis | cerveierniinseresinsiinns | e 3,000,000 | ....... 3,000,000 | ....... 2,990,610 03/29/2017.
055451 AL 2 |BHP BILLITON FINANCE U 3.250. .| D|03/08/2017. | TENDERED. 1,042,210 | e 1,000,000 .1,057,340 11/21/2021.
Q1296# AB 5 |CFS RETAIL PROPERTY TR 5.380 D] 02/07/2017. [ MATURED......c.ooviiiriririnniirerinis | ervveererinsiesessinennns | oo 4,000,000 | ....... 4,000,000 4,000,000 02/07/2017.
500769 BY 9 |KFW . 01/17/2017. | MATURED........ JSTRRRR PR 2,000,000 | ...... 2,000,000 | ....... 1,987,040 2,000,000 01/17/2017.
705010 AB 2 |PEARSON DOL FIN (144A) 6.250.. .. | D]03/28/2017. | MAKE WHOLE CALL......c.covverirnns | errmrrmerimrirnceienins | s 1,053,041 | ....... 1,000,000 | ....... 1,115,600 1,020,520 05/06/2018.
71645W AP 6 |PETROBRAS INTERNATIONA 5.750....... D|{ 01/26/2017. | TENDERED...........cocovvvmrirrireirenes [ overieeiseisnsnisseiens | eveens 1,048,750 | ....... 1,000,000 | .......... 990,600 01/20/2020.
822582 AC 6 |SHELL INTERNATIONAL FI 5.200. . | D|03/22/2017. | MATURED........ +......1,000,000 | ....... 1,000,000 | .......1,155,780 03/22/2017.
00254E BZ 4 |SWEDISH EXPORT CREDIT 5.125. D 03/01/2017. | MATURED........ccocevvurererneerrrineinens | errerseeesseessnisseines | ooeeens 1,000,000 | ....... 1,000,000 | .......... 997,140 03/01/2017.
881575 AF 1 | TESCO PLC (144A) 2.700 .. | D] 01/05/2017. | MATURED..........oovvererirrirnrriniinens [ everienerseesnnsinnines | oveees 2,000,000 | ....... 2,000,000 | ...... 2,043,710 2,000,000 01/05/2017.
89153V AA 7 |TOTAL CAPITAL INTERNAT 1.500.......... [D|02/17/2017. [MATURED.........cecommremmmrmmrirerirneins | eeremersnenseneseennnns | oeverenes 500,000 | .......... 500,000 | .......... 498,255 500,000 02/17/2017. | 1FE
92857TW AP 5 |VODAFONE GROUPPLC  5.625...........| D | 02/27/2017. | MATURED.......cccoumvmmmrmerirmrrnniians | o | s 5,000,000 | ....... 5,000,000 5,384,620 5,000,000 02/27/2017.
92857TW AX 8 |VODAFONE GROUPPLC  1.625 .| D 03/20/2017. | MATURED........ 03,000,000 | ....... 3,000,000 .2,983,410 3,000,000 03/20/2017.
928670 AK 4 | VOLKSWAGEN INTL FIN NV 2.375 D 03/22/2017. | MATURED...........covvurreimeereirnneinens | eeerieeisseissssiseinns | oeveens 3,000,000 | ....... 3,000,000 3,000,000 03/22/2017.
04542B  MS 8 |ABFC 2005-AQ1 A4 5.010.... .. 1 03/25/2017. | PAID ON PRINCIPAL.......ccoovevirerer [ o | v 313,949 | ... 313,949 06/25/2035. | 1FM..
00841L AB 2 |ABMT 2014-3 A2 (144A) 3.500.. .. 1 03/25/2017. | PAID ON PRINCIPAL.......cooomerirerer [ cornrireriinrinerincnines | v 142,431 | oo 142,431 11/25/2044. | 1FM..
00841X AG 5 |ABMT 2015-2 A7CMO  3.500 .. | 03/25/2017. | PAID ON PRINCIPAL 248,385 248,385 03/25/2045. | 1FM.
00841Y AH 1 |ABMT 2015-3 A8 (144A) 3.000. ...|.. | 03/25/2017. | PAID ON PRINCIPAL 527,294 527,294 04/25/2045. | 1FM..
00842A AK 5 |ABMT 2015-4 A10 3.000......cmriiane .. | 03/25/2017. | PAID ON PRINCIPAL 85,324 | oo 85,324 06/25/2045. | 1FM...........
00842A AD 1 |ABMT 2015-4 A4 3.500 ..103/25/2017. | PAID ON PRINCIPAL........ccocvvrvvens | crrrrererrvnirnirsnireiinns | cvrveinns 187,712 | v 187,712 06/25/2045. | 1FM..
00842V AC 7 |ABMT 2016-3A3CMO  3.500 .. 1 03/25/2017. | PAID ON PRINCIPAL.......cccooverirerer [ eorrrinerienrineriieninns | v 150,443 | .......... 150,443 . 08/25/2046.
004375 CE 9 |ACCR 2004-4 A2C 1.778. ..|02/27/2017. | PAID ON PRINCIPAL 29,241 29,241 28,108 01/25/2035. | 1FM.
004375 CF 6 |ACCR 2004-4 A2D 1.478. v | 1 02127/2017. | PAID ON PRINCIPAL.......oooverrrenns | erirmrnrieeiesieninees | evieninns 198,571 | covvvenee 198,571 | ovvvvnee 169,158 178,356 01/25/2035. | 1FM..
007036 QM 1 |ARMT 2005-8 4A21 CMO 3.237.............. .. | 03/25/2017. | PAID ON PRINCIPAL 210,834 210,834 | .......... 191,652 162,186 11/25/2035. | 1FM...........
07386H SW 2 |BALTA 2005-4 22A2 CMO 3.552 .. | 03/25/2017. | PAID ON PRINCIPAL 231,989 231,989 05/25/2035. | 1FM..
05536L AA 3 |BCAP 2011-RR8 1A1 CMO 3.467 .. | 03/26/2017. | PAID ON PRINCIPAL.......ccooverererer [ corrrirneriinriseriienines | cevveenn 843,370 | ......... 843,370 07/26/2036. | 1FM..
06050H D3 9 |BOAMS 2003-B 2A2 CMO  4.029.. .. | 03/25/2017. | PAID ON PRINCIPAL 262 262 03/25/2033. | 1FM.
05948X BV 2 |BOAMS 2003-D 2A4 CMO  3.405.. .. | .. [03/25/2017. | PAID ON PRINCIPAL........cocomrrrnns | crrrrrnerierineeneens | cevreriens 13,249 | .o 13,249 05/25/2033. | 1FM..
05949C EL 6 |BOAMS 2005-G 4A1CMO 3.184........... ..103/25/2017. | PAID ON PRINCIPAL........ccccrvrvires | vrrrrererverininererinns | cvvvernns 180,884 | ......... 180,884 162,909 08/25/2035. | 1FM...........
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05949C KS 4 |BOAMS 2005-J 2A3 CMO  3.426... .| 03/25/2017. | PAID ON PRINCIPAL 36,541 36,541 34,828 11/25/2035. | 1FM....
05949C KS 4 |BOAMS 2005-J 2A3 CMO  3.426... .. 03/25/2017. | WRITTEN OFF. (V1 IO 2,367 | v 2,256 11/25/2035. | 1FM....
05949C MD 5 |BOAMS 2005-10 2A1 CMO 5.250. .. | 03/25/2017. | PAID ON PRINCIPAL 30,767 | oo 30,767 | covovrrrenn 30,635 11/25/2020. | 1FM....
05949C FG 6 |BOAMS 2005-7 2A1 CMO 5.000.. ... |.. | 03/25/2017. | PAID ON PRINCIPAL 21,281 21,281 21,276 08/25/2020. | 1FM...........
05949C JX 5 |BOAMS 2005-9 3A1 CMO 5.000............. ..103/25/2017. | PAID ON PRINCIPAL........ccccrvrnires | crrrrermrirerenennireninns | crvvernns 128,626 | .......... 128,626 | .......... 127,735 10/25/2020. | 1FM...........
05952H AZ 2 |BOAMS 2007-1 1A24 CMO 6.000. .| 03/25/2017. | PAID ON PRINCIPAL 03/25/2037. | 1FM....
05952H AZ 2 |BOAMS 2007-1 1A24 CMO 6.000. .| 03/25/2017. | WRITTEN OFF. 03/25/2037. | 1FM....
07384M F8 0 |BSARM 2004-1 11A1 CMO 3.410.. .. | 03/25/2017. | PAID ON PRINCIPAL 04/25/2034. | 1FM....
07387A FX 8 |BSARM 2005-12 12A1 CMO 3.237. .. | .. | 03/25/2017. | PAID ON PRINCIPAL .69, , 02/25/2036. | 1FM...........
07387A FX 8 |BSARM 2005-12 12A1 CMO 3.237........... ..| 03/25/2017. | RECOVERY OF PAR WRITE-OFF. | ... 0 (3,329) | coovvrrrens (2,064) 02/25/2036. | 1FM...........
07401C AV 5 |BSARM 2007-4 22A1 CMO 4.627.. .| 03/25/2017. | PAID ON PRINCIPAL 06/25/2047. | 1FM....
07401C AV 5 |BSARM 2007-4 22A1 CMO 4.627.. .. 03/25/2017. | WRITTEN OFF. 06/25/2047. | 1FM....
16162W QJ 1 |CHASE 2005-A2 3A2 CMO  3.143.. .. | 03/25/2017. | PAID ON PRINCIPAL 01/25/2036. | 1FM....
16162W QJ 1 |CHASE 2005-A2 3A2 CMO  3.143.. .| 02/25/2017. | WRITTEN OFF. 01/25/2036. | 1FM....
16162W QJ 1 |CHASE 2005-A2 3A2 CMO  3.143.. ..| 03/25/2017. | RECOVERY OF PAR WRITE-OFF. | ... 0 (20) (18) 01/25/2036. | 1FM....
172973  Z9 3 |CMSI 2005-5 2A1 CMO  5.000. .. | 03/25/2017. | PAID ON PRINCIPAL 27,357 27,357 27,221 08/25/2020.
17310B AD 6 |CMSI2006-3 1A4 CMO .. 1 03/25/2017. | PAID ON PRINCIPAL.......ccooverirerer [ corrrirneriineiesiieerines | v 395522 | .......... 395,522 | .......... 360,866 06/25/2036.
17312K  AB 8 |CMSI 2007-5 1A2 CMO .. | 03/25/2017. | PAID ON PRINCIPAL 29,656 29,656 26,542 06/25/2037.
17312K  AB 8 |CMSI 2007-5 1A2 CMO .| 02/25/2017. | WRITTEN OFF. 0 06/25/2037.
17312K  AB 8 |CMSI 2007-5 1A2 CMO ..| 03/25/2017. | RECOVERY OF PAR WRITE-OFF. | ... 0 06/25/2037.
17312D  AA 6 |CMSI 2007-8 1A1 CMO .| 03/25/2017. | PAID ON PRINCIPAL 13,550 09/25/2037.
12628K AA 0 |CSAB 2006-3 A1ACMO  6.000.... .| 03/25/2017. | PAID ON PRINCIPAL ....17,506 11/25/2036.
22540V 6Q 0 |CSFB2002-19 2M1CMO 3.204... .| 03/25/2017. | PAID ON PRINCIPAL 4,782 06/25/2032.
22541Q 4A 7 |CSFB2003-29 4A1 CMO 6.000.... .. 1 03/25/2017. | PAID ON PRINCIPAL.......cocoovvvrrren [ omerrerirneeierinnnines | e 42,950 12/25/2033.
225458 FE 3 |CSFB2005-2 3A1 CMO  5.000. ..103/25/2017. | PAID ON PRINCIPAL........covvvrirers | cerrerirernrirerninenes | vveeriees 76,816 02/25/2020.
225458 G2 8 |CSFB2005-7 3A1 CMO  5.000. ..| 03/25/2017. | PAID ON PRINCIPAL 87,686 08/25/2020.
225458 G3 6 |CSFB2005-7 4A1 CMO  5.000. .1 03/25/2017. | PAID ON PRINCIPAL........ocoovvvmrinn [ orrrrerineinerinnniinns | eoerirneens 48,071 08/25/2020.
126378 BB 3 |CSMC 2007-1 5A3 CMO  6.000.... .| 03/25/2017. | PAID ON PRINCIPAL 331,474 331474 | ... 02/25/2037.
126378 BB 3 |CSMC 2007-1 5A3 CMO  6.000.... .| 02/25/2017. | WRITTEN OFF. (V1 IO 68,094 | ............ 55,437 02/25/2037.
126378 BB 3 |CSMC 2007-1 5A3 CMO  6.000.... ..| 03/25/2017. | RECOVERY OF PAR WRITE-OFF. | ... 0 (3) (3) 02/25/2037.
12647M BW 4 |CSMC 2013-6 2A3CMO  3.500.... .. | .. 1 03/25/2017. | PAID ON PRINCIPAL 59,891 59,891 58,796 | .ovovvrerernn58,965 | o0 | 927 |0 927 [0 | 08/25/2043. .
12649X AQ 2 |CSMC 2015-3 A9CMO  3.500............... .. | 03/25/2017. | PAID ON PRINCIPAL 329,386 329,386 | .......... 334,327 | oiiieen333,164 | et (0) | e (BL778) | 0 | (B 7T8) [ (VI IS 329,386 03/25/2045. | 1FM...........
12637L AD 1 |CSMLT 2015-2 A6 CMO  3.500.... ..103/25/2017. | PAID ON PRINCIPAL........coocrvrvvins | crrrrererrveirnirnnereiinns | cvrvrinns 403,728 | .......... 403,728 | .......... 409,532 | ...ooceeernid07,228 | oiiiiiinenl0 | eieenr(3,500) | o0 [ iiecnd(3,500) [ oo (U I 403,728 08/25/2045. | 1FM..
02149D AD 1 |CWALT 2006-HY13 2A1 CM 3.066. .| 03/25/2017. | PAID ON PRINCIPAL 36 36 0 0 36 01/25/2037.
02149D AD 1 [CWALT 2006-HY13 2A1 CM 3.066 ..| 03/25/2017. | RECOVERY OF PAR WRITE-OFF. | ... 0 (36) 0 0 (0) 01/25/2037.
021460 AG 5 |CWALT 2006-16CB A7 CMO 6.000.......... |.. | 03/25/2017. | PAID ON PRINCIPAL........cccoevurever [ cormeirmmrinerneriieninns | cevveins 152,062 | ..ccovvnee 152,062 | .......... 107,607 | cvvvrreenn 94,542 | 0 | 057,519 | 0 | 57,519 | 0 | s 152,062 06/25/2036.
021460 AG 5 |CWALT 2006-16CB A7 CMO 6.000.......... .. | 03/25/2017. | WRITTEN OFF. (V1 I 30,142 | ... 21,330 06/25/2036.
12668B QA 4 |CWALT 2006-4CB 2A6 CMO 5.500.......... .. | 03/25/2017. | PAID ON PRINCIPAL 232,041 232,041 | .......... 190,796 04/25/2036.
12668B QA 4 |CWALT 2006-4CB 2A6 CMO 5.500.......... .. 03/25/2017. | WRITTEN OFF. 0 404 332 ... 04/25/2036.
12668B QA 4 | CWALT 2006-4CB 2A6 CMO 5.500.... .. | 02/25/2017. | RECOVERY OF PAR WRITE-OFF. | ... 0 ..(223) .(183)] .... 04/25/2036.
12669E  EJ 1 |CWHL 2003-152A1 CMO 5.000 wo | .. [02/25/2017. | PAID ON PRINCIPAL........covermirrnns [ errrrrnerierieeenenns | ceveerinns 46,754 | ............ 46,754 | ............ 44,765 06/25/2018.
12669E HN 9 |CWHL 2003-27 A1CMO  3.327......c..... ..103/25/2017. | PAID ON PRINCIPAL........covvvvvrers | verrrrrrrernrirerinnneres | vvererinees 19,474 | oo 19,474 | e 18,616 06/25/2033. | 1FM...........
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12669G 5U 1 |CWHL 2005-17 1A8 CMO  5.500.. .| 03/25/2017. | PAID ON PRINCIPAL 226,092 226,092 | .......... 198,184 182,722 .0 43,371 . L0 20 ] s 09/25/2035.
126694 PG 7 |CWHL 2005-28 A2CMO  5.500... ... | .| 03/25/2017. | PAID ON PRINCIPAL 21,415 21,415 21,292 13,922 .0 L0 12/25/2035.
12543W  AJ 7 |CWHL 2006-18 2A7 CMO  6.000............. .| 03/25/2017. | PAID ON PRINCIPAL [RTSTOROT IO 16,687 | ..ovvvne. 16,687 | ..cvovne. 14,935 12/25/2036.
12543W  AJ 7 | CWHL 2006-18 2A7 CMO  6.000.. .| 03/25/2017. | WRITTEN OFF. 0 13 11 12/25/2036.
12543W  AJ 7 | CWHL 2006-18 2A7 CMO  6.000.. ... | .. | 02/25/2017. | RECOVERY OF PAR WRITE-OFF. | ... 0 .(117) 12/25/2036.
126694 W9 5 |CWHL 2006-9 A8 CMO  6.000............... .| 03/25/2017. | PAID ON PRINCIPAL reverennesenenienes | e 74,280 05/25/2036.
126694 W9 5 |CWHL 2006-9 A8 CMO  6.000 .| 03/25/2017. | WRITTEN OFF. 0 05/25/2036.
126671 PV 2 |CWL 2002-S1 A5 6.460 .. | 03/25/2017. | PAID ON PRINCIPAL JRTSTSRR IS 16,540 . 05/25/2032.
126671 RX 6 |CWL 2002-S3 M1 4.800. .. | 03/25/2017. | PAID ON PRINCIPAL 3,314 ....3,043 05/25/2032.
126673 TD 4 |CWL 2004-S1 A3 5.115.. .| 03/25/2017. | PAID ON PRINCIPAL 87,575 ..79,694 . . . . 02/25/2035.
294751 DC 3 |EQABS 2003-4 AF6 5.333 «.e| .. | 03/25/2017. | PAID ON PRINCIPAL vt | e 104,542 | ... 104,171 | ... . .0 . 0. . L0 10/25/2034.
29977K  AA 1 |EVER2013-2ACMO  3.000.. wee | .. | 03/25/2017. | PAID ON PRINCIPAL 248,748 248,748 246,895 06/25/2043.
32029A AE 7 |FFML 2006-FF18 A2D  1.191.. .| 03/27/2017. | PAID ON PRINCIPAL SRR 152,935 | .......... 152,935 ..53,470 12/25/2037.
33767C AP 2 |FKMT 2015-1 A9 CMO  3.000. .| 03/25/2017. | PAID ON PRINCIPAL 253,536 253,536 03/25/2045.
36185M EB 4 | GMACM 2006-J1 A1CMO 5.750 .. | 03/25/2017. | PAID ON PRINCIPAL [RTSTROROOT ISR 17,952 04/25/2036.
36185M EB 4 | GMACM 2006-J1 A1 CMO 5.750. .| 03/25/2017. | WRITTEN OFF. 0 04/25/2036.
36186M AC 5 |GMACM 2007-HE3 2A1  6.755... .| 03/25/2017. | PAID ON PRINCIPAL JEOTSTUPIN RPN 177,708 09/25/2037.
36228F YS 9 |GSAMP 2003-SEA2 A1 (AM 4.421. .. | 03/25/2017. | PAID ON PRINCIPAL 68,229 N ..59,018 ..60,316 07/25/2033.
36242D HQ 9 |GSAMP 2004-AHL M1 1.956. .. | 03/27/2017. | PAID ON PRINCIPAL rerernennns 13,637 ..73,637 ..56,010 ..61,738 08/25/2034.
36242D JW 4 |GSMPS 2004-4 2A1 CMO  3.526.. .| 03/25/2017. | PAID ON PRINCIPAL 61,978 ..61,978 06/25/2034.
362341 LS 6 | GSMPS 2005-RP3 2A1 CMO 3.297 .| 03/25/2017. | PAID ON PRINCIPAL [ESTTUSRRUIN RO 140,309 140,309 09/25/2035.
36242D XY 4 |GSR2005-2F 1A1 CMO  5.500.... .. | 03/25/2017. | PAID ON PRINCIPAL 50,744 | ..........50,744 | ...........49,983 cernnnn 10,954 03/25/2035.
36297X AF 0 | GSR 2006-5F 2A5 CMO .| 03/25/2017. | PAID ON PRINCIPAL s | s 518,707 | .......... 518,707 | ......... 464,751 | .o 818,597 | 0 | 100,111 | 0 [ 100,111 06/25/2036.
36297X AF 0 |GSR 2006-5F 2A5 CMO .. 03/25/2017. | WRITTEN OFF. 0 41,770 06/25/2036.
456652 AA 4 |IMJA 2007-A1 A1 CMO .. | 03/25/2017. | PAID ON PRINCIPAL 80,790 | .oovrvrvens R 08/25/2037.
456652 AA 4 |IMJA 2007-A1 A1 CMO .. | 03/25/2017. | RECOVERY OF PAR WRITE-OFF. | ... 0 ..(304) ..(251) 08/25/2037.
456606 FU 1 |INHEL 2004-C M1 .| 03/27/2017. | PAID ON PRINCIPAL et | e 496,048 | .......... 496,048 03/25/2035.
466247 LU 5 |JPMMT 2005-A1 4A1 CMO 3.325. ... | .. | 03/25/2017. | PAID ON PRINCIPAL 337,447 337,447 0. . 02/25/2035.
466247 YK 3 |JPMMT 2005-A8 1A3 CMO 3.078............ .| 03/25/2017. | PAID ON PRINCIPAL JESTSRTUTIN RO 177,191 | e 177,191 | oo 163,708 | o 150,311 | 0 | 00000026,880 | o0 | e 26,880 | ..ocorerirns (1 I 177,191 11/25/2035.
46629C AK 3 | JPMMT 2006-A5 3A4 CMO  3.064 .. | 03/25/2017. | PAID ON PRINCIPAL [RTSTSRR IS 75,400 | .o 75,400 | 153,595 | i 49,756 | iiiviiennn0 | 25,645 | 0 [ e 25,645 | .o (V1 I 75,400 08/25/2036.
46629C AK 3 | JPMMT 2006-A5 3A4 CMO  3.064 «.. | .. | 03/25/2017. | WRITTEN OFF. 0 .. 14,759 17 0 9,757 08/25/2036.
46629D AK 1 |JPMMT 2006-A7 2A2 CMO 3.319............ .. | 03/25/2017. | PAID ON PRINCIPAL JESTSUPIN RO 113,247 | .......... 113,247 | 095,605 | i 70,840 | o0 | 042,407 | 0 | s 42,407 | .o 0 | s 113,247 01/25/2037.
46629D AK 1 |JPMMT 2006-A7 2A2 CMO  3.319. .| 03/25/2017. | WRITTEN OFF. 0 5 4 (0) 0 3 01/25/2037.
46628Y AA 8 |JPMMT 2006-S2 1A1 CMO 5.500 ... |.. | 03/25/2017. | PAID ON PRINCIPAL [ESTUUIN R 347,900 | .......... 347,900 | .......... 309,261 | .o 284,825 | 0 | 183,075 | 0 [, 63,075 | ..coorrerirens 0 | o 347,900 07/25/2036.
46628Y AA 8 |JPMMT 2006-S2 1A1 CMO 5.500............ .. | 03/25/2017. | WRITTEN OFF. (V[ I 35,015 | oo 31,126 07/25/2036.
46630P AZ 8 |JPMMT 2007-A2 4A1TM CMO 3.313... .| 03/25/2017. | PAID ON PRINCIPAL JESTUUIN RO 130,335 | ..ocovvnee 130,335 ...127,220 04/25/2037.
466396 AL 0 |JPMMT 2013-1 1A2 CMO  3.000 ... |.. 1 03/25/2017. | PAID ON PRINCIPAL 252,531 252,531 | ........247,401 | ... . . 03/25/2043.
46640B AC 8 |JPMMT 2013-2 A2CMO  3.500.............. .| 03/25/2017. | PAID ON PRINCIPAL [ESTTRTRUPI RO 345797 | .......... 345797 | .......... 350,174 | oo 348,001 | .ovvvrieend0 | eeeenn(2,203) | 0 [ eiene(2,203) [ o0 | 345,797 05/25/2043.
46644V BK 1 |JPMMT 2015-4 2A3 3.000 .| 03/25/2017. | PAID ON PRINCIPAL JESTSURTUIN ERP 386,994 | ......... 386,994 ....386,207 ....386,208 ..386,994 06/25/2045.
46646B AC 2 |[JPMMT 2016-1 A3 3.500. ... | .. | 03/25/2017. | PAID ON PRINCIPAL 321,510 321,510 | ..........329,648 | ..............324,298 . ..321,510 05/25/2046.
46646B AE 8 |JPMMT 2016-1 A5 3.500.......c0erirns .| 03/25/2017. | PAID ON PRINCIPAL [ESTUURTRIN RO 313,266 | .......... 313,266 | .......... 322,174 | oo 318,332 | ..........3,488 | i i(8,554) | vvviein0 [ eend(5,068) | o0 | e 313,266 05/25/2046.
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46648C AB 0 |JPMMT 2017-1 A2CMO  3.500.... .| 03/25/2017. | PAID ON PRINCIPAL ....40,670 ....40,936 01/25/2047.
55265K NU 9 |MASTR 2002-8 1A11 CMO 5.500.. .| 03/25/2017. | PAID ON PRINCIPAL rerrnennn 15,434 ....15,381 12/25/2017.
55265K Y2 9 |MASTR2003-11 3A2 CMO 4.500.. .. | 03/25/2017. | PAID ON PRINCIPAL 25981 | ...........25,981 | ...........25,543 | ...... 25,833 12/25/2018.
55265K RX 9 |MASTR 2003-22A10 CMO 4.500.. .. |..]03/25/2017. | PAID ON PRINCIPAL 50,755 50,755 03/25/2018.
55265K P37 |MASTR2003-9 1A1 CMO 5.000............. .| 03/25/2017. | PAID ON PRINCIPAL [RTSTROROT IO 48,828 | ............ 48,828 10/25/2018.
61758M AA 5 |MSRR 2009-R2 1A1A CMO 6.000. .| 03/26/2017. | PAID ON PRINCIPAL vt | e 17,837 | v 117,837 04/26/2036.
67389M AJ 0 |OAKS 20151 A9 CMO  3.000 .| 03/25/2017. | PAID ON PRINCIPAL JESTSRUTIN RO 303,204 | .......... 303,204 04/25/2046.
67400A AC 6 |OAKS 2015-2 A3 3.500.. .| 03/25/2017. | PAID ON PRINCIPAL SRR 169,639 | .......... 169,639 10/25/2045.
67400A AH 5 |OAKS 2015-2 A8 3.500.. ... | .| 03/25/2017. | PAID ON PRINCIPAL 226,185 226,185 10/25/2045.
69121P DE 0 |OWNIT 2006-2 A2B 5632 .1 03/25/2017. | PAID ON PRINCIPAL.......cooooververer [ e | o 414,142 | 414,142 01/25/2037.
69337V AA 8 |PHHMC 2007-6 A1 CMO  5.828... .| 03/18/2017. | PAID ON PRINCIPAL .135,363 12/18/2037.
74160M JZ 6 |PRIME 2005-4 1A3 CMO 5.000.... .| 03/25/2017. | PAID ON PRINCIPAL ...70,948 10/25/2020.
74160M KC 5 |PRIME 2005-4 1A6 CMO 5.250.... .. | 03/25/2017. | PAID ON PRINCIPAL 90,762 10/25/2020.
760985 WR 8 |RAMP 2003-RZ3 M1 4.620 .| 02/25/2017. | PAID ON PRINCIPAL [ESTURUIN R 933,831 | .ot 933,831 06/25/2033.
760985 YV 7 |RAMP 2003-RZ4 A7 5.290... .| 02/25/2017. | PAID ON PRINCIPAL 30,613 06/25/2033.
76110W LL 8 |RASC 2001-KS2AI5  7.514 .| 03/25/2017. | PAID ON PRINCIPAL revernennn 10,469 06/25/2031.
76110W MB 9 |RASC 2001-KS3AI5  6.980.... .| 03/25/2017. | PAID ON PRINCIPAL 5,670 09/25/2031.
76110W  UX 2 |RASC 2003-KS10 Al6  4.540... .| 03/25/2017. | PAID ON PRINCIPAL ...12,440 12/25/2033.
75406V AC 7 |RASC 2006-KS5 A3 1.141.... .| 03/27/2017. | PAID ON PRINCIPAL v 343,189 . 07/25/2036.
45660N PZ 2 |RAST 2003-A5 A1 CMO  5.500.... ..| 03/25/2017. | PAID ON PRINCIPAL 26,853 25,499 06/25/2033.
74957V AJ 8 |RFMSI 2006-S6 A9 CMO 6.000. .. | 03/25/2017. | PAID ON PRINCIPAL 35,656 31,787 07/25/2036.
74957V AJ 8 |RFMSI 2006-S6 A9 CMO 6.000.... .. 03/25/2017. | WRITTEN OFF. 0 | v 5,486 | oo 4,891 07/25/2036.
749581 AR 5 |RFMSI2007-S1A12 CMO 6.000... .| 03/25/2017. | PAID ON PRINCIPAL s | s 166,393 | .......... 166,393 | .......... 157,813 01/25/2037.
749581 AR 5 |RFMSI2007-S1 A12 CMO 6.000... .. | .. | 03/25/2017. | WRITTEN OFF. 0 29,566 28,042 01/25/2037.
82281E AK 3 |SCOT 2016-1 1A10 3.500.... ... |.. | 03/25/2017. | PAID ON PRINCIPAL 223,949 223,949 11/25/2046.
81745F AA 4 |SEMT 2012-3A1CMO  3.500. .| 03/25/2017. | PAID ON PRINCIPAL [ESTTUSRRUIN RO 146,909 | .......... 146,909 07/25/2042.
81744V AA 0 |SEMT2012-4 A1CMO  3.500 .. | 03/25/2017. | PAID ON PRINCIPAL 89,179 ...89,179 09/25/2042.
81745A AB 3 |SEMT 2013-5 A2 CMO (14 3.000... .| 03/25/2017. | PAID ON PRINCIPAL vt | e 126,784 | .......... 126,784 05/25/2043.
81745B AB 1 |SEMT2013-6 A2CMO  3.000 .| 03/25/2017. | PAID ON PRINCIPAL JESTSRTUTIN RO 332,949 | ... 332,949 05/25/2043.
81745C AB 9 |SEMT 2013-7 A2CMO  3.000 .. | 03/25/2017. | PAID ON PRINCIPAL 256,506 256,506 06/25/2043.
81745N AR 0 |SEMT 2014-1 2A5 CMO (1 4.000... ... | .. | 03/25/2017. | PAID ON PRINCIPAL [ESTTRTRTNIN RO 817,002 | .......... 817,002 | ......... 04/25/2044.
81745L AF 0 |SEMT 2014-4 A6 CMO  3.500................ .| 03/25/2017. | PAID ON PRINCIPAL JESTSUPIN RO 131,228 | ..o 131,228 | ...ooece 132,110 11/25/2044.
81746L AA 0 |SEMT 2015-3A1CMO  3.500 .. | 03/25/2017. | PAID ON PRINCIPAL 95,406 95,406 95,823 07/25/2045.
81746L AE 2 |SEMT 2015-3A5CMO  3.000 .| 03/25/2017. | PAID ON PRINCIPAL [ESTUUIN R 127,208 | .......... 127,208 | .......c.. 127,725 07/25/2045.
81746M AA 8 |SEMT 2015-4 A1 3.000 .| 03/25/2017. | PAID ON PRINCIPAL SRR 130,831 | .ovvvee. 130,831 11/25/2030.
81746N AK 4 |SEMT 2016-3 A10 3.500 ... | .. | 03/25/2017. | PAID ON PRINCIPAL JESTUUIN RO 111,433 | oo 111,433 11/25/2046.
81746T AD 7 |SEMT 2017-1 A4 3500, .. | 03/25/2017. | PAID ON PRINCIPAL 22,364 22,364 02/25/2047.
81746K AA 2 |SEMT2017-2A1CMO  3.500 .| 03/25/2017. | PAID ON PRINCIPAL ...14,760 03/25/2047.
78471K AE 1 |SFPMT 2016-1A 1A4  3.000 .| 03/25/2017. | PAID ON PRINCIPAL PO .156,636 11/25/2046.
83611M NF 1 | SVHE 2006-2 A4 1.251 .. | 03/27/2017. | PAID ON PRINCIPAL 352,598 352,598 03/25/2036.
939336 UE 1 | WAMMS 2003-MS5 1A1 CMO 5.000......... | .. | 03/25/2017. | PAID ON PRINCIPAL OISR N 10,421 | oo 10,421 03/25/2018.
929227 ZC 3 |WAMU 2002-AR18 ACMO 3.002............ .| 03/25/2017. | PAID ON PRINCIPAL 1,105 | e 1,105 01/25/2033.
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939336 PC 1 |WAMU 2003-AR1 A6 CMO 2.732 .| 03/25/2017. | PAID ON PRINCIPAL 1,282 ..1,282 . 114 114 1,282 03/25/2033. | 1FM....
92922F HL 5 |WAMU 2003-S12 1A1 CMO 4.500 .| 03/25/2017. | PAID ON PRINCIPAL 11/25/2018. [ 1FM....
929227 6Y 7 |WAMU 2003-S6 2A3 CMO  4.750.. .. | 03/25/2017. | PAID ON PRINCIPAL 07/25/2018. | 1FM....
92922F BK 3 |WAMU 2003-S7 A1 CMO  4.500.. ... | .. | 03/25/2017. | PAID ON PRINCIPAL 08/25/2018. | 1FM....
92922F DE 5 |WAMU 2003-S8 A2CMO  5.000............. .. | 03/25/2017. | PAID ON PRINCIPAL 20,900 20,900 09/25/2018.
93363N  AD 7 |WAMU 2006-AR12 1A4 CMO 2.876.......... .| 03/25/2017. | PAID ON PRINCIPAL 27,810 27,810 10/25/2036.
93363N AD 7 |WAMU 2006-AR12 1A4 CMO 2.876.......... .| 03/25/2017. | WRITTEN OFF. 0 10/25/2036.
94984A AS 9 |WFMBS 2006-6 1A17 CMO 5.750 ..103/25/2017. | PAID ON PRINCIPAL........ccocrvrvires | vrrrrirerrrnrisissireninns | cvrveinns 566,365 05/25/2036.
94984A AS 9 |WFMBS 2006-6 1A17 CMO 5.750 ... |.. | 03/25/2017. | WRITTEN OFF. 0 05/25/2036.
94980S AD 7 |WFMBS 2006-9 1A4 CMO  6.000............. ..103/25/2017. | PAID ON PRINCIPAL........cocrervins | crrrrererinirinessirerinns | e 1,018,815 08/25/2036.
94985R AR 3 |WFMBS 2007-4 A16 CMO 5.500, ..103/25/2017. | PAID ON PRINCIPAL........coovvvirers | cerrnrrrnereriseinernnies | overerienes 70,451 04/25/2037.
94985R AR 3 |WFMBS 2007-4 A16 CMO 5.500, .. 03/25/2017. | WRITTEN OFF. 0 04/25/2037.
97652R AD 9 [WIN 2014-3 A4 CMO  3.500... ..103/20/2017. | PAID ON PRINCIPAL........ccccrvrrnires | crrrrererrrerisensrerinns | cvrveinns 198,589 11/20/2044.
976538 AC 5 |WIN2015-AA3CMO  3.500... .. | 03/20/2017. | PAID ON PRINCIPAL 251,458 251,458 06/20/2045.
92977Y BQ 3 |WMLT 2005-B 3A1 CMO  3.256... .| 03/20/2017. | PAID ON PRINCIPAL 174,483 | .......... 174,483 10/20/2035.
04624U AA 9 |ACM 2016-1 A1 1.362... .| 03/15/2017. | PAID ON PRINCIPAL .184,367 | . 184,367 05/15/2049.
29429C 3 | CGCMT 2016-P3 A1 1.700... .1 03/15/2017. | PAID ON PRINCIPAL.......coooverierer [ o | e 432,118 | .o 432,118 | .........432,118 04/15/2049.
23305W AB 9 |DBRR2011-C32 A3A1 (14 7.457... ..103/17/2017. | PAID ON PRINCIPAL........cccrervrins | crrrrererrnsinsirnniserinns | corenns 8,191,667 | ....... 8,191,667 | ....... 8,196,147 06/17/2049.
23305X 9 |DBUBS 2011-LC2A A1 (14 3.527... .1 03/10/2017. | PAID ON PRINCIPAL 52,357 | wcovrerenns 52,357 07/10/2044.
46590K AA 2 |JPMCC 2015-JP1 A1 1.949.. ..103/15/2017. | PAID ON PRINCIPAL........cccorvrrires | vrrrrererinerininsireninns | v 400,521 | ..o 400,521 01/15/2049.
61761Q AB 9 |MSBAM 2013-C8 A2 1.68 .. | 03/15/2017. | PAID ON PRINCIPAL 147,024 | . 147,024 12/15/2048.
61760R BA 9 |MSC 2011-C3 A3 4.054 .. 03/15/2017. | PAID ON PRINCIPAL 192,403 | .......... 192,403 . 07/15/2049.
950006 AW 4 |WFCM 2016-BNK1A1  1.321 .| 03/15/2017. | PAID ON PRINCIPAL 93,099 93,099 93,098 08/15/2049.
92890N AT 6 |WFRBS2012-C10A2  1.765 .1 03/15/2017. | PAID ON PRINCIPAL.......cocoovivmernn [ ererrerirneirnsrinneiinns | veeens 1,796,661 | ....... 1,796,661 | ....... 1,805,364 12/15/2045.
92890F AQ 9 |WFRBS2014-C20 A1 1.283.. ..103/15/2017. | PAID ON PRINCIPAL........ccccrurvires | crrrrererivirisineireninns | v 598,762 | .......... 598,762 | .......... 594,903 05/15/2047.
02006W AC 3 |ALLYA2014-2A3 1.250.. .| 03/15/2017. | PAID ON PRINCIPAL 2,251,379 2,251,379 2,251,469 04/15/2019.
02006V AC 5 |ALLYA 2014-3 A3 1.280. .1 03/15/2017. | PAID ON PRINCIPAL.......cooovevererer [ o | e 549,577 | .......... 549,577 | .......... 550,328 06/17/2019.
02006Y AC 9 |ALLYA2015-1A3 1.390. ..103/15/2017. | PAID ON PRINCIPAL........ccocrvrrvrins | crrnrirerrversninnreninns | cvrveinns 768,443 | ......... 768,443 | .......... 768,893 09/16/2019.
14313N  AD 4 |CARMX2013-3 A4 1.490.... .1 03/15/2017. | PAID ON PRINCIPAL.......cocoomrrmrernn [ ererrerirneirnerinseinns | veeens 1,966,025 | ....... 1,966,025 | ....... 1,973,363 01/15/2019.
14313X  AH 3 |CARMX 2015-4 A2B 1.512... ..103/15/2017. | PAID ON PRINCIPAL........ccocrvrvires | vrrrrererrrerisisrirerinns | cvrveinns 511,683 | .......... 511,683 | .......... 512,622 04/15/2019.
14314M  AH 6 |CARMX 2016-2 A2B 1.382... vor | .. 1 03/15/2017. | PAID ON PRINCIPAL......ooormrrirenes | erererrnrrnnerenreninneins | ceveeee 1,015,057 | ....... 1,015,057 | ....... 1,016,801 06/17/2019.
22237S  AC 1 |CPMH 2007-1 A3 (144A) 5.593................ .1 03/15/2017. | PAID ON PRINCIPAL.......ccooverirerer [ corrrirneiiineissiiienines | v 149,587 | .......... 149,587 | .......... 153,140 07/15/2037.
13056W AD 7 |CRART 2014-1 A4 1.480 .. | 03/15/2017. | PAID ON PRINCIPAL 881,830 881,830 | .......... 882,760 08/15/2019.
13056M AC 1 |CRART 2015-2 A3 1.310 .1 03/15/2017. | PAID ON PRINCIPAL.......cocoovirreres [ ererrrmrirneirnsniinernes | veeens 1,056,026 | ....... 1,056,026 | ....... 1,055,696 08/15/2019.
31679M AD 8 |FITAT 2014-3 A3 .960.... .| 03/15/2017. | PAID ON PRINCIPAL 389,403 | .......... 389,403 03/15/2019.
345306 AD 4 |FORDO 2013-D A3 .670. ..101/15/2017. | PAID ON PRINCIPAL 225,889 225,889 | .........225,713 04/15/2018.
34530K AB 9 |FORDO 2014-B A3 .900.....ciirs ..103/15/2017. | PAID ON PRINCIPAL........cccrvrniee | errrrirerniresinirerenns | e 2,370,807 | ....... 2,370,807 | ...... 2,370,475 10/15/2018.
393505 F5 6 |GT 1998-4 A6 6.530 ..103/01/2017. | PAID ON PRINCIPAL 52,749 52,749 54,365 04/01/2030.
44890Q AD 5 |HART 2013-C A4 1.550.. .1 03/15/2017. | PAID ON PRINCIPAL.......cocoomrvmernn [ ererrerirneirnsrisneines | veeens 5,701,685 | ....... 5,701,685 | ....... 5,717,944 5,701,685 03/15/2019.
44890W AC 4 |HART 2015-A A3 1.050. ..103/15/2017. | PAID ON PRINCIPAL........ccccrervrins | crrvrererrnnienirnsiseninns | v 1,998,836 | ....... 1,998,836 | ....... 1,998,701 1,998,836 04/15/2019.
41284A AD 0 |HDMOT 2014-1A3 1.100.... v | . [03/15/2017. | PAID ON PRINCIPAL......oovorirrnns [ crvmrrrrerierienirnennns | e 2,821,002 | ....... 2,821,002 | ....... 2,816,743 2,821,002 09/15/2019.
525170 BD 7 |LMH 1998-1 2A1 6.545.....ccmiirin .. 1 03/15/2017. | PAID ON PRINCIPAL 215,402 215402 | .......... 206,183 215,402 07/15/2028.




Statement for March 31, 2017 of THE TRAVELERS INDEMNITY COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

€1°'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
525170 BD 7 |LMH 1998-1 2A1 6.545... .| 03/15/2017. | WRITTEN OFF . 0 | 2,293 | o 2,195 (2 0 1,929 0 (1,929) | .. (1,929) | ..o 25 | 07/15/2028. | 4AM....
654748 AD 4 |NAROT 2013-A A4 .750. .| 03/15/2017. | PAID ON PRINCIPAL JEOTTTRTRII PV 1,033,731 | ...... 1,033,731 | ....... 1,032,278 | ........... 1,033,375 | o0 | 356 | 0 [ 356 | e (U I 1,033,731 [ .o 0. 0 ORI 1,274 | 07/15/2019.
674135 CP 1 | OAK 1997-C B1 7.450 .. 1 03/15/2017. | WRITTEN OFF . 0| o 130,693 | .ooovvenee 73,841 ...(107,887) | ...... (107,887) | ......... 6,561 | 11/15/2027.
89231M AD 7 |TAOT 2014-A A4 1.180 ... | .| 03/15/2017. | PAID ON PRINCIPAL reverneeeennerenienes | e 1,121,977 | ....... 1,121,977 | ......1,123,467 06/17/2019.
87226Q AD 9 |TCFAT 2015-1A A3 (144A 1.490............... .. 03/15/2017. | PAID ON PRINCIPAL revrnrenennrnnenes | i 1,331,071 | ....... 1,331,071 | ....... 1,331,955 12/16/2019.
92887F AC 5 |VFET 2014-1A A3 (144A) .820 .| 03/15/2017. | PAID ON PRINCIPAL reverenessrenenes | e 1,760,426 | ....... 1,760,426 | ....... 1,757,526 . .0 04/16/2018.
92887 AB 9 |VFET 2016-1A A2 (144A) 1.440 ... | .1 03/15/2017. | PAID ON PRINCIPAL JEOTTTRTRII PV 1,020,832 | ....... 1,020,832 | ....... 1,023,182 | ...........1,022,401 . . .0 10/15/2018.
98160Q AD 4 |WOART 2014-B A3 1140, .. | 03/15/2017. | PAID ON PRINCIPAL e | e 2,462,161 | ....... 2,462,161 | ....... 2,463,191 | ........... 2,462,862 | ..o 0 (701) 0 2,462,161 0 01/15/2020.
3899999. Total - Bonds - Industrial and Miscellaneous.. s ....226,787,272 |....225,069,362 |....225,739,708 | ....... 223,091,331 | ...... 187,811 |..... 2,203,547 2,391,358 0 225,482,689 0 {..1,304,583 |..... 1,304,583 | ..3,392,168 XXX
8399997. Total - Bonds - Part 4. o ....651,918,450 |....650,200,540 |....667,828,935 | ....... 648,576,679 | ...... 187,811 |..... 1,849,378 | .o, 0. 2,037,189 | .ot 0. 650,613,868 | ... 0 |..1,304,583 |..... 1,304,583 | 11,394,119 XXX
8399999. TOtl = BONAS. ...t et ....651,918,450 |....650,200,540 |....667,828,935 | ....... 648,576,679 | ...... 187,811 |..... 1,849,378 | oo 0| 2,037,189 | ..o 0. 650,613,868 |.......coenen. 0 [..1,304,583 |..... 1,304,583 | 11,394,119 XXX
Common Stocks - Industrial and Miscellaneous
02077Y 10 9 |ALPHA NAT RES HLDGS INC.........cccvvnne. ..101/31/2017. | DIRECT WITH COMPANY.......ccovvs | wrvvrrens 9,268.000 0 XXX .0 0 0 0
03634H 10 0 [ANRINC ..| 01/31/2017. | DIRECT WITH COMPANY... | s 9,268.000 0 XXX .0 0 0 0
21241B° 10 0 |CONTURAENERGY INC......ccccoorirvrniines ..101/31/2017. | DIRECT WITH COMPANY. 661.000 0 XXX 46,931 | ... 46,931) (46,931) 0 0
21241B 11 8 |CONTURA ENERGY INC WARRANT! ..| 01/31/2017. | DIRECT WITH COMPANY... | s 1,072.000 |. 0 XXX 0 0 0 0
99C001 18 9 |[WAMUTPIERSUNITS......ccooomvvmrrrniinnns .. 1 02/01/2017. | DIRECT WITH COMPANY 3,007 XXX .0 0 0 0
9099999. Total - Common Stocks - Industrial and Miscellaneous... 3,907 XXX 46,931 | 46,931) (46,931) 0 0
9799997. Total - Common Stocks - Part 4 3,907 XXX |0 | 46,931 | (46,931) (46,931) 0 0
9799999. Total - Common Stocks 3,907 XXX (46,931) (46,931) 0 0
9899999. Total - Preferred and Common Stocks . 3,907 XXX ..(46,931)] .. ..(46,931) 0 0 0].....3,907 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks................cceereennee ....651,922,357 XXX ...667,828,935 | .......648,623,610 | ...... 140,880 1,990,258 |.....cccocreennd 0] ... 650,613,868 |................ 0 |..1,308,489 11,394,119 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 4.



statement for March 31,2017of  1THE TRAVELERS INDEMNITY COMPANY

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

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

Sch.DB -Pt.D - Sn. 1
NONE

Sch. DB -Pt. D - Sn. 2
NONE

QE06, QE07, QE08, QE09



Statement for March 31, 2017 of THE TRAVELERS |NDEMN|TY 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 Book/Adjusted Maturity
CUSIP Identification Description Code |/ Market Indicator Fair Value Carrying Value Date
U.S. Government - Issuer Obli
REPO- BNP A TREASURY ....ccooriiiiiiiieiisieti ittt sissisentennens | sonsisensessanes | FEOTSTORTRROTE ISP 13,367,157 | coeveererene 13,367,157 | 04/03/2017.......
REPO- CITIBANK A TREASURY ..ottt ettt S 95,463 | ........ 95,463 | 04/03/2017.......
REPO- DAIWA ATREASURY......oviiiiiiiieiiiieesiseissiseeessessss st R . 13,367,157 | oo 13,367,157 | 04/03/2017.......
REPO- ROYAL A TREASURY ....cuuitutiiieieisittsessssss s sssssss s bbb enssnsnnssnnsens | cossesessansanes PR [P 13,367,157 13,367,157 | 04/03/2017.......
0199999.  U.S. Government - ISSUET ODIGAHIONS. ... vttt sttt es ettt sttt sniee | eeassansessseanees 40,196,934 .40,196,934 XXX
0599999.  TOtal - U.S. GOVEIMMENL. ...ttt sietseteesst st sss et sesseess s essstessessebses et sssessebses st essessee et st essebses et ensensessesasssnsensessetss | stsssessessssansns 40,196,934 40,196,934 XXX
6199999, TOtal - ISSUET OBIIGATIONS. ... vttt bbbt erint s 40,196,934 40,196,934 XXX
6699999, SUDOtAL = BONAS........iiiiieiiiie ittt enbiest s 40,196,934 40,196,934 XXX
9999999, TORAIS..... cooveiiieiiiiiieii et erennieieni e 40,196,934 | ................. 40,196,934 XXX

General Interrogatories:

1. The activity for the year:  Fair Value §.....3,699,445  Book/Adjusted Carrying Value $.....3,699,445

2. Average balance for the year:  Fair Value $.....43,314,535  Book/Adjusted Carrying Value $.....43,314,535

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.....40,196,934 NAIC 2: §.......... ONAIC3: §.......... 0 NAIC4: §.......... ONAICS5: §.......... ONAICE: §.......... 0

QE10




Statement for March 31, 2017 of THE TRAVELERS |NDEMN|TY 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 Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE

QE11



Statement for March 31, 2017 of THE TRAVELERS |NDEMN|TY COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories

Bank of America, N.A. - IL CRICAGO,IL ...t eeeseerseeeeeseseensnesseenes | ceereseseeressesseees | eeereerened 0.000 0 0 (1,005,825) 0 0 [ XXX
Bank of America, N.A. - NC Charlotte,NC 0.000 0 0 9,357,524 | .......cccee 11,931,439 | oo 6,519,192 [ XXX
Bank of America, N.A. - TX Dallas, TX.....coucviriieriieriinsiieriiseiissisesisessissssisessiens | cossiessiessinnnsies | onsienensd 0.000 0 0 rereeenn(11,530,355) | oo (12,248,015) | ..ccovvvcd (12,640,124) [ XXX
Bank of America, N.A Charlotte,NC 0.000 0 0 1,656,135 1,886,595 1,808,112 | XXX
Bank of America, N.A. Hartford,CT. 0.000 0 0 (3,958,049) | ..o (43,953,205) | ....ooooveee (10,745,909) [ XXX
Bank of New York Mellon New York,NY. 0.000 0 0 5,100 5,100 5100 | XXX
Bank of New York New York,NY. 0.000 0 0 2,990,361 893,010 936,538 | XXX
Citibank, N.A. - NY. New York,NY. 0.000 0 0 8,609,717 | covvvrerrenes 14,290,497 | ...ocvvvevennn 4,264,323 | XXX
Citibank, N.A. New Castle,DE 0.000 0 0 (607,033,477) (601,195,500) (602,886,494) [ XXX
Citibank, N.A New York,NY. 0.000 0 0 8,143 8,153 7,733 | XXX
First National Bank of Anchorage Anchorage,AK. 0.000 0 0 25,000 25,000 25,000 | XXX
JP Morgan Chase Bank, N.A. - IL Chicago, L 0.000 0 0 (4,205,091) (4,984,657) 1,977,460 | XXX
JP Morgan Chase Bank, N.A...........ccoocvvcrmmereinnecrene. NEW YoOrk,NY. 0.000 0 0 reeene(16,523,714) [ oo (18,953,581) | ..oovvvveenne 18,326,238 | XXX
JP Morgan Chase Bank, NA - TX. Houston, TX 0.000 0 0 996,872 996,872 996,872 [ XXX
The Bank of New York Mellon..............cccerreverrereennns Pittsburgh,PA 0.000 0 0 5,000 12,132 20,549 | XXX
The Northern Trust Company. Chicago, L 0.000 0 0 235,868 381,046 278,530 [ XXX
US Bank Corp lis, MN, 0.000 0 0 1,340,736 1,984,352 717,531 | XXX
US Bank Corp St PAULMN......cooocrrennis | e | v 0.000 0 0 65,933 67,913 0| XXX
Wells Fargo Bank, N.A........cccovevinnniiieiinnsiinssiissnnnnne.Jacksonville,FL 0.000 0 [\ [P 13,547,277 | ............. 13,501,084 | .............. 12,182,371 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 .......(605,412,845) | ...........(635,351,764) | ...........(578,206,978) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (605,412,845) (635,351,764) | ...........(578,206,978) | XXX
0599999. Total Cash XXX XXX 0 0 .......(605,412,845) | ...........(635,351,764) | ...........(578,206,978) [ XXX

QE12
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Statement for March 31, 2017 of THE TRAVELERS INDEMNITY COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Bonds - U.S. Special R & Special A Obli and all N 1 Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obli
JOHNS HOPKINS UNIVERSITY A . [03/07/2017....... .0.640 |04/06/2017....... 13,961,000
UNIVERSITY OF VIRGINIA S03-A 02/02/2017 .0.720 | 04/06/2017 .20,000,000

2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligations.............

33,961,000

3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligation

................... 33,961,000

Total Bonds

7799999. Subtotals - Issuer Obligations...

33,961,000

8399999. Subtotals - Bonds

.33,961,000

8699999. Total - Cash Equivalents

33,961,000




Supplement for March 31, 2017 of THE TRAVELERS INDEMN'TY COMPANY

* 2 5 6 58 2 01745510010 1 *

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

Physicians - Including Surgeons and Osteopaths

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama........ccooveeveeennnen, AL | 0 [ [0 [0 T [0 146 [, 0 [ L0 59,104
2. Alaska......cooceeeereeieeee AK |0 [0 0 0 0 [0 [0 0
3. Arizona
4. Arkansas
5. California.... .
6. Colorado.......cccoevvereirriernnnns
7. Connecticut.
8. Delaware........cccooererrerrnne.
9.
10.
11.
12.
13.
14.
15.
16.
17.

18.  Kentucky.
19.  Louisiana

22. Massachusetts
23.  Michigan

24, Minnesota

25.  Mississippi

26.  Missouri

27.  Montana
28.  Nebraska...
29. Nevada

30.  New Hampshire
31. New Jersey

32.  New Mexico
33.  New York

47.  Virginia

48.  Washington
49, West Virginia
50.  Wisconsin

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

57.
58.  Aggregate Other Alien...
59. Totals

......................... 0 [0
......................... [0 RN |
......................... 0 [0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ ......................... {01 IO {11 IO (0] IR (01 IO (01 IO (01 IR (01 IO 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... [ [0 [ (O [ [ (O 0

Q455-1




Supplement for March 31, 2017 of THE TRAVELERS INDEMN'TY COMPANY

* 2 5 6 58 2 01745510010 1 *

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

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........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

N
>
=
o.
@*

16, 1OWa..coecceeeeeseeeeeed A |
17, Kansas......ccoeeevevevnceeeenn KS | oo
18.  Kentucky.......ocoovvreverrirnnee. KY [ 0
19, Louisiana........ccccocverrrereienns [ 0
20.  Main€....ocovvererereirerereiias ME | .o 0
21, Maryland........ccoocoevererninninnns MD | .o 0
22. Massachusetts...........ccoeunene MA| e 0
23, Michigan......cccooceevierieriinnnas M e 0
24, Minnesota.......ccoovvvivereinnnne MN | i 0
25, MiSSISSIPPI..cvrevrerrrererririians MS | 0
26, MiISSOUI....ovevrevrererierrerrinieans MO | 0
27.  Montana........ccooeervrerrreninnnn. MT | o 0
28.  Nebraska..........cccooorrrrerrernns 1= 0
29.  Nevada.......cccooorvivrererrennns NV e 0
30.  New Hampshire..........c......... NH | o 0
31, New Jersey....eoevrerennns

32.  New Mexico.....cccoeovurrrrerrernen.

33, New YOrK....oooovvererereiennens

34.  North Carolina.........ccccocrvunene

35.  North Dakota...........cccoverruene

36.  ONi0...cooereeeererireieresieienaas

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......oeoeveevnereineennenee VA |0 e (0 (0 (0 (0 [0 (0 0
48.  Washington..........cooovvecne e WA |0 [0 [0 [0 [0 (0 R [0 0
49, West Virginia.......ccocoeveeveee WV |0 [0 [0 [0 [0 (0 R [0 0
50.  WIisCONSin........cooevereerenenee W 0 [0 [0 [0 (01 [0 O (01 0
51, Wyoming....ocveevvvenernenreeed WY [0 [0 [0 [0 (0 (0 R [0 0
52.  American Samoa.........c........ AS| s (01 RN [0 [0 O [0 O [0 [0 O (01 0
53, GUAM...oirerereeeeeene €1V I [0 S (0 (0 (0 (0 [0 S (0 0
54.  Puerto RiCO........ccouvverniininnes PR | e [0 (0 (0 (0 [0 T [0 TR [0 T 0
55.  US Virgin Islands.................... VI e [0 (0 (0 (0 (0 [0 (0 0
56.  Northern Mariana Islands....MP | ........ccccccvvunrnnnn (01 RN [0 O [0 O [0 O (0 [0 O (0 0
57.  Canada......ccccommrnrnnenad CAN [ oo [0 (0 (0 (0 [0 T [0 U [0 T 0
58.  Aggregate Other Alien.......... (01 I (01 IO (01 IO (01 IO (01 IO (01 O (01 O (01 IO 0
59, TOtalS....osuerrriirieisrineiisisniseiies | eoresnississiensnens [ [ [ [ [ [ {1 IS (V1) I [ [ 0 s 327,012
DETAILS OF WRITE-INS
58001 et | et enend [0 O (0 (0 (0 (0 [0 (0 0
58002 oottt | crreeeeenseneeeeniend [0 (0 (0 (0 (0 [0 (0 0
58003, oottt | st [0 O (0 (0 (0 (0 (0 (0 0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ ......................... {01 IO {11 IO (0] IR (01 IO (01 IO (01 IR (01 IO 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... {1 [ {1 IS (O IS (01 IS (01 I (1 I (1 I 0

Q455-2




Supplement for March 31, 2017 of THE TRAVELERS INDEMN'TY COMPANY

Designate the type of health care

providers reported on this page.

O
SUPPLEMENT "A" TO SCHEDULE T

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

Other Health Care Professionals, Including Dentists, Chiropractors and Podiatrists

States, Etc.

1

Direct
Premiums
Written

2

Direct
Premiums
Earned

Direct Losses Paid

3 4
Number

of
Amount Claims

Direct
Losses
Incurred

Direct Losses Unpaid

6 7
Number

Amount of
Reported Claims

8
Direct
Losses
Incurred
But
Not
Reported

N
Ea

15.

Do RS ©® N oA W 2

Alabama
Alaska
Arizona
Arkansas
California....
Colorado
Connecticut
Delaware

Kentucky
Louisiana

Massachusetts
Michigan

Minnesota
Mississippi
Missouri
Montana
Nebraska...
Nevada

New Hampshire
New Jersey.
New Mexico
New York

Virginia
Washington
West Virginia
Wisconsin

Puerto RiCO.......cccccovviriernnns
US Virgin Islands....................
Northern Mariana Islands

Aggregate Other Alien...
Totals....ooreeieeisce s

................ 16,249
.............. 295,716
.............. 219,998
................ 76,092
..15,211

58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ .........................
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............ [ 0
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Supp. Ato Sch. T
NONE

Overflow Page
NONE
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DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended March 31, 2017
NAIC Group Code.....3548 NAIC Company Code.....25658
Company Name: THE TRAVELERS INDEMNITY COMPANY

If the reporting entity writes any director and officer (D&O) business, please provide the following:

1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
.................................. 0 [ e |0

2. Commercial Multiple Peril (CMP) Packaged Policies
Yes[X] No[ ]

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged policy? .............

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy

DE QUANTIEA OF ESHMALEA? .......iviieiiceceee ettt bbb bbb s st et b e s e a st b b b s bbb s bbb b s b st b n s Yes[X] No[ ]
2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount

for D&O liability coverage in CMP packaged policies:

28 1oL U 17T OO B, 51,505

2.32 Amount estimated USing reasonable @SSUMPLIONS. ..........c.cciiiueiiiiieie ettt bbb sttt bbb et ss sttt 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 PONICIES: .........ccviuiiieieiiiiisieieissiesie ettt ees B 0
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