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Statement for September 30, 2013 of the TRAVELERS CASUALTY AND SURETY COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
Lo BONGAS oottt ennenn | feerenaees 8,866,555,377 | ..oovvrevreerereireiriiriinenes (V1 I 8,866,555,377 | .......... 8,999,341,215
2. Stocks:
2.1 PrEfEITEd SIOCKS. .......veeereeiiecicie ettt sttt stentnen | eressessnnennes 34,615,023 | oo (01 I 34,615,023 | ...oovenv 35,287,020
2.2 COMMON SIOCKS. ....rvrvrrererresressesesresessessssssessessssssessesssssssssessessssssessesssssssssesssssnssnssessessanss | sessesens 4,417,061,657 | vooovveeeererereircneens (1 I 4,417,061,657 | .......... 3,147,013,200
3. Mortgage loans on real estate:
3 FIESEIENS ettt | fesseenstess et (0 (0 {0 12,579
3.2 Other than firStHENS.........ccuivririreecrereceer et | fresieseessessesseseseesees (01 (0 (0 S 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES). ... veererereeeereeseeseeeeeesesseessessessesseseseesessessessssssessessssses st anssessessessasssnssesss | sessessessssnssssssssnsneees (01 (0 R (0 U 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDIANCES). ... ceeeerereeseeeeseeseeeeseesessees et esees st et est e ss e bbb ses st en s ssestensesssessesss | sebsessessssssssssssastneseses (01 O (0 (01 0
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vveeereeeirneieeeiieeeseiesseesseseeeess | eereesesssessessssesssssnenn (01 (0 R 0 [ e 0
5. Cash ($.....(396,337)), cash equivalents ($.......... 0)
and short-term investments ($.....122,539,271).........ooueeueruerieeeeeeeiesieeeesies s esseeessessseessennes | eveeesaeneens 122,142,935 | o.ooooeeeeceeceern (0] 122,142,935 | ............. 197,367,645
6. Contract loans (including §.......... 0 PremiUM NOLES).......ceverciireieiciereseiseisie et ssessssniens | evessssssessessssessesesees (0 U (0 U 0 [ e 0
T DEIIVALIVES.......oooiiriieriirie sttt | festaestes bbb eenaes [0 O 0 | e 0 | e 0
8. Other INVESIEA @SSELS.......vvvureeeerireeiicrieerie ittt esssnes | eesessesenns 870,592,897 | ..ovvvvrenns 49,726,232 | .....coo..n. 820,866,665 | ............. 819,971,892
9. ReCeiVabIes fOr SECUMTIES. ..o sssssnsssesies | oesiesissssssssseesseenees [0 O 0 [ e L0 RN 0
10.  Securities lending reinvested collateral @SSELS...........cviuieieriniiiiissee e sessenes | sensesieinnis 19,801,232 | oo (01 I 19,801,232 | .cvvvrnen 95,985,179
11, Aggregate write-ins for iNVESIEA @SSELS........c.cviveieiiiiisiece et eses | srersssssssssessssnsensesnead (01 I [0 {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......cc.rercrrrrnnrierincrienneseeesniseesnenes | ceeneens 14,330,769,122 | ...ccvovevenn: 49,726,232 | ........ 14,281,042,890 | ........ 13,294,978,730
13. Title plants less §.......... 0 charged off (for Title iNSUFErS ONIY)........ceveieuriieieieirieieisesieieiees | seveisesssesessssesseseees (0 U (0 R (0 T 0
14.  Investment income due and CCTUB.............cccuuririmiiriiriinnne e esienes | cveessaneees 101,886,574 | ...ovvovcrercieiinne (U S 101,886,574 | ............. 107,157,536
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccccvveevies | vovvernns 499,543,851 | wovvrrerne. 33,604,171 | covvvveee. 465,939,680 | ............. 419,688,184
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....22,782,599 earned but unbilled premiums)...........coocceverns | vevvreerneens 853,887,868 | ...covvevrinnes 7,597,554 | ..oevvennc 846,290,314 | ..ovvvvvnve 812,004,529
15.3  Accrued retroSpective PrEMIUMS.........cceviueierreieiniieseississresesssiessesssssssessesessssessesssssssens | seessessessnes 18,165,936 | ..cocovvvrerenn. 893,898 | ..o 17,272,037 | covvreenee 23,256,082
16. Reinsurance:
16.1  Amounts recoverable from FeINSUIENS...........cc.viuiriiriininiiissessssiseississiens | e 35,028,093 | ...ovoririre 0] e 35,028,093 | ............... 27,574,490
16.2 Funds held by or deposited with reinsured COmMPaNIEs............coveveveereeiricriiereeieieene 2,333,817 | o0 | 002,333,817 | 3,161,024
16.3 Other amounts receivable under reinSUranCe CONrACS............cocviriniiniininiiriies | e 0 [ om0 0 | .0
17.  Amounts receivable relating to UNINSUIEd PIANS............ccceveveiiieieiieceeeee e | ereresesesesse e 0 [ oo [0 TR 0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............ccococevevevevees | vveviveeeieesceend [0 R 0 [ oo 0 | e 0
18.2 Net deferred taX @SSEL.........c..rrmrerrrireicrirer st eses st enstans | seessseeesnns 346,221,741 | v 66,765,622 | ............ 279,456,119 | ..covvvvvnne 295,298,553
19.  Guaranty funds receivable Or 0N AEPOSIL...........cc.evrveveieeieirieiesere et ssssenees | sevsessessssseenas 31,722 | o [0 I 731,722 | e, 828,525
20. Electronic data processing equipment and SOfWAIE. ...........corvurerinvnrinsiniesnsessssssssissseses | cereesessesssssessessnnsseesn (0 [0 R {1 U 0
21.  Furniture and equipment, including health care delivery assets ($.......... (1) TR ISP (0 (0 0 | e 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........covurrenrerenninnins | correneensereiesesnseeennd (0 (0 (0 I T 0
23. Receivables from parent, subsidiaries and affiliates............cc.ocevvveveereeeieieieeece e | e 61,519,639 | oo, (0] I 61,519,639 | ...cccvevee 76,022,656
24. Health care (§......... 0) and other amounts rECEIVADIE..............cuurverererrerrieeirereeeseiseeeesseresinees | cereessesesessesessessnsaseean (0 (0 (0 I 0
25. Aggregate write-ins for other than invested assets............coceevcveieievesieeseee s | cvereniinnas 128,944,306 | ............... 48,621,610 | ..cccvavenes 80,322,696 | ............... 77,147,337
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............veeerirreeeriirieriieseseesseessesessssseessssesssssssessons | seeeenes 16,379,032,669 | ............. 207,209,088 | ........ 16,171,823,581 | ........ 15,137,117,645
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........ccovvvvvees | coeveivieieveisieieins (0 T (0 (0 R 0
28. Total (LINES 26 AN 27)........ccuurrirrrirreieeiineresesiessises s sisesesessssessesssesssssssssssssesssensen | seeeenes 16,379,032,669 | ............. 207,209,088 | ........ 16,171,823,581 | ........ 15,137,117,645
DETAILS OF WRITE-INS
1100, Rttt | sttt (U R (O R [V N 0
T102. Rttt | enei sttt (U R (O [V R 0
1103, Rttt | ensi sttt (O R (O [V S 0
1198. Summary of remaining write-ins for Line 11 from overflow Page.........coveeeeeiiciieceiiiees | e [0 SRR [0 IR 0 | e 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE).......ccveviiceirerieriieicsecieeiese e | ceversresieresisesesssesenad 0 | o0 | e 0].... .0
2501. Suspense, undistributed PAYMENLS...........cccveiiiiiciricceice e 43,866,230 | ...cocovrervieririeieieennn0 | e 43,866,230 | ....... ....31,379,911
2502. Equities and deposits in pools and aSSOCIAtIONS.............cccvueerricreeieesiee e resssiess | sveeresesinnens 16,030,241 | oo (0] I 16,030,241 | ............... 22,674,153
2503. Amounts receivable under high deductible POIICIES............cccvvviveveieirceieee e | e 12,109,071 | oo 1,210,970 | .ccovvnene 10,898,101 | ...coovvvvve 13,128,278
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccoeeeeviveevecesiieesiinns | cvveveieninnns 56,938,764 | ............... 47,410,640 | ..ococvvneees 9,528,124 | ................. 9,964,996
2599. Totals (Lines 2501 thru 2503 plus 2598) (Lin€ 25 @DOVE)........ccuuiureriiiiriicreseresenesenesenesenesenenes | cresenescnens 128,944,306 | ...cooovnne 48,621,610 | ..ooovvveee. 80,322,696 | ....cccevene 77,147,337
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Statement for September 30, 2013 of the TRAVELERS CASUALTY AND SURETY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident YEar $.....972,780,724)..........o.oceeeueerereeeeiereeeeeesesessessssssessessssssss s ssessssssssssssssssssssessssssssssssssssssnsans | ssssssssosssssssssnses 6,027,092,602 | ......ceeoervrrerne 6,094,710,385
2. Reinsurance payable on paid losses and (0SS adjuStMENt EXPENSES.........c.ruiririiiriirieireireeiee e sessesessees | seseseesesssseseenssesne 201,644,680 | ..o 264,935,547
3. LOSS QQUSIMENT EXPENSES........cecvieiviieiiietsieie ettt sttt b ettt s et s s st st st s s se s b s st snse s sensetennns | sresnsesesnsetensnrens 1,328,624,230 | .coovvvverern 1,324,921,462
4. Commissions payable, contingent commissions and other Similar Charges..............ccvvevevcvriveieiceeie e | creveesessesesessenaeseens 102,776,775 | oo 115,652,498
5. Other expenses (excluding taxes, ICEBNSES ANA FEES)..........c.cviuieeieeiieieiesee ettt st ssaeseses | eveesssessssessssssaesans 116,166,481 | ..ocooveeeeee 113,709,204
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccvvuiveuireiieiiiieieieeeee et sssesssenes | evreseessssssesesessesaenas 70,979,693 | .o 69,406,098
7.1 Current federal and foreign income taxes (including $.....(85,421,573) on realized capital gains (I0SSES))...........cccvrevrrerreres | corverreerrsressssssseenns TUTASTTT | e 31,740,401
7.2 NEt defErred taX HADIIEY..........eveererreseeeeeeeeees ettt ettt ettt essnssents | estneessessens st seeses s st e e st st e 0 [ e 0
8. Borrowed money $.....209,866 and interest thereon $.....37,81 ... ssssssssessssessessssesssssssnnses | onssosssonssonsssssinssessenes Pz Y Y & 273,385
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....184,843,748 and including
warranty reserves of §......... 0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErvice Act...........cccoeiuvieeieniseseeseesees | eveereiseieseeeines 1,833,048,975 | ..o 1,770,908,557
10, AQVANCE PIEMIUML.....cociiiiteiitiie ettt ettt bbb b s bbbt et et s bbb bbb s bbb e st s st et s e s bbb et essnsesasntes | ebessssesesssetesassesesasntebensebes s ene 0 | o 0
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...t | eestsenes st L0 RN 0
11,2 POLICYNOIAETS. ..ot | iesssenss s seeeae 10,624,731 | oo 10,579,149
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)...........ccrveiveeriirieereiieese et sesses e sesseseesnns | evessesisssssessssssessenes 87,700,821 | wovveveeerereeeeis 71,712,147
13.  Funds held by company Under reiNSUrANCE trEALES............cccvveveiiucreiiceeete ettt bbb sea s esaebsnaes | sbessssssessssssesessssesss s b b ensese s s eee 0 | o 0
14.  Amounts withheld or retained by company for aCCoUNt Of OtETS...........c.eviuieeieiceee e sseesesns | eveseesssssseese s seseenes 36,198,131 | oo 37,045,792
15.  Remittances and itemMS NOt AlIOCALET............c.ceuiviveiciieie ettt st st s st es s snsenaens | sevsessssssssssessssnntessesas (2,220,233) | covvevrrerereiereinians (1,239,153)
16.  Provision for reinsurance (including $.......... 0 CEMfIBA). .. veevvreresrierieie sttt sttt ettt ssensenens | essestesssnssessenssnssessessanssessessensans (0 U 0
17. Net adjustments in assets and liabilities due to foreign EXChANGE FALES.........ccvrvrierirririrre ettt srensnes | srerssssessessessss e ssessens e ssessensnes 0 [ e 0
18, Drafts OULSTANMING. ....vvuvevrcercerrie sttt s st en s ensantans | sEesssssnssessantsnssessent st ssensensnes 0 [ e 0
19.  Payable to parent, subsidiaries and affiliates
20, DIIVALIVES. ...t
271, PAYADIE fOF SECUMHES. ........cvieiecvececeeiciet ettt bbb s a e s et s ettt es b ss s saesans | seesissssessssstessessssnsssaesssssnsasen {1 U 9,872,605
22, Payable for SECUMLIES IBNAING..........cvuiviiiieiieieteeei ettt s bbb s ss b es b s santes | evtesssssstessesassensesanss 19,801,232 | oo 95,985,179
23.  Liability for amounts held Under UNINSUIEA PIANS..........c.vuererirrieerireirincineiseis e isseseesssesee s ssssssesssssessssssessessessssssessessansses | sesesssssssssessssssssessesssssessassassns 0 | o 0
24. Capital notes §........ 0 and interest thereon §.......... [0SO DSOS (0 I TR 0
25.  Aggregate Write-inS fOr ADIIIES. ........c..rvererererrier ettt sttt ns st nssens | sssssssssessasssssssssassans (20,457,737) | ovvovvnrreersisninnins (22,613,143)
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25).............ocruinnrecnereeeeseeseessisseseeseieesssssssseens | eeseeessesesesenseeees 9,823,943,836 | ...ovvvvererininnen 9,987,600,111
27, ProteCted CEll HADIIIES. ........cvuerveeiveieciii ittt | ethbstsbsese sttt bbbt 0 [ e 0
28.  Total liabilities (LINES 26 @NG 27)........ccuuereriermeeeerererseessseeiesseessseesssessesssse st ess s seess st ess s ssessessssensensss | ssssssssssssssssesesns 9,823,943,836 | ...ocovvrinriiinninnn. 9,987,600,111
29.  Aggregate write-ing for SPECIal SUMPIUS FUNDS........c..evuiururririireiie ettt sttt ss bt estenes | sebasssessessastsssnsseseans 20,639,501 | .oveeeeeieeeeeeiens 22,837,291
30, COMMON CAPIEAI STOCK. ........cuiecveieie ittt bbbttt bbb sttt n e nbenas | sbebsesissensessessesensenes 25,000,000 | oo 25,000,000
31, PrEfErTed CAPItAl STOCK. .......cvureureuriuieeecie ettt sttt f s f bbb n bbb s s tes | enEent et RE ettt et 0 [ e 0
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........c.cciueiieiciiiis ettt sbenas | stesessstessesssbesse s s ssse s snsenee 0 [ e 0
33, SUIMPIUS NOLES.......cuveiviieietctite ettt bbbt s bbbt s bbb s s s st s s bbb s bsbnns | buessesestessesstenses e sn s ssessesnnsene 0 [ e 0
34.  Gross paid in and contributed surplus
35, UN@SSIGNEd fUNAS (SUIMPIUS).......cvuvruieiieiieiiie ettt sttt bbbt bbb bbb st s s bbb ans
36. Less treasury stock, at cost:
36.1 . 0.000 shares common (value included in Line 30 §.......... 0) vttt | srebes bbb 0 [ 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt | ebet e sttt bt enans {0 ORI 0
37.  Surplus as regards policyholders (LINES 29 t0 35, 1SS 36).........cueveiuriieieiieiesisie et sesse st sssssssessessesens | sressesssssssassessesns 6,347,879,745 | oo, 5,149,517, 534
38, Totals (Page 2, LINE 28, COl. 3)......cuuvirrrirriiririseeiitesiessssee ittt | eeseenss et 16,171,823,581 | ..vvevcrircriinns 15,137,117,645
DETAILS OF WRITE-INS
2501, SPECIAI FESEIVE FUNM........ouieeiricieicie ettt s bbbttt s b s st st entens | sbessessssnsessessnssntenses et 500,000 | covverrreieirreeeieine 500,000
2502. Retroactive reinSUranCe reSEIVE @SSUMEM........c.cuvueueiireuriireteiiseseisesste st s bttt ss s sssssessssesessssese s ssesesessssesessesesensnsesnns | sesessssesessssesesssnsesessnsees 458,601 | oo 460,943
2503, Other StAtULOTY PrOVISIONS...........cuuuiiiuiieiieiiieiiseiieii e bbbk | boebas bbb T2TT | o 7,271
2598. Summary of remaining write-ins for Line 25 from OVEMlOW PAGE.........cururirieriririeeire ettt ssssesssssssesssessens | sessesseesessesssssssssesens (21,423,615) | ..vvoveerereerereneirriees (23,581,363)
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 BDOVE)..........creerrusrrieuirearirsseresssenssesessssnesseesssenssssnsssesessesnssesssssssssesssssnses | eosenssessssnssnsssssses (20,457,737) | ovoovvvrereriirariencienns (22,613,143)
2901. Special surplus from retroactive TEINSUIANCE. ............ccvuiveiviiiieieiete ettt st es s b s ssssssnes | suessessssessessssnssssesans 20,639,501 | coovvieieeeeies 22,837,291
2002, oSSRttt | eeRt et L0 SRR 0
2903, oottt 8 R R £ Rttt | st ettt (0 RN 0
2998. Summary of remaining write-ins for Ling 29 from OVEMIOW PAGE........ccuiueiiiieiricteeeee sttt sae e | sesssesessssessssssesessseses s b sansenas 0 | o 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 DOVE).........urueurursireeserssrnsssersssessssssssesessesssssnsssessssssssensssssssssnsssssssssnsss | sesessssssssssssssssssssssns 20,639,501 | oo 22,837,291
3201.
3202.
3203.
3298.
3299.
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Statement for September 30, 2013 of the TRAVELERS CASUALTY AND SURETY 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:
(WItEEN $.....268,562,853).......c0uurvrriisiisisesissiesssssiss sttt | sensiensanes 256,374,311 | ccovvrrerenne 233,976,534 | .............. 315,579,310
(Written $.....3,044,432,298).........cc.cmmrvmmrrennrinsiissins sttt | ansssansens 2,978,777,506 |........... 2,958,576,526 |.......... 3,957,435,767
. (written §.....271,934,305).... ..261,444,182 | .. ....239,734,330 ..323,296,675
(written $.....3,041,000,847).......ccvuumrrieiernsississsisssssessssssssssss sttt sssnnns | ansssnsens 2,973,707,636 2,952,818,730 |........... 3,949,718,402
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,551,411,832):
2.1 DIFECR.c1ve ettt AR E sttt en et | entenenniees 140,786,681 | .............. 126,966,809 | .............. 170,304,761
2.2 Assumed 1,481,966,894 | .. .1,586,681,895 ...2,260,340,367
2.3 CUBH. ...ttt ARttt en et nnennn | srrenteeenes 144,875,853 | .....ccoveev. 121,383,856 | ..ccoovneneet 172,813,594
28 NBL.. bbb | ereenenene 1477877,721 | ........... 1,692,264,848 | .......... 2,257,831,534
3. Loss adjustment expenses incurred..... ..362,596,417 | .. ....345,227,550 .441,526,153
4. Other underwriting expenses incurred............. ..946,145,149 | .. ...1,274,056,067
5. Aggregate write-ins for underwriting deductions..
6. Total underwriting deductions (LINES 2 throUGN 5)........c.cveviriiiiceccece et
7. Netincome of protected cells
8. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)
INVESTMENT INCOME
9. Netinvestment INCOME BAMEA...........c.cuuiiiiriririirire ettt nesns | consineninesa 325,910,512 338,708,008 |.... 720,718,151
10. Net realized capital gains (losses) less capital gains tax of $.....8,884,397. ..46,982,179 | ..o (31,488,112)|. ..(37,377,520)
11. Net investment gain (I0SS) (LINES 9 10).......cuuuirrerreriiriiriirieiesie ettt ettt ss st sessesssesssssseens | cvsssscssne 372,892,691 307,219,896 | .... 683,340,632
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....(6,848,156) amount charged Off $.....332,349).........covevererrerrieeeeeeie st sssssesssssens | eevsessersinsenns (7,180,505) | ...cvvvvrrnens (7,287,808) ....(9,747,944)
13. Finance and service charges not included in PrEMIUMS...........cceuiueieieienieeeese ettt ssenas | sbesensessennes 12,356,496 |................ 13,885,685 | .... ....17,934,581
14. Aggregate write-ins for MiSCEllANEOUS INCOME...........ccvevervcvieeieiieiese ettt L A7511338 | 3,151,065 | .... 2,988,081
15. Total other income (LINES 12 thrOUGN 14)..........cueieiiiieieicsie ettt ...22,687,329 | ..o, 9,748,944 LA1,174,717
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINES 8 + 11+ 15) ...t bt snsnes | essessesnses 582,668,368 | .............. 370,503,989 | .... 670,819,997
17. Dividends t0 POICYNOIIETS. .......vuveererir ittt sttt ss s nt st nssens | srentasssssnssans 5174971 | oo 6,209,852 8,193,357
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......cuoieiiiiieeeieteiesee et s st s sssssssesanns | oesesasssssnes 577,493,397 364,294,137 | .... 662,626,640
19. Federal and foreign income taxes incurred...... 108,197,113 | 54,119,589 ....52,210,868
20. Netincome (Line 18 minus LN 19) (10 LINE 22).........cvuvrrrrerrerinerrserrieisnsissiesssssssessssesssssssssessssssssssssesssssssssessessnsses | sesessseseses 469,296,285 310,174,547 | .... 610,415,771
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PHOE YEAI..........cueiveiieieiriieieieisisessessssstese st sssssssessessnss | sessssenees 5,149,517,534 | ..........4,897,219,874 | ........... 4,897,219,874
22. Netincome (from Line 20) 610,415,771
23. Net transfers (to) from Protected Cell ACCOUNES...........cceiieiieiciins st ssnsenes | sesessessessssessesssssssessesnd 0 | o0 | e 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....986,044... ..529,358,006 | .. ..265,290,115
25. Change in net unrealized foreign exchange capital Gain (I0SS).........cvvurieirriiirinrineeieeniese e sesssssssesses | eesessssessesees 1,353,636 |.. ..2,272,358
26. Change in Net defErred INCOME TAX........c.rurirererrereeireceeeere ettt se sttt ettt et entnnes | estsesnesnens (39,615,016) (41,220,783)
27. Change in NONAAMIEA SSELS.........cccviueriiiieieiie ettt bbbttt b bbbt aes s ae b naen ....39,068,741 ....41,077,600
28. Change in provision for reinsurance.
29. Change in surplus notes...............
30. Surplus (contributed to) withdrawn from protected cells..

31,
32.

33.

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

Cumulative effect of changes in accounting principles
Capital changes:

32.1 Paid in
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSTEITEA t0 SUIPIUS.......cvveevicvceer ettt sttt ettt ss bt s
Surplus adjustments:

331 Paid iN..oereeeeeeee s
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital
Net remittances from or (to) Home Office
Dividends to stockholders
Change in treasury stock
Aggregate write-ing for gains and [0SSES IN SUMPIUS..........vureriierinrerirrinresee st enes
Change in surplus as regards policyholders (Lines 22 through 37).........cc.ccerieiiiinieieisese e
Surplus as regards policyholders, as of statement date (LInes 21 pIuS 38).........ocueveveveeeeieeeeeceeeeeee s

...200,000,000 |..

620,000,000)

.0
................. (1,099,440)
........... 1,198,362,211 | ..0.0...00r..363,095,376 | ...or........ 252,297,660
........... 6,347,879,745 | ..........5260,315,250 | ..........5,149,517 534

0501.
0502.
0503.
0598.
0599.

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

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

1401.
1402.
1403.
1498.
1499.

Profit and loss, miscellaneous..................
Fines and penalties of regulatory authorities
Retroactive reiNSUrANCE QAINJOSS. .......c..cuiueiieicirieieieiseie ettt et
Summary of remaining write-ins for Line 14 from overflow page
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

3701.
3702.
3703.
3798.
3799.

Prior period @dJUSIMENT...........ou e

Summary of remaining write-ins for Line 37 from overflow page
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE).....c.ruruurisiieiriieiair st sse st

................. (1,099,440)
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Statement for September 30, 2013 of the TRAVELERS CASUALTY AND SURETY COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUIANCE............ccvcvireeeieiesee ettt ses st sss s sssssssstesassnaas | evessnes 2,975,130,972 | .......... 2,923,508,192 | .......... 3,927,309,720
2. NetinvestMeNtINCOME.........c.ooiiiiiirrr s | conesineiis 366,222,729 | .....cccouue. 370,972,890 | .....cccouce. 762,423,850
3. Miscellaneous income ....22,687,329 L A1,174,717
4. Total (LINES THhIOUGN 3).....ceereieiiecieeiiseeesiee ittt sss s snsnsnes | crsssnees 3,364,041,030 | ....oocee 3,304,230,027 |.......... 4,700,908,287
5. Benefit and [0SS related PAYMENLS..........ccovuiviiiiiiieicietee ettt s bensenaens | sernsans 1,615,412,768 | .......... 1,617,675,614 |.......... 2,174,746,444
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........cccevererrrereieresseissiien | eveeeveiesssissseienins (01 (01 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS...........cceveviveiciicieiese s | ceeriins 1,313,947,127 | .......... 1,311,410,422 | .......... 1,733,244,788
8.  Dividends paid t0 POIICYNOIAETS.........cceveviieiieiciesie ettt bbbt en s snsanns | ebsssessessnsnes 5,129,390 | .ovvrerrernns 4,730,195 | .ooovrviinne. 7,028,189
9.  Federal and foreign income taxes paid (recovered) net of $.....9,531,795 tax on capital gains (losses)... 137,106,133 |... (2,966,436)] ... ..(39,026,077)
10 Total (LINES 5 HMOUGN 9)...ccvvuuervermereiseesssseeeisseessssesessseesssse st ssss st snsnnenes | oseseees 3,071,595,418 | .......... 2,930,849,795 |.......... 3,875,993,344
11.  Net cash from operations (Lin€ 4 mMiNUS LiNE 10).......c.cciieriiireieieteeeieteese ettt ssse st s ssbesans | erssaesnans 292,445,612 | .cevneee. 373,380,231 | ..coovuene 824,914,943
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS...ceeuurveereeeeseeese ettt | crrieeenes 1,051,771,715 | oo 986,552,483 | .......... 1,456,413,598
12,2 SHOCKS. . .ereereereeteeetsee st eess et ess s RS REERER £ RERRReEestennntensntas | enees et 3,413,563 | .ooovrrrirnn 8,202,897 | ..ovvvverreens 8,208,518
12,3 MOTAGE [0ANS......cuvecveiceeiecicteie ettt sttt s bbb s s e st st en s s bssesasssssnsnssenans | sesssessesssessenes 11,374 [ o 518,097 | oo 522,155
12,4 REAIESIALE ...t | bbb 0 [ e (01 RN 0
12.5  Other iNVEStEd @SSELS...........vvrrrerrireicererereisrssesesseessesssssssssesssssssesssnessensssesssnssssesssesssnsssenssnssss | ooceneeneeen82, 196,129 | 1iriiirienn..60,740,192 [ ovorvecnec 85,953,135
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments.............cccoceeverveererceeesienisnieees | cevverresesnienenen 3,388 | o0 | e 0
12.7 Miscellaneous proceeds.... 25,000,000
12.8 Total investment proceeds (LINES 12.110 12.7).....cucieicieieiseee ettt s aaes 1,576,097,406
13.  Cost of investments acquired (long-term only):
131 BONGS..oevueeveesaeeeseeessss s st RS ns et | sereenetas 950,213,611 | .......... 1,004,728,349 | .......... 1,597,299,645
13,2 SHOCKS. . rvevuvereeeeseesseeeseesseeesseees s es sttt ns s | seneestneees 754,575,873 | ccovvorvvernns 1,972,529 | oo 2,114,589
13,3 MOIJAGE 0BNS......ouieiiiieiiciciite ettt bbb s bbbt bbb s bbb ntes st s tens | sbensensesntenten st n e (01 {1 0
1304 REAIESIALE ...ttt ettt ntens | srensensnsnessenten e sentns (01 (0] 0
13.5  Other iNVESIEA @SSELS........cveuurvereiircriieriierieei sttt nenes | coneesesneenes 32,389,065 | ......cccoouue. 38,156,945 | .....ccceonue 57,788,929
13.6  MisCellaneous @PPlICAtIONS...........ccevcviveiieicieisie ettt ss st bnns | crenbesssassanes 9,872,605 | ............... 95,559,912 |............. 126,852,366
13.7 Total investments acquired (LINES 13.110 13.6).....cvvrrirrerneiciisiesseesesiss s sssssss e sssssss s ssessssssssssssesses | assesssees 1,747,051,155 | .......... 1,140417,735 | .......... 1,784,055,530
14.  Netincrease (decrease) in contract I0ans and PremiUm NOLES.........c..eveereeieereeeireeeneise et seessesessesssesessessssaseesseninee
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPITAl NOLES.........ceeceeeeiecieie ettt ettt et enbntns | sressstsessessnstassnesentans (01 R O e 0
16.2 Capital and paid in SUTPIUS, 1€SS trEASUINY SEOCK.........c.eveviecrereicteee ettt ssesesssseseens | ervessesnnens 200,000,000 | ovovveveererererereinnans (1 U 0
16.3 BOMOWET UNDS.......ooureeriirceieiceiees ettt sttt sttt enensens | esesssenssesssees (VLN ] (24,024)| ..o, (32,310)
16.4 Net deposits on deposit-type contracts and other insurance liabilities............c.cceevriereicreeeiieeeeece e | v (01 (1 0
16.5  DIVIAENAS 10 STOCKNOIAETS.......eovevvevreiericetieeeis ettt ees s ssess st sss s ssss st ssssssnens | siseesesssessssnessssnneees (18 I 405,000,000 | ... 620,000,000
16.6  Other cash provided (APPHEA).......cccivereicreeeeieese ettt sse s bt s et s s ssssssssssssessnns |aesssssssesee (43,895,856) [ .......oecneeve 8,796,033 | ... 23,525,042
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)............ [ cooceenee. 156,078,416 |............ (396,227,991)]............. (596,507,269)
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 Ling 17)......c.cccoevvverveever [ covrveiernnes (75,224,710) | ...ceeve. (83,286,295)| ............... 20,449,551
19. Cash, cash equivalents and short-term investments:
19,1 BEOINNING Of YBAT.....cvvuurietreerisnseisseesss e sessseess st ss stk ssssnes | sesiesstanns 197,367,645 | ...cccccoenn. 176,918,094 176,918,094
19.2 End of period (Line 18 plus Line 19.1)................ 122,142,935 93,631,800 197,367,645
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Interest reCeiVed IN SECUMHES..........cuuuiuuiiiieiieiie st nss st nssnses | srisrisnnessnesnes 569,903 | ..o (1N 87,433
20.0002  Stock distributions from limited PartNErSNIPS. ... seessesssessssesssnns | sreeesnsesssssses 200,037 | cooveereveerens 1,972,529 | oo 2,114,589
20.0003  DisSOIULION Of SUDSIAIAIES.........vouurveeerereceinriiesiesisessisesisessi s eess st ssi st essss e nssesstsnnes | sonesssssessesssnsesssesssnes (U [P 3,972,424 | ..o 3,972,424
20.0004  EXChaNGE Of DONAS......c.uiuieiieiiitsiet ettt bbbt ns s b s bntensesassanaes | bensessssnsessessssnsassenan (01 O Of e 1,145,297
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Statement for September 30, 2013 of the TRAVEL ERS CASUALTY AND SURETY COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices:

Travelers Casualty and Surety Company (the Company) prepares its statutory financial statements in conformity with accounting practices
prescribed or permitted by the State of Connecticut. The State of Connecticut requires that insurance companies domiciled in Connecticut
prepare their statutory basis financial statements in accordance with the National Association of Insurance Commissioners (NAIC) Accounting
Practices and Procedures Manual, subject to any deviations prescribed or permitted by the Connecticut Insurance Commissioner. The Company
has not applied for and does not believe that it employs any statutory accounting practices that would be considered a permitted practice in its
financial statements.

B. Use of Estimates in the Preparation of the Financial Statements:

No significant change.

C. Accounting Policy:

No significant change.

Note 2 - Accounting Changes and Corrections of Errors

During the first quarter of 2013, an error in the reporting of “Taxes, licenses and fees” (TL&F), “Payable to parent, subsidiaries and affiliates” and
“Amounts withheld or retained by company for account of others” was detected. The error resulted in paid TL&F associated with business not
covered by an affiliated reinsurance agreement not being allocated to the Company, causing an understatement of the reported amount in the
TL&F payable account. In accordance with SSAP No. 3, Accounting Changes and Corrections of Errors, the Company corrected this error on the
March 31, 2013 statutory financial statement.

The correction resulted in an additional $11.3 million to TL&F, offset by both a reduction of $1.0 million in Amounts withheld or retained by company
for account of others, and $10.3 million to Payable to parent, subsidiaries and affiliates. This error did not impact Net income or Surplus as regards
policyholders.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

A.

Mortgage Loans including Mezzanine Real Estate Loans:

No significant change.

. Debt Restructuring:

No significant change.

. Reverse Mortgages:

No significant change.

. Loan-Backed Securities:

1. The Company applies the retrospective method of revaluing loan-backed securities. The Company’s loan-backed securities are revalued
quarterly using the constant effective yield method which includes an adjustment for estimated principal repayments, if any. The effective
yield used to determine amortization for these securities is recalculated and adjusted periodically based upon actual historical and/or
projected future cash flows. The Company changes from the retrospective to prospective method for valuing the securities when an other-
than-temporary impairment has been recorded.

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

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

2. The following tables provide aggregated information on structured securities, classified on the basis for the recognized 2013 other-than-

temporary impairments:

Other-than
temporary
Amortized cost basis impairment
before other-than- recognized
temporary impairment in loss Fair value
(OTTI recognized in the quarter ending March 31, 2013)
Present value of
cash flows is less than
amortized cost $ 562,428 $ 3,277 $ 593,471
(OTTI recognized in the quarter ending June 30, 2013)
Present value of
cash flows is less than
amortized cost $ - $ - $ -

Q06



Statement for September 30, 2013 of the TRAVEL ERS CASUALTY AND SURETY COMPANY

NOTES TO FINANCIAL STATEMENTS

(OTTI recognized in the quarter ending September 30, 2013)

Present value of
cash flows is less than

amortized cost

$

$

$

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

Other-than-
temporary Amortized cost
Amortized cost basis impairment basis after other-
before other-than- Projected recognized than-temporary Impairment
Cusip temporary impairment cash flow in loss impairment Fair value Quarter / Year
55275RAD4 $13,265,552 $ 8,172,656 $5092,896 $ 8,172,656 $ 5,142,033 Q3 -2009
36242DKV4 4,012,012 3,627,657 384,555 3,627,657 2,903,581 Q3 -2009
576455AC3 13,881,639 10,286,719 3,594,920 10,286,719 5,247,888 Q3 - 2009
57643LRK4 14,218,359 8,906,250 5,312,109 8,906,250 7,224,803 Q3 -2009
76110WUP9 639,406 602,541 36,866 602,541 255,240 Q3 -2009
92977YBR1 6,396,631 6,344,953 51,678 6,344,953 5,432,772 Q4 — 2009
36242DKV4 3,382,872 3,063,197 319,675 3,063,197 2,750,007 Q4 — 2009
567455AC3 10,400,100 10,218,750 181,350 10,218,750 5,533,089 Q4 — 2009
57643LRK4 8,512,704 8,231,841 280,863 8,231,841 7,465,111 Q4 - 2009
76110WUP9 592,628 572,634 19,995 572,634 204,326 Q4 — 2009
55275RAD4 8,413,500 7,988,475 425,025 7,988,475 6,037,545 Q1-2010
576455AC3 10,329,600 9,333,375 996,225 9,333,375 6,523,815 Q1 -2010
57643LRK4 7,812,350 7,699,281 113,070 7,699,281 7,242,443 Q1-2010
76110WUP9 548,372 436,317 112,055 436,317 200,765 Q1-2010
05949QAWS5 17,987,728 17,981,329 6,398 17,981,329 16,611,618 Q3-2010
576455AC3 9,537,395 9,438,000 99,395 9,438,000 6,604,395 Q3-2010
55275RAD4 8,224,290 7,775,700 448,590 7,775,700 5,477,070 Q3-2010
57643LRK4 6,599,004 6,504,187 94,818 6,504,187 6,245,589 Q3-2010
55275RAD4 7,889,095 6,993,000 896,095 6,993,000 6,003,840 Q4 - 2010
05949QAW5 16,373,110 16,372,806 303 16,372,806 15,632,705 Q4 - 2010
576455AC3 9,540,731 8,470,800 1,069,931 8,470,800 6,753,750 Q4 - 2010
57643LRK4 6,355,945 6,144,456 211,489 6,144,456 6,331,259 Q4 - 2010
92977YBR1 5,080,156 4,986,837 93,319 4,986,837 4,950,464 Q1-2011
576455AC3 8,550,207 8,402,550 147,657 8,402,550 6,091,620 Q1-2011
57643LRK4 6,009,672 5,633,223 476,449 5,633,223 5,805,474 Q1-2011
81377NAA2 4,183,873 3,887,070 296,802 3,887,070 4,145,553 Q1-2011
79549AXJ3 8,358,700 8,018,886 339,814 8,018,886 7,127,786 Q1-2011
05949QAWS5 12,201,895 12,188,259 13,636 12,188,259 12,081,240 Q2 -2011
92977YBR1 4,952,944 4,735,914 217,031 4,735,914 4,962,526 Q2 -2011
57643LRK4 5,356,686 5,220,520 136,166 5,220,520 4,616,928 Q2-2011
81377NAA2 3,794,622 3,368,849 425,773 3,368,849 3,050,154 Q2-2011
05948XBV2 1,236,219 1,202,668 33,552 1,202,668 1,194,041 Q2 -2011
05948XEB3 556,757 549,957 6,800 549,957 533,961 Q2-2011
576455AC3 8,582,675 8,440,500 142,175 8,440,500 5,216,910 Q3-2011
57643LRK4 4,977,283 4,753,065 224,218 4,753,065 3,605,516 Q3-2011
81377NAA2 3,178,762 3,042,534 136,228 3,042,534 2,383,485 Q3-2011
05948XBV2 1,192,824 1,192,112 712 1,192,112 1,133,561 Q3 -2011
05949QAW5 8,838,193 8,817,133 21,060 8,817,133 8,604,674 Q4 -2011
92977YBR1 4,363,539 4,337,798 25,741 4,337,798 4,079,945 Q4 - 2011
81377NAA2 2,844,924 2,706,875 138,049 2,706,875 2,439,286 Q4 - 2011
55275RAD4 6,981,292 6,776,716 204,576 6,776,716 4,690,118 Q1-2012
92977YBR1 4,295,912 4,224,178 71,734 4,224,178 4,427,982 Q1-2012
57643LRK4 4,510,481 4,282,882 227,598 4,282,882 3,460,614 Q1-2012
81377NAA2 2,650,183 2,356,899 293,284 2,235,899 2,516,908 Q1-2012
939336PC1 205,171 194,011 11,160 194,011 208,984 Q1-2012
55275RAD4 6,630,810 6,377,885 252,925 6,377,885 5,551,740 Q2 -2012
576455AC3 8,538,515 8,188,341 350,174 8,188,341 4,650,218 Q2 -2012
576455AC3 7,998,844 7,243,871 754,973 7,243,871 7,510,481 Q3-2012
57643LRK4 3,929,744 3,800,109 129,635 3,800,109 4,890,099 Q4 - 2012
05948XEB3 387,208 386,552 656 386,552 402,338 Q1-2013
939336PC1 175,220 172,599 2,621 172,599 191,133 Q1-2013

4.  The gross unrealized investment losses and related fair value for impaired securities for which an other-than-temporary impairment has not

been recognized as a realized loss were as follows:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ 5,066,648
2. 12 Months or Longer $ 91,324

b. The aggregate related fair values of securities
with unrealized losses: 1. Less than 12 Months

2. 12 Months or Longer

$195,219,760
$ 4,331,059

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

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

No significant change.
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Statement for September 30, 2013 of the TRAVEL ERS CASUALTY AND SURETY COMPANY

NOTES TO FINANCIAL STATEMENTS

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

No significant change.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

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

The Company received a capital contribution of $200 million from its parent, Travelers Insurance Group Holdings, Inc., on September 16, 2013.

The Company made a capital contribution of $752.6 million to its subsidiary, 8527512 Canada Inc., on September 23, 2013.
Note 11 - Debt

No significant change.

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

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

Not applicable.

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

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases

No significant change.

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

No significant change.

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

A. Transfers of Receivables Reported as Sales:
No significant change.
B. Transfer and Servicing of Financial Assets:

Not applicable.
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NOTES TO FINANCIAL STATEMENTS

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:

« Level 1 - Unadjusted quoted market prices for identical assets or liabilities in active markets that the Company has the ability to access.
« Level 2 - Quoted prices for similar assets or liabilities in active markets; quoted prices for identical or similar assets or liabilities in inactive
markets; or valuations based on models where the significant inputs are observable (e.g., interest rates, yield curves, prepayment speeds,

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

« Level 3 - Valuations based on models where significant inputs are not observable. The unobservable inputs reflect the Company’s own
assumptions about the inputs that market participants would use.

A (1) Securities measured and reported at fair value as of September 30, 2013:
Description Level 1 Level 2 Level 3 Total
Bonds
Industrial and miscellaneous $ - $ 130,156,152 % - $ 130,156,152
Preferred stock
Redeemable preferred stock - 30,765,625 - 30,765,625
Non-redeemable preferred stock 1,639,120 1,050,278 - 2,689,398
Total preferred stock 1,639,120 31,815,903 - 33,455,023
Total assets at fair value $ 1,639,120 $ 161,972,055 $ - $ 163,611,175

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

(4) Bonds and preferred stock were carried at fair value in accordance with NAIC guidance. These securities were generally priced by the
SVO or by a third party organization.

(5) Not applicable.
B. Not applicable.

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

Not
Practicable
(At September 30, 2013) Aggregate Admitted (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Short term bonds $ 122,539,271 $ 122,539,271 $ 55,409,635 $ 67,129,636 $ - $ -
Long term bonds 9,228,067,514 8,866,555,377 252,273,574 8,968,183,755 7,610,185 -
Preferred stock 34,896,423 34,615,023 3,080,520 31,815,903 - -
Not
Practicable
(At December 31, 2012) Aggregate Admitted (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Short term bonds $ 198,315,951 $ 198,316,027 $ 81,351,691 $ 116,381,673 $ 582,587 $ -
Long term bonds 9,737,570,684 8,999,341,215 360,740,890 9,368,342,990 8,486,804 -
Preferred stock 36,365,395 35,287,020 36,365,395 - - -
Common stock 124,474 124,474 124,474 - - -
Mortgage loans - 12,579 - - - 12,579

D. Not applicable.

Note 21 — Other Items

No significant change.

Note 22 — Events Subsequent

On November 1, 2013, the Company'’s subsidiary, 8527512 Canada Inc., acquired The Dominion of Canada General Insurance Company
(Dominion) from E-L Financial Corporation Limited. As a result of this transaction, the Company indirectly owns 77.5% of Dominion.
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Note 23 - Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

During the period from January 1, 2013 to September 30, 2013, the prior year-end total loss and loss adjustment expense reserves developed
favorably by $69,767,000, resulting from better than expected loss and DCC development primarily in the special property, other liability —
occurrence, and homeowners lines, and from lower estimates for adjusting and other expenses.

The improvement in the special property line was driven by better than expected development for catastrophe and non-catastrophe claims in
accident years 2010 — 2012. The improvement in the other liability — occurrence line impacted accident years 2004 — 2012 and reflected more
favorable legal and judicial environments than what the Company previously expected. This improvement was partially offset by unfavorable
development in asbestos and environmental reserves for “Prior” accident years. The improvement in the homeowners line was driven primarily by
better than expected development for catastrophe and non-catastrophe claims in accident years 2011 and 2012. Lastly, the improvement in
adjusting and other expense reserves was driven by improvement in the underlying loss and DCC reserves and by the allocation of adjusting and
other expense reserves by year as disclosed in the Schedule P Interrogatories of the Company.

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

Note 26 — Intercompany Pooling Arrangements

No significant change.

Note 27 — Structured Settlements

No significant change.

Note 28 — Health Care Receivables

No significant change.

Note 29 — Participating Policies

No significant change.

Note 30 — Premium Deficiency Reserves

No significant change.

Note 31 — High Deductibles

No significant change.

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

No significant change.

Note 33 — Asbestos/Environmental Reserves

No significant change.

Note 34 — Subscriber Savings Accounts

No significant change.

Note 35 — Multiple Peril Crop Insurance

No significant change.

Note 36 - Financial Guaranty Insurance

A. No significant change.

B. Not applicable.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

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

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

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

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

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

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

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

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2009.........coevnee.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 3141201 e

By what department or departments?
Connecticut

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

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

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

If yes, give full information:

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

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

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

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

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

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
() Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

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

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

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

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

PART 1 - FINANCIAL

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

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

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

1.2

15.1
15.2

Book/Adjusted Carrying Value

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

Book/Adjusted Carrying Value

14,21 BONGS......viiveieeieteee ettt bbb et r bttt aes
14.22  PrEferTeA STOCK........cvuivieeicictece ettt sttt aneaen
14.23  COMMON SEOCK. ...ttt ettt e bbbt s b se e b e
14.24  ShOrt-TErM INVESIMENES.........ouiviiieieicictee ettt bbb
14.25 Mortgage Loans on Real Estate

18.2 If no, list exceptions: ..........

Q07.1

14.26 Al Other $ e, 18,229,302 $ i 19,636,492
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21t0 14.26)...........c.cccceviverrrenne $ o 3,165,118,028 I 4,436,698,149
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @DOVE..............ccovveeveveceeveereeeeee e eseneesneen G e 0 LSRR 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ | No[X]
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.
. 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: [ 19,801,232
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: [ 19,801,232
16.3 Total payable for securities lending reporting on the liability page: [ 19,801,232
. 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[X] No[ ]
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)
N/A
17.3  Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ | No[X]
17.4  If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
N/A
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]




Statement for September 30, 2013 of the TRAVELERS CASUALTY AND SURETY COMPANY
GENERAL INTERROGATORIES (continued)

3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

PART 2

PROPERTY & CASUALTY INTERROGATORIES

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

If yes, attach an explanation.

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

Yes[ ] No[X] NAT[ ]

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

Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
Other liability-occurrence | ....... 0.000 |.......... 5.000 % ...34,870,490 |....34,870,490 | ..coooirennen0 | s 193,624 | .o | e 193,624
Total..oeersriesessssiienenes | cereeans Y. XXX oo ....34,870,490 | ...34,870,490 | ..o [ e, 193,624 | o0 | e 193,624
Operating Percentages:
5.1 A&H loss percent 0.0%
5.2 A&H cost containment percent 0.0 %
5.3 A&H expense percent excluding cost containment expenses 0.0%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0

Qo8




Statement for September 30, 2013 of the

TRAVELERS CASUALTY AND SURETY COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

Code Number Name of Reinsurer Jurisdiction (YES or NO)

NONE
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Statement for September 30, 2013 of the TRAVELERS CASUALTY AND SURETY COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currerzlt Year PriorsYear Curre:t Year Prior5 Year Currer?t Year Prior7 Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama.........coocvvrrnrinrincinnes AL|...... PO SN 3,857,577 | oo 3,116,698 | ..ooovvrvrriinee 2,727,231 ...1,969,584 48,549,466 | ............... 51,502,289
2. Alaska.......coceeieeieeiieiinnn. AK]....... Leevoes | e 590,805 | .ovovveririinnes 340,620 | .oooovverrnne 147,060 174,430 | .... 614,029 | ..o 909,378
3. ANZONA...s AZ|..... Lo | s 4.527,662 | ...coooovrennen. 3,849,482 | .o 2,092,323 | .o 1,032,380 | ..ooovvennnee 15,139,915 | oo 14,149,235
4. Arkansas............coocomeierinnn AR |...... Lueroes | v 2,693,884 | ....ccooevrnee. 2,041,407 | oo 897,652 941,209 14,675,275 | ovvveerene 13,381,533
5. California........ccoeeermeererirniins CA|.. [P SR 4,854,945 | ................ 3,970,456 | ...covvvnnee. 23,498,666 28,485,946 | ... 146,785,874 | ............. 171,365,429
6. Colorado.......ccccovvuververinrinnes CO |...... Leevoee | e 508,360 | ...oovverirrinne 844,808 | ....cocovvvrennn 604,334 | oo 715,192 | oo 9,444,510 | ovvevrnne. 10,269,541
7. ConnecticUt.........ccourruriunnnnn. CT|.coen. [T TR 10,261,516 | ..ocovrvnnen. 10,259,166 | ...coovvevevne. 9,941,062 28,681,111 255,315,193 | oo 252,911,103
8. Delaware.........ccccovererrrennenn. DE | oo U T 80,335 | .oorrernnn 61,260 | .ovverrrrrinens 320,892 637,485 | ... 33,480,448 | ............... 32,716,267
9. District of Columbia................ DC|....... Lo | e 1,440,948 | .....ccoouneee. 1,775,255 | oo, 127,771 | s 661,136 | .cooovrrnnene 19,607,737 | oovvvvrrnen 21,172,535
10.  Florida.....cccoovverenriereeeeenee FL | i Leevoes | e 11,956,881 | ....cooeeeee. 12,312,304 | ..o 11,527,294 8,743,839 118,098,946 | ............. 129,749,840
11, GEOrgia.....oocveevevverneirnerne GA [ i [ ....6,503,517 .2,674,788 3,006,035 ...41,255220 | ... ...42,268,724
12, Hawaii......ccoocoovvnrenrnreneee H Leevoee | e 330,659 | oo 1,314,251 | 141,784 200,077 | oo 1,666,027 | ...ccoovvrnne. 1,678,756
13, 1daho...ccovcivecncineineiineineeee D i Levvvvene | e 722,463 | oo 897,763 | e 544,178 551,203 5,986,445 | ....oocrvrinn 6,607,958
14, 1NOIS.......vverreerrrerienrienernnrnnne L | s [ ....9,607,434 ..3,987,551 3,517,192 ...46,471,166 ....45,974,659
15, Indiana.......cccoocvververrncrnennend N i Lo | e 3,165,150 2,237,612 2,481,299 | ... 17,420,119 17,290,587
16, 1OWa. oo A Lo | e 2,335,937 | oo 2,912913 | oo 1,589,649 | ..coooovrvenen. 2,886,445 | ......c........ 12,990,243 | ..o 12,642,527
17, Kansas.......ccveeverinsevrnennennn. KS|...... Leevoee | v 6,592,267 | ..covvrrirnne 6,182,761 | .ovovvrreri 2,111,745 2,464,574 21,855,323 | ..o 21,761,445
18.  Kentucky......coooovvverrerrieciinens KY |[....... Lo | e 1,180,158 | ..ovvvrrennnn. 1,473,638 | ..oovveenne. 1,322,639 1,546,522 | .... 25,070,983 | oo 26,143,350
19.  Louisiana.........coccuvevveernernnennn. LA|...... [P T 10,036,519 | ..cvvrcvrnrenen 4,481,307 | oo 2,490,835 | ..oovvvviennen 2,136,834 | ..coovvvnnn. 79,258,467 | ...ocvorvvenee 80,320,025
20.  Maine.....cooverreririeieienne ME ... Leevoee | e 675,445 | oo 452,151 | oo 625,052 721,435 16,048,920 | .....cccoouc.. 19,559,215
21, Maryland........cocovvvrvrineninnnnn. MD|.... Lo | e 4,730,659 | oo TA11,494 | L 4,754,355 ..3,593,577 | .... 78,587,327 | covvveeine 73,767,148
22.  Massachusetts..........cccoceeue.. MA | ... [P O 19,218,216 | .ovevvennee. 17,442,469 | .......c....... 10,659,493 | ...coovrvenen. 8,303,756 | ..ccoovenne 142,291,164 | ............. 145,003,057
23. Michigan.......ccccocoevrnrrirnirnn. M| ... Leerees | v 4,606,276 | ....cocevveee. 2,263,641 | ooverinn 5,462,509 5,507,182 266,142,439 | ............. 280,028,311
24, Minnesota........c..coocvmrrnee. MN | L Lo | e 7,846,259 | ..ooovvininnns 4,538,290 | ...ccooovrrnnn. 3,201,299 2,934,401 | .... 35,053,273 | ..covvrrine 35,235,131
25, MiSSISSIPPI...vvervrrerrirerieneees MS [ Leeroes | v 2,941,717 | oo 2,872,418 | oovverrrien. 906,349 | .ooovrrrrinns 1,011,911 | e 10,803,556 | ...oocevveee. 11,995,105
26.  MiSSOUM.....oconrrrnrernrinerneen MO [ Lo | e 2,493,700 | .coovvrrrinnee 2,691,829 | .o 3,726,762 ...3,309,291 32,750,831 | cvvrreine 33,639,808
27. Montana.......cccoevvmrrmrvereee . MT [ i Leeveee | v 393,732 | oo 364,117 | oo 189,420 157,421 | ... 2,526,308 | ..cocvvrirrinn 2,717,393
28.  Nebraska.......cccooeermeernennncn . NE [ i Lo | e 2,215,513 | oo 2,056,904 | ...ooovrrriinnee 1,272,067 | ..oovvecrrene 1,379,224 | ............... 12,229,710 | ovvvvernee. 12,970,204
29. Nevada......coooormrrmremrrnnenc NV [ i Leeroes | e 1,674,783 | ...oovveee. 1,639,016 | cooovvrrrrrinnns 479,904 769,573 2,846,965 | ...coovrinenne 2,498,938
30. New Hampshire..........ccceoee.. NH| .. Leverone | oo ..754,980 | ... 73,645 | e 349,994 ..536,848 ...16,486,951 ...17,261,135
31, New Jersey......ccoeovercmreneeenNJ [ i [P S 3,003,389 | oo 388,123 5,931,100 ...5,129,807 203,504,111
32, New Mexico........cooccrnernee. NM | e PO SR 1,180,566 | ..ooovvvrreiinns 916,001 | coovverers 320,042 428,789 5,415,893 | oo 4,935,875
33.  New York..... SNY [ [ ..19,559,602 21,490,477 | ... ....39,186,382 119,129,035 .350,533,701 | ... ..357,189,681
34.  North Carolina.........c.ccceceee.e.NC | . [P TP 5,951,527 | .oooovreeennn4,330,880 | oo 2,738,591 39,012,906 | ...cccovvvenee 40,602,714
35.  North Dakota..........ccccceeeeeeee.ND | .o SO T 35797 | e 30,132 | (5,045) | oo (813) 133,266 | ..oovevreiennn. 118,312
36.  Ohi0...covvreereneenernernennen OH [ [ ...553,651 ..1,970,458 211,864,629 | ... ..225,390,981
37.  Oklahoma.......cccocvevimrirenen . OK | oo Leevoes | e 768,143 | ................ 1,066,094 | .cooovrrrrnnnn. 178,874 11,339,983 | oo 10,642,618
38, Oregon......coeveenreneeinennn. OR [ i [P PR 2,319,574 | i 1,659,599 | .ovvvvvirris 727,370 | oo 621,793 | oo 11,607,294 | ...covvvnnee. 11,503,299
39.  Pennsylvania.........ccccoeconeee . PA | i [T 14,283,763 | ..ooovvennen. 12,833,937 | oo 13,206,735 12,266,758 241,751,285 | ............. 239,545,075
40. Rhode Island...........c.cocconeen. R e Levevvene | e 294,579 | v 631,194 | .o 1,159,487 1,106,947 | .... 32,444,495 | ... 36,095,954
41.  South Carolina..........c...ce..e...SC | ..c.. Lo | e 2,779,502 | oo 1,895,809 | ..ooveerinnn 697,573 | e 887,138 | oo 16,075,279 | .oovevvnne. 16,510,078
42.  South Dakota..........ccceceerereree.SD | e [ EOSTOO ER 201,637 | e 190,883 | ..o 48,734 131,103 1,156,929 | ..o 1,227,854
43.  Tennessee.......couwcvmevnecen. IN | i, PO 10,376,379 | oo 10,443,118 | oo 5,737,106 ..5,005,464 | .... 58,303,591 | ..covverrienn 60,565,704
44, TeXaS.coereneenernernernee TX | s [ ESUPOO TR 43,362,397 | .coovvrrrn. 39,833,290 | .covvrrirrnns 7,190,641 | oo 5,676,872 | ..coovevenee 144,561,768 | ............ 135,848,299
45 Utah....coooooninencncnccnlUT [ Lo | e 1,116,485 | oo 902,500 | ...oovvvriennn 2,119,356 486,205 | ...cooovvenne. 7,011,861 | oo 6,456,571
46.  Vermont........ccccceeveeierrenne VT [ i, Loveriee | e 441,199 | v 1,287,857 | cooevvevrerins 547,460 674,766 | ...............5,489,993 | ............... 5,946,952
47, Virginia.....ocoocveeerenenerennenn VA | [T O 23,450,087 | ..ccovrrennee 24,152,793 | .oovrin. 7,701,706 | ..o 10,927,244 | ............... 51,999,284 | .......cc...... 55,797,840
48.  Washington.........cc.ccecveeee . WA | o Levevvoes | e 616,806 | ...ocvverrrnnnn 655,369 | ..cooverrrnnn 1,801,293 ..2,012,125 11,296,602 | ............... 10,977,697
49.  West Virginia.........coocoveeee . WV | i Lo | e 1,720,472 | oo, 1,929,513 | oo 890,700 995,582 | ... 19,950,630 | ..ccoevennee. 20,557,300
50.  WisconSin.......c.coovveeveeeveeneen WI | i Leeroes | v 3,435,880 | .cooovrrninnes 3,825,291 | oo 3,309,879 | oo 4,186,666 | ............... 35,809,161 | ..ovvvvvne 44,107,065
51, Wyoming......coververrvnreeeennn WY | i Luvooroer | cevenrieieinenennn 18,135 | i00000020,940 | el 17,782 | il 16,725 | 284,928 | 294,172
52.  American Samoa..........cc......;AS | ....... N........
53, GuaM....covvverernirerrerienenenn GU | Lo
54.  Puerto Rico........ccccoevrnrrneee PR | i Leeroes | e 2,541,280 | .ooovvrrnnes 3,533,666
55.  US Virgin Islands............c...VI | ....... [ ...316,989 ....138,606
56. Northern Mariana Islands......MP]|....... Neiioer | e (01 0
57. Canada......c.coonerminirneenas CAN |...... Nuvriooe | s (01 O 0
58. Aggregate Other Alien............ (0] 0.0 S 1,258,731 | oo 1,217,512
59, TotalS.....cocvrereiriririincicies () Y. S I 268,562,853 | ............. 248,272,402
DETAILS OF WRITE-INS
58001. BMU Bermuda.........c.coocenvenrennes | covee D.0,9, SO DR 870,712 | v 0 0 s [0 O 0
58002. ISR IST@EL.......correeriririreirein | e D.0,9, SO D 387,505 | .o 0 0 [0 OO 0
58003. CHE Switzerland...........coccoveevvnes | cenee )90, GO O 960 | oo (0 (01 (01 O L0 S 0
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXX oo | e (446) | ..ocvvvrrrerne 1,217,512 | oo [ R 10,000 | oo 0 [ oo 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... XXXeovie | e 1,258,731 | oo 1217512 | oo, {1 P 10,000 | .o 0 ] i 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.

Q10
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Statement for September 30, 2013 of the TRAVEL ERS CASUALTY AND SURETY COMPANY

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

The Travelers Companies, Inc.
. St. Paul Fire and Marine Insurance Company (24767) *
...... St. Paul Mercury Insurance Company (24791) *
...... St. Paul Guardian Insurance Company (24775) *
...... St. Paul Fire and Casualty Insurance Company (40967) *
...... St. Paul Surplus Lines Insurance Company (30481) *
...... The Travelers Casualty Company (41769) *
...... Travelers Constitution State Insurance Company (41750) *
...... Northbrook Holdings, Inc.
......... Discover Property & Casualty Insurance Company (36463) *
......... St. Paul Protective Insurance Company (19224) *
...... Discover Specialty Insurance Company (10213) *
...... United States Fidelity and Guaranty Company (25887) *
......... Fidelity and Guaranty Insurance Underwriters, Inc. (25879) *
......... Fidelity and Guaranty Insurance Company (35386) *
......... Laurel Village Fidelity Realty, Inc.
. Laurel Village Joint Venture Partnership (50%)
... Laurel Village | Limited Partnership (99%)
... Laurel Village Il Limited Partnership (99%)
... Laurel Village 111 Limited Partnership (99%)
... Laurel Village 1V Limited Partnership (99%)
... Laurel Village Tower A Limited Partnership (99%)
... Laurel Village Tower B Limited Partnership (99%)
. Laurel Village Tower C Limited Partnership (99%)
VR Laurel Village Swinford Limited Partnership (99%)
......... USF&G Retail Associates GP, Inc.

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

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

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

...... MMI Capital Trust |

...... Promenade Partners, LLC

...... USF&G Capital |

...... USF&G Capital 11

...... 350 Market Street, LLC

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

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

...... Travelers Special Services Limited

...... Yonkers Financing Corp.

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

......... Castle Pines Fidelity Associates Limited Partnership (1%)
. Fidelity Castle Pines Limited Partnership (50%)
...... Castle Pines Fidelity Associates Limited Partnership (99%)
...... English Turn Fidelity Realty, Inc.

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

Notes:
* Denotes affiliated insurer

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

Minnesota
Connecticut
Connecticut
Connecticut
Wisconsin
Delaware
Connecticut
Connecticut
Delaware
Illinois
Illinois
Illinois
Connecticut
Wisconsin
lowa
Maryland
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Maryland
Maryland
Maryland
Maryland
Maryland
Maryland
Delaware
Delaware
Delaware
Delaware
Delaware
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Delaware
Maryland
Maryland
Maryland
Maryland
Maryland
Maryland

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

20-3033027
52-1735211
52-1735213
52-1631820
52-1735213
52-1466734
59-2635727

Fidelity English Turn Club General Partnership (99%)

...... English Turn Limited Partnership (1%)
...... English Turn Realty Management, Inc.

Fidelity English Turn Club General Partnership (1%)

... Camperdown Corporation

... SPC Insurance Agency, Inc.

... Aprilgrange Limited

... F&G U.K. Underwriters Limited

... Travelers Underwriting Agency Limited

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

.. St. Paul Surety Europe Limited

... Travelers Corporate Trustee Ltd.

... Travelers London Limited

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

... TCI Global Services, Inc.

.. Travelers Management Limited

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

... Travelers Property Casualty Corp.

...... Constitution Plaza, Inc.

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

The Standard Fire Insurance Company (19070) *

. Standard Fire Properties, LLC

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

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

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

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

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

. Travelers Brazil Holding, LLC
. Travelers Brazil Acquisition LLC

. J. Malucelli ParticipagBes em Seguros e Resseguros S.A. (“Holdco”) (49.5%)

. J. Malucelli Resseguradora S.A. *

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

Delaware
Delaware
Bermuda

Texas
Connecticut
Connecticut
Connecticut
Canada

Canada
Connecticut
Delaware
Delaware

Brazil

Brazil

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

41-1880024
52-1965525

AA-1121375

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

06-0907370
06-0907370
06-0907370
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Statement for September 30, 2013 of the TRAVEL ERS CASUALTY AND SURETY COMPANY

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

... ... J. Malucelli Controle de Riscos Ltda. (0.01%) Brazil et e .o ... Travelers Commercial Casualty Company (40282) * Connecticut 95-3634110
. J. Malucelli Seguradora S.A. * Brazil vee wee ... ... Travelers Distribution Alliance, Inc. Delaware 62-1657094
. J. Malucelli Controle de Riscos Ltda. (99.99%) Brazil vee wee ewe ... Travelers TLD, LLC Delaware 06-0566050
J Malucelll Seguros S.A. * Brazil cee wew wewe ... Tiercel, LLC Delaware 06-0566050
Travelers Casualty Insurance Company of America (19046) * Connecticut 06-0876835 vee wee eee wo ... Redstart, LLC Delaware 06-0566050
... Travelers Casualty Company of Connecticut (36170) * Connecticut 06-1286266 vee wer «u. ... The Travelers Home and Marine Insurance Company (27998) * Connecticut 35-1838079
... Travelers Casualty UK Investments LLC Delaware 06-6033504 e wee ww. ... The Travelers Lloyds Insurance Company (41262) * Texas 76-0002592
... Travelers Commercial Insurance Company (36137) * Connecticut 06-1286268 e wee .o ... Travelers Marine, LLC Delaware 06-0566050
... Travelers Excess and Surplus Lines Company (29696) * Connecticut 06-1203698
. Travelers Lloyds of Texas Insurance Company (41564) * Texas 75-1732040
[T Travelers MGA, Inc. Texas 75-2676034
......... The Travelers Indemnity Company (25658) * Connecticut 06-0566050
vee wue .« ... Arch Street North LLC Delaware 06-0566050
... The Charter Oak Fire Insurance Company (25615) * Connecticut 06-0291290
... Countersignature Agency, Inc. Florida 06-1345091
... First Floridian Auto and Home Insurance Company (10647) * Florida 59-3372141
... First Trenton Indemnity Company (29930) * Connecticut 22-3129711
... Gulf Underwriters Insurance Company (42811) * Connecticut 56-1371361
... Select Insurance Company (22233) * Texas 75-6013697
... Travelers Casualty and Surety Company of Europe, Limited * United Kingdom
... Commercial Guaranty Insurance Company (38385) * Delaware 75-1679830
. Crystal Brook, LLC Delaware 06-0566050
... ... Durham Holding, LLC Delaware 06-0566050
. Sutton Holdco, LLC Delaware 06-0566050
... ... Cadet Limited, LLC Delaware 06-0566050
. Arrowhead Company, LLC Delaware 06-0566050
... ... Eastern Asset, LLC Delaware 06-0566050
. Jupiter Holdings, Inc. Minnesota 41-1769846
. American Equity Insurance Company (43117) * Arizona 86-0703220
.. ... American Equity Specialty Insurance Company (10819) * Connecticut 86-0868106
. Northland Insurance Company (24015) * Connecticut 41-6009967
. Northfield Insurance Company (27987) * lowa 41-0983992
. Northland Casualty Company (24031) * Connecticut 94-6051964
... ... Northland Risk Management Services, Inc. Minnesota 41-1720288
... Travelers Indemnity U.K. Investments LLC Connecticut 06-0566050
... TPC 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
. ... ... American Marine Claims & Adjusting Services, Inc. New York 30-0510298
Constltutlon State Services, LLC Delaware 06-1501229
... ... Phoenix UK Investments LLC Delaware 06-0303275
... The Premier Insurance Company of Massachusetts (12850) * Massachusetts 04-3175569
... TravCo Insurance Company (28188) * Connecticut 35-1838077
. TINDY Foreign, Inc Delaware 20-4403403

Notes:
* Denotes affiliated insurer
Unless otherwise stated, subsidiaries listed above are 100% owned by respective parent
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Statement for September 30, 2013 of the TRAVE LERS CAS UALTY AND SURETY COM PANY

SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
MSI%?JZ n Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
3548...... The Travelers Companies, Inc......... 00000...... 41-0518860 |........cocvennee 0000086312|NYSE................. The Travelers Companies, INC........ccoovrivrrrririinnens MN....cooo. UIP. o [t sns e snsies | cevveereeesssessnererens | seveins 0.000 [ i | e
3548...... The Travelers Companies, Inc......... 24767...... 41-0406690 | ....cvovverrrerres [ e [ e St. Paul Fire and Marine Insurance Company......... CTeee. A The Travelers Companies, INC.........ccocvvvevernenns O/BM.......cooenn. ...100.000 | The Travelers Companies, INC.........cccovrevrrinis | corvrrrennnns
3548...... The Travelers Companies, Inc......... 24791...... 410881659 | ..o | rererinnireienes | e St. Paul Mercury Insurance Company..................... (6 IO A St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccocuvrvrererens | crevrerenene
3548...... The Travelers Companies, Inc......... 24775...... 41-0963301 | ovovevreereernens [ e [ e St. Paul Guardian Insurance Company................... CTeee. A St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC.........c.covvreervnes | overerrenns
3548...... The Travelers Companies, Inc......... 40967...... 411419276 | oo e [ e St. Paul Fire and Casualty Insurance Company...... L1 A i St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC.........coccvvreurenes | crvererrenns
3548...... The Travelers Companies, Inc......... 30481...... 41-1230819 | oeveeeeeereeens e [ St. Paul Surplus Lines Insurance Company............ DE............ A St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC.........c.cvvereurenens | creererrenns
3548...... The Travelers Companies, Inc......... 41769...... 11435765 | ..o | e | e The Travelers Casualty Company...........c.ccceuevnnee. CTuiis A St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Compani€s, INC..........ccccovrerriris | cerrrrrinnns
3548...... The Travelers Companies, Inc......... 41750...... 11435766 [ ..o | s | e Travelers Constitution State Insurance Company... |CT............ A St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC.........ccccovvvrririns | cerrrrernnns
3548...... The Travelers Companies, Inc......... 00000...... 51-0375653 | ..o [ e [ Northbrook Holdings, INC.........cccceviirriiriniiiieinns DE............ NIA. .o St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Compani€s, INC.........cccccvrevririns | cerrrrrennns
3548...... The Travelers Companies, Inc......... 36463...... 36-2999370 | ..vvvevererrin | e [ Discover Property & Casualty Insurance Company. | IL.............. A Northbrook Holdings, INC........ccccovvvvriiriniirininns O/BIM.......coouenn. ...100.000 | The Travelers Companies, INC.........cccovverrrnis | corvrrrennnns
3548...... The Travelers Companies, Inc......... 19224...... 36-2542404 | ..o | e [ St. Paul Protective Insurance Company.................. | A i Northbrook Holdings, INC........ccccovvvvvieiriininininns O/BIM.......coovunn. ...100.000 | The Travelers Companies, INC.........cocvvrevrrines | corvrvrnnnns
3548...... The Travelers Companies, Inc......... 10213...... 521925132 | ..o e [ Discover Specialty Insurance Company.................. [ (A, St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Compani€s, INC..........cocuevvrerirens | crevrereneene
3548...... The Travelers Companies, Inc......... 25887...... 52-0515280 | ..evoevrereeren | verrerrereieirens [ United States Fidelity and Guaranty Company....... CTeene. A e St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC.........ccccvvreerenes | crvererrenns
3548...... The Travelers Companies, Inc 52-0616768 | ..o | erererreeireeins [ Fidelity and Guaranty Insurance Underwriters, Inc.. [WiI............. A United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Compani€s, INC..........ccccceverrirens | cerrerrrnnnns
3548...... The Travelers Companies, Inc 421091525 | ..o | v | ceveeeessseieeneeas Fidelity and Guaranty Insurance Company............. A A United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Compani€s, INC..........ccccvvevriries | cerrrrrinnns
3548...... The Travelers Companies, Inc 52-1551225 Laurel Village Fidelity Realty, INC...........cccoovvrrrrnnne United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Companies, INC..........ccccevrveennee.
3548...... The Travelers Companies, Inc... 41-1616702 | ... . | Laurel Village Joint Venture Partnership.. Laurel Village Fidelity Realty, Inc.... e [OMMLien | e 50.000 |The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 41-1542260 Laurel Village | Limited Partnership.............cccooeee. Laurel Village Joint Venture Partnership............. |O/M....cccovevvies | v 99.000 |The Travelers Companies, INC........cccovereveennnnns
3548...... The Travelers Companies, Inc 41-1542261 Laurel Village Il Limited Partnership................c.c.... Laurel Village Joint Venture Partnership............. |O/M.....ccoocvvies | v 99.000 |The Travelers Companies, INC........cccoeevevrininnns
3548...... The Travelers Companies, Inc... 41-1542263 | ... . |Laurel Village Il Limited Partnership... Laurel Village Joint Venture Partnership............. [O/M....cccoovevns | oo 99.000 |The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 41-1542264 Laurel Village IV Limited Partnership Laurel Village Joint Venture Partnership............. |O/M....cccovvvvvens | wonr 99.000 |The Travelers Companies, INC.........covvveveenennn
3548...... The Travelers Companies, Inc 411542266 | ...ovevveeeieies [ e [ e Laurel Village Tower A Limited Partnership............ LY\ T NIA. ... Laurel Village Joint Venture Partnership............. |O/M....ccovivvvens | wone 99.000 |The Travelers Compani€s, INC.........coeverevrererens | correreenenne
3548...... The Travelers Companies, Inc 411593312 [ oo | v | e Laurel Village Tower B Limited Partnership............ MN............ NIA. ..o Laurel Village Joint Venture Partnership............. |O/M....ccccooveees | vone 99.000 | The Travelers Companies, INC..........cccovvevervens | corireeninn.
3548...... The Travelers Companies, Inc 11542267 | oo | v | e Laurel Village Tower C Limited Partnership............ MN............ NIA. .o Laurel Village Joint Venture Partnership............. |O/M....cccovvveiis | v 99.000 | The Travelers Companies, INC.........cccovvevererns | corereerinns
3548...... The Travelers Companies, Inc 11542255 | oo | et | e Laurel Village Swinford Limited Partnership............ MN............ NIA..coooe Laurel Village Joint Venture Partnership............. |O/M.....ccccoevvvviis | v 99.000 | The Travelers Companies, INC.........cccovvevervens | corirerrnnns
3548...... The Travelers Companies, Inc 52-1T04255 | ..o | e [ USF&G Retail Associates GP, InC........ccccovvievnnnes MD............ NIA. .o United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Compani€s, INC..........cccccvvrvvrrins | cerrerrinnns
USF&G/Fidelity Retail Associates Limited
3548...... The Travelers Companies, Inc......... 00000...... 521704256 [ ..o e | e Partnership MD............ NIA.....c....... USF&G Retail Associates GP, Inc...................... (O] I 1.000 | The Travelers Companies, INC.........cocoverrevrennn. 0101.....
USF&G/Fidelity Retail Associates Limited

3548...... The Travelers Companies, Inc......... 00000...... 521704256 | .....ovovvreens [ e [ Partnership MD............ NIA s United States Fidelity and Guaranty Company... [O......cccccevvvvcnine | veene 83.950 | The Travelers Companies, INC..........cocurivreinnee 0101.....
3548...... The Travelers Companies, Inc......... 00000...... 521852190 | v | e e BMR Sports Properties, INC.........coccorrreriererneenn MD............ NIA...ooen. United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Companies, INC.........cocovrevrrnes [ rvrrerrenns
3548...... The Travelers Companies, Inc......... 00000...... 52-1573TT8 | e | e [ Black Mountain Ranch Limited Partnership............ MD............ NIA. .. BMR Sports Properties, INC.........c.ccocvvrirrernenne OM.ooivninnn | v 1.000 | The Travelers Companies, INC.........c.ccovrreuneencn. 0102.....
3548...... The Travelers Companies, Inc......... 00000...... 52-1573TT8 | oo | e [ Black Mountain Ranch Limited Partnership............ MD............ NIA...coons St. Paul Fire and Marine Insurance Company..... | O.....cccocvvvvernnns | voe 85.000 | The Travelers Companies, INC.........cccooverrreenne 0102.....
3548...... The Travelers Companies, Inc......... 00000...... 52-2073764 | ..o | e [ e MMI Capital TrUSt .......coeveereieriieirceeieeseis DE........... NIA. .o St. Paul Fire and Marine Insurance Company..... |O/M................... ...100.000 | The Travelers Compani€s, INC..........cccovrerriries | cerrrrrinnnns
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1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
3548...... The Travelers Companies, Inc......... 00000...... 41-0406690 Promenade Partners, LLC.........cccccoveurnienirniinnnne DE........... St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc... 52-1953822 | ... . |USF&G Capital I...... v | DB St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 52-2044075 USF&G Capital IlI St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000...... 410406690 | ....ovvveverrien | covireirinireieines | e 350 Market Street, LLC.......coooviveeriinricieiicieens DE............ NIA. .o St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Compani€s, INC..........ccccovvvvrris | cerrrrernnnns
3548...... The Travelers Companies, Inc......... 00000...... [ ceoreererrererens [ vrrerererrsinnes | cereereseneesnens | e UA Combined Investment Company Limited.......... GBR.......... NIA....ccccooe.. St. Paul Fire and Marine Insurance Company..... [O/B........cccceeees | v 67.000 | The Travelers Companies, INC..........c.cccvvrevnene. 0103.....
3548...... The Travelers Companies, Inc......... 00000...... [ oererrrrrrrrerens | errrrereerneniees | rerereeeeennees [ Jago Dedicated Limited UA Combined Investment Company Limited.......|O/B.......cccocovvvens | vons 88.900 |The Travelers Companies, INC.........ccocerevririnnns 0104.....
3548...... The Travelers Companies, Inc......... 00000...... [ eererrrererrerens | errrrererreeiees | e [ Jago Dedicated Limited St. Paul Fire and Marine Insurance Company..... [O/B........cccccevees | . 11.100 | The Travelers Companies, INC.........cccocevverivnens 0104.....
3548...... The Travelers Companies, Inc......... 00000...... [ cvoererrerererinns e [ e Travelers Special Services Limited . |GBR.......... NIA oo St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Compani€s, INC..........ccocuvrnrerirens | crevrerenene
3548...... The Travelers Companies, Inc......... 00000...... 20-3033027 | ...voveerrrerens [ eorerierineirennes e Yonkers Financing Corp.........c.coueueeernernirerineinns DE...covns NIA oo St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Compani€s, INC..........cocuvrrrererens | crevrerinene
3548...... The Travelers Companies, Inc......... 00000...... 521735211 | oo [ e Castle Pines Fidelity Realty, InC.........c.ccocovvrirninne MD............ NIA .o St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC..........ccocovrvrereuens | rvvrerenene
Castle Pines Fidelity Associates Limited
3548...... The Travelers Companies, Inc......... 00000...... 52-1735213 | oo [ e [ Partnership MD............ NIA. .o Castle Pines Fidelity Realty, InC..........cccccoveunnee OM.ooiieinnr | v 1.000 |The Travelers Companies, INC.........ccccovevriiennne 0105.....
Castle Pines Fidelity Associates Limited
3548...... The Travelers Companies, Inc......... 00000...... 52-1631820 | ..ovvevivereiees [ e [ Fidelity Castle Pines Limited Partnership................ MD............ NIA. .o Partnership OM..cooviiereans | e 50.000 | The Travelers Companies, INC.........cccorverrrernnne 0106.....
Castle Pines Fidelity Associates Limited
3548...... The Travelers Companies, Inc 52-1735213 | oo [ e [ Partnership MD............ NIA. oo St. Paul Fire and Marine Insurance Company..... [ O....ccocvvvrrerrcnns | oo 99.000 |The Travelers Companies, INC.........ccocereveennnns 0105.....
3548...... The Travelers Companies, Inc 52-1466734 | ..o | e [ English Turn Fidelity Realty, INC........ccoevevivrrinnnns MD............ NIA...cone. St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc. 59-2635727 | ..o s [ English Tum Limited Partnership..........cccccocevennee. MD............ NIA oo English Turn Fidelity Realty, InC..........c.coevnvenee OM..coovininens | e 99.000 |The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc. 59-2700441 | ... [ e Fidelity English Turn Club General Partnership...... MD............ NIA oo English Turn Fidelity Realty, InC.........cocovvvrenee OM.cooininens | e 99.000 |The Travelers Companies, Inc.

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

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

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

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

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

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

3548...... The Travelers Companies, Inc......... [00000...... | coocovererrnns | cevreieireinnies [ eveiereiieiieinns [ e F&G U.K. Underwriters Limited...........cccoccvvrvrvennne The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC.........ccccovrerrinis | corvrrrennns
3548...... The Travelers Companies, Inc......... | 00000...... | .c.cverrirreries [ eevrerrerinrireries | v v Travelers Underwriting Agency Limited................... The Travelers Companies, Inc. ...100.000 | The Travelers Compani€s, INC..........cocurrnrerirens | crevrereeene
3548...... The Travelers Companies, Inc......... | 00000...... | .c.cverrimrerons [ eerrerernrireries | verreerinnineeres v Travelers Syndicate Management Limited.............. The Travelers Companies, INC..........ccocvevnirennae ...100.000 | The Travelers Compani€s, INC..........cocuvrnrererens | crevrereeene
3548...... The Travelers Companies, Inc......... [00000...... | cooovereeereenns | verrerrmeereinens [ eoreireneeineines [ e Travelers Asia Pte. Ltd.......cccoovvvivcnensirinnns Travelers Syndicate Management Limited.......... |Board.........ccccco. | woveeee 0.000 | The Travelers Companies, INC........cocvvrereerens | corerernenes
3548...... The Travelers Companies, Inc......... [00000...... | coeoveeeeereenns | verveereeereinens [ ereirenieinenes [ e St. Paul Surety Europe Limited............ccocovrerreninns The Travelers Companies, Inc ...100.000 | The Travelers Companies, INC.........coccverreurenes | creerernenns
3548...... The Travelers Companies, Inc......... [00000...... [ coooorirenis | eerieriieeens | cererreeeriens [ reeesieeeeeeesnns Travelers Corporate Trustee Ltd...........ccccovvueinnee. The Travelers Companies, Inc ...100.000 | The Travelers Compani€s, INC..........ccccovverriries | cerrrrrinnns
3548...... The Travelers Companies, Inc......... [00000...... [ coooorreeris | eerierinieiens | e [ Travelers London Limited............cccoeveeeeviciiennnns The Travelers Companies, Inc ...100.000 | The Travelers Compani€s, INC..........ccccccvrerrrins | cerrrrrrnnnns
3548...... The Travelers Companies, Inc......... [00000...... [ cooooriennins | errrireriieeens | e [ e Solicitors Professional Indemnity Limited................ Travelers London Limited...........cccccoevvcvreennns [BOAMceiciiiis | e 0.000 | The Travelers Companies, INC........cccovvererireernns [ covivirinenns
3548...... The Travelers Companies, Inc 41-1880024 | ... | e e St. Paul London Properties, INC........cccoevreriirinnnnes The Travelers Companies, INC.........ccocevverernnnes Board.......coceet | e 0.000 | The Travelers Companies, INC..........ccevvrererns | corverrennans
3548...... The Travelers Companies, Inc 52-1965525 [ ...voveveeeeeeees e | e TCI Global Services, INC.........ccccvevvevevereeeeeeenae The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC.........ccccovrevrrnis | corvrrrennns
3548...... The Travelers Companies, Inc......... [00000...... | cooovererrens | cerrnierninnes [ evrirreieinenns [ e Travelers Management Limited..........c...cccoevivennes The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC.........cccovrerrrinis | corvrvrennnns
3548...... The Travelers Companies, Inc. AA-T121375] e | e | e Travelers Insurance Company Limited.................... The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC..........ccocuvrveererens | crevrerenene
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3548...... The Travelers Companies, Inc......... {00000..... | .ccoverrreennnee Travelers Professional Risks Limited Travelers Insurance Company Limited ...100.000 | The Travelers Companies, INC.........c.coevereureencn.
3548...... The Travelers Companies, Inc... 06-1008174 | ... . | Travelers Property Casualty Corp.... The Travelers Companies, Inc..... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 06-0566030 Constitution Plaza, INC........c.cocoveririeiriieeiiienn Travelers Property Casualty Corp..........cccceeuneee ...100.000 | The Travelers Companies, InC..........cccccevrrreennen.
3548...... The Travelers Companies, Inc 06-1445591 | ..o [ oo [ Travelers Insurance Group Holdings Inc................. DE............ UDP............. Travelers Property Casualty Corp..........cccovvennee ...100.000 | The Travelers Compani€s, INC..........ccccovvvvrris | cerrrrernnnns
3548...... The Travelers Companies, Inc 06-6033509 | ....coveveevrrene | cervereieieiries [ The Standard Fire Insurance Company.................. CToee. A Travelers Insurance Group Holdings Inc............. O/BM........cc... ...100.000 | The Travelers Companies, INC.........cc.covevevrrei | corrrrrennns
3548...... The Travelers Companies, Inc 066033509 | ....cvvevrerrrenee | e [ Standard Fire Properties, LLC..........cccouvrviririennes DE............ NIA....cconn. The Standard Fire Insurance Company.............. OM..oovvirrrnns ...100.000 | The Travelers Companies, INC.........cccovevevrrien | corrrrrennnns
3548...... The Travelers Companies, Inc 94-3097171 | oo | e [ Bayhill Restaurant [l Associates............ccerrevrenens CA...ccc.... NIA...con. Standard Fire Properties, LLC.........cccccovvrrerrennes [© ISR I 50.000 |The Travelers Companies, INC........cccovereverrnnnns 0109.....
3548...... The Travelers Companies, Inc. 06-6033509 | .....oovvrrvererens [ eorerierineirernes [ Standard Fire UK Investments, LLC...........cccovvuue. DE...ccv. NIA oo The Standard Fire Insurance Company.............. O/M..cooiirnine ...100.000 | The Travelers Compani€s, INC..........ccocuvrnrerirens | crevrerenene
The Automobile Insurance Company of Hartford,
3548...... The Travelers Companies, Inc......... 19062...... 06-0848755 | ..o | verrerrereieereins [ Connecticut (0 I A The Standard Fire Insurance Company.............. O/BM.......cooevenn. ...100.000 | The Travelers Companies, INC.........cccvvreurvnes | crrererrenns
The Automobile Insurance Company of Hartford,
3548...... The Travelers Companies, Inc......... 00000...... 06-0848755 | ..o oo [ e Auto Hartford Investments, LLC...........c.ccoevvvvrnne. DE........ NIA............... Connecticut OM....cooerernee. ...100.000 | The Travelers Compani€s, INC..........cccovverrrrees | cerrrreeenns
3548...... The Travelers Companies, Inc......... 36145...... 06-1286264 | .....oovvveverens | e [ Travelers Personal Security Insurance Company.... |CT............ A The Standard Fire Insurance Company.............. O/BIM................ ...100.000 | The Travelers Compani€s, INC..........cccccevvvririns | cerrrrrrnnns
3548...... The Travelers Companies, Inc......... 36161...... 06-1286274 | ..o | oo [ Travelers Property Casualty Insurance Company... |CT............ A The Standard Fire Insurance Company.............. O/BM........cu.... ...100.000 | The Travelers Compani€s, INC..........cccovrevririns | cerrereinnns
3548...... The Travelers Companies, Inc......... 38130...... 36-3703200 | ..vovvvrerrrenee | e [ Travelers Personal Insurance Company................. CToee. A The Standard Fire Insurance Company.............. O/BIM.......ccoeun.. ...100.000 | The Travelers Companies, INC.........ccccovevevrriei | corrrrrennnns
3548...... The Travelers Companies, Inc......... 00000...... 274489564 | ... | e [ Travelers Texas MGA, Inc . The Standard Fire Insurance Company.............. O/BIM.......coene. ...100.000 | The Travelers Companies, INC.........cccovverrinis | corvrrrennns
3548...... The Travelers Companies, Inc......... 00000...... 066033509 | ....vvvrevrrrrn | verrerrireirireins [ Oregon Evergreen Investor I, LLC............ccovrvinnne DE............ NIA...oon. The Standard Fire Insurance Company.............. OM..oovivrininns ...100.000 | The Travelers Companies, INC.........cocvvrevrrines | corerrrnnnns
3548...... The Travelers Companies, Inc......... 00000...... B1-1639956 | .....oovvrvrrerens [ eorerierinrirernes [ Lone Rock Timber Investments |, LLC.................... DE...ccv. NIA oo Oregon Evergreen Investor |, LLC...........ccccee.e. O | e 75.000 | The Travelers Companies, INC..........ccocovvvreninnee 0110.....
3548...... The Travelers Companies, Inc......... 00000...... 98-0190863 | .....ooverevrerens [ eorerierirrirerines e Travelers (Bermuda) Limited...........cccvevvrniririninne BMU......... (A Travelers Insurance Group Holdings, Inc............ OBM.....covvene. ...100.000 | The Travelers Compani€s, INC..........cocuvrvvererens | crevrereeene
3548...... The Travelers Companies, Inc......... 00000...... 204312440 | ..o | e [ Travelers Lloyds Management Company................ TXeorere NIA .. Travelers Insurance Group Holdings, Inc............ O/BM......ccooeenn. ...100.000 | The Travelers Companies, INC.........cocorreurenes | reererrenns
3548...... The Travelers Companies, Inc......... 00000...... 06-1534005 | .....coovrererrens | e [ TPC Investments Inc Travelers Insurance Group Holdings, Inc............ O/B/M......ccouuene. ...100.000 | The Travelers Companies, INC...........coerevrenes | rvvrerrenns
3548...... The Travelers Companies, Inc......... 19038...... 06-6033504 | .....oovreeeeiens | e [ Travelers Casualty and Surety Company.... Travelers Insurance Group Holdings, Inc............ O/BIM................ ...100.000 | The Travelers Companies, INC..........ccceceverrirens | cerrrrrrnnnns
3548...... The Travelers Companies, Inc......... 41483...... 06-1067483 | ...coovevrvererens | ervrereinirienns [ Farmington Casualty Company............cccceceueurinnnae Travelers Casualty and Surety Company............ O/BIM.......cc..... ...100.000 | The Travelers Compani€s, INC.........ccccoovrevririns | cervereennnns
3548...... The Travelers Companies, Inc......... 00000...... [ ceoreerrerrerrrens [ errerrererssnne | vereersseseeneees | e 8527512 Canada INC..........covevrvereiciireieiesiiennes Travelers Casualty and Surety Company............ O/BM.......ccoeun.. ...100.000 | The Travelers Companies, INC.........coceevevrrini | corverrennans
3548...... The Travelers Companies, Inc......... 00000...... [ ceoreerrerrerrrens [ rrrerrererrsnnn | vereeresesesseees | e Travelers Insurance Company of Canada............... Travelers Casualty and Surety Company............ O/BIM.......cocun.. ...100.000 | The Travelers Companies, INC.........cccovevevrrinns | corvrrrennnns
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... 3119%...... 06-0907370 | ..o [ eorerierinrirernes e America (6 IO DS..coovirrins Travelers Casualty and Surety Company............ OBM.....cccvven. ...100.000 | The Travelers Compani€s, INC..........cocurrnrerirens | crevrereeene
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... 00000...... 060907370 | ..vovevereeren | rererrereneireens [ e Travelers Brazil Holding LLC..........ccoevvviviiiriennnns DE............ [D1S S America O/B/M......cooeene. ...100.000 | The Travelers Companies, INC.........coccvwvreurenes | crverernenns
3548...... The Travelers Companies, Inc......... 00000...... 06-0907370 | ..o | e e Travelers Brazil Acquisition LLC..........cccovviiinenee DE............ [DXS S Travelers Brazil Holding, LLC.........cccccvvvviviennee. O/BM......cooeene. ...100.000 | The Travelers Companies, INC.........cocovreureners | crrererrenns
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... [ coreeeerererrirens [ ererrereeerreenee | rereerereneeneens [ e Resseguros S.A. ("Holdco") BRA.......... [D1S S Travelers Brazil Acquisition LLC...........ccccoveveeves [OBuiiiiiiiiiins | e 49.500 | The Travelers Companies, INC.........c.coceereveen. 0111.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... [ oererrrererrerens | errrrereerreniees | e [ J. Malucelli Resseguradora S.A........... Resseguros S.A. ...100.000 | The Travelers Companies, INC.........ccccccvrrerrenn. 0111.....
3548...... The Travelers Companies, Inc......... 00000...... [ oererrrereirerens | errrrererreeees | e [ J. Malucelli Controle de Riscos Ltda.... J. Malucelli Resseguradora S.A........ccccccvvvecvraes [OBuoiiiiiiniiiins | e 0.010 | The Travelers Companies, INC.........cccouerrrerirrnens 0111.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... [ coererrreeerrernns | rrrrerererrennne | rerrernerenseeneens | e J. Malucelli Seguradora S.A..... Resseguros S.A. ...100.000 | The Travelers Companies, INC.......c.cocvvvrrevrenn. 0111.....
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3548...... The Travelers Companies, Inc......... 00000....... [ ceeeeereererrernes | ereerereeeereenee | verreerereneeneens | e J. Malucelli Controle de Riscos Ltda...........cc.ccce.... BRA.......... [D1S S J. Malucelli Seguradora S.A.........ccocuverivireneens O/B...ooevveenne | e 99.900 |The Travelers Companies, INC.........cccvveveenennee 0111.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... [ ooerrrrrereirens | ererrereerieieiens | e [ J. Malucelli Seguros S.A........cccoveveenieeriens BRA.......... DS..cieien Resseguros S.A. O/B...ooverernnns ...100.000 | The Travelers Companies, INC..........cccovvrrvernnne. 0111.....
3548...... The Travelers Companies, Inc 06-0876835 | .....oovvveverres | errrereinirieins [ Travelers Casualty Insurance Company of America |CT............ [DS................ Travelers Casualty and Surety Company. ...100.000 | The Travelers Compani€s, INC..........cccovrevririns | cerrrreinnns
3548...... The Travelers Companies, Inc 06-1286266 Travelers Casualty Company of Connecticut.......... [CT.....ccc.... |DS.coriviinnee. Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc... 06-6033504 | ... . | Travelers Casualty UK Investments LLC..... Travelers Casualty and Surety Company.... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 06-1286268 Travelers Commercial Insurance Company. Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc. 06-1203698 Travelers Excess and Surplus Lines Company....... Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc... 75-1732040 | ... . | Travelers Lloyds of Texas Insurance Company...... Travelers Casualty and Surety Company.... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 75-2676034 Travelers MGA, INC.......ovureiereereererieenceeees Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc 06-0566050 | ....ocovrevecerens | vererreremrireins e The Travelers Indemnity Company...........ccccccevenee Travelers Insurance Group Holdings Inc............. ...100.000 | The Travelers Companies, INC...........ccoeerevrenes | crvvrerrenns
3548...... The Travelers Companies, Inc 06-0566050 | ...ovevrrveveerns | ererereeeirieins [ e Arch Street North LLC..........coovvviervicieieenns The Travelers Indemnity Company..................... ...100.000 | The Travelers Compani€s, INC..........cccccevvvririns | cerrrrrrnnns
3548...... The Travelers Companies, Inc 06-0291290 | ...cvveverereiees [ e [ The Charter Oak Fire Insurance Company............. The Travelers Indemnity Company..................... ...100.000 | The Travelers Compani€s, INC..........cccovrevririns | cerrereinnns
3548...... The Travelers Companies, Inc 06-1345091 | ..o [ oo [ Countersignature Agency, INC..........c.coerevrererennns The Travelers Indemnity Company.................... ...100.000 | The Travelers Companies, INC.........ccccovevevrriei | corrrrrennnns
3548...... The Travelers Companies, Inc. 59-3372141 | oo [ [ First Floridian Auto and Home Insurance Company |FL............. 2 The Travelers Indemnity Company...........c.cc...... O/BM.....covvene. ...100.000 | The Travelers Compani€s, INC..........cocvrerrerivnns | rvvrereeene
3548...... The Travelers Companies, Inc 22-3129711 | e | e [ First Trenton Indemnity Company.............cccccvvenenes CTeine. A i The Travelers Indemnity Company. O/BIM.......cooeene. ...100.000 | The Travelers Companies, INC.........cccovvreerrnes | covererrnnns
3548...... The Travelers Companies, Inc 56-13713671 | ..o | e [ Gulf Underwriters Insurance Company................... CTeees A i The Travelers Indemnity Company. O/BIM.......coovunn. ...100.000 | The Travelers Companies, INC.........cocovrevrrnes [ crrererninnns
3548...... The Travelers Companies, Inc 75-6013697 | .. | verrerrereieireens [ e Select Insurance COMPaNY..........cocveeveererereeneenns TXereren A e The Travelers Indemnity Company..................... O/B/M.......cooevenn. ...100.000 | The Travelers Companies, INC.........cocvrreurenes | crvrrernenns
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... [00000...... [ coooorieeris | eerinriieeiens | cereireeeeriens [ Europe, Limited The Travelers Indemnity Company..................... O/BIM................ ...100.000 | The Travelers Compani€s, INC..........cccocererriries | cerrrrrinnns
3548...... The Travelers Companies, Inc T5-1679830 | ..ovvveveveveiens [ ereeereiririeins [ Commercial Guaranty Insurance Company............ The Travelers Indemnity Company. OBIM........cc..... ...100.000 | The Travelers Compani€s, INC..........cccocvrevririns | errerrennns
3548...... The Travelers Companies, Inc 06-0566050 | ...cvvvrveverns | erererreririenns [ erereerieisieseieenins Crystal Brook, LLC.........cccccvvienniereerieses The Travelers Indemnity Company. O/BM.......co... ...100.000 | The Travelers Compani€s, INC..........cccccvuevriries | errerernnnns
3548...... The Travelers Companies, Inc 06-0566050 | .....ccovvvereres [ ererereiesieees | oo Durham Holding, LLC.......ccocvvererrreiereieireieieis Crystal Brook, LLC........cccovvvvveireeieeiiiniinnens OBM................ ...100.000 | The Travelers Companies, INC.........cccovrerrrnis | corrrrrennns
3548...... The Travelers Companies, Inc 06-0566050 | ....ocvvrevrrrrnn | verrerrireieirins [ e Sutton Holdco, LLC........covveiireecesieeniinns The Travelers Indemnity Company. .|OBM.......coon.. ...100.000 | The Travelers Companies, INC.........cccevverrrinis | corvrrrennnns
3548...... The Travelers Companies, Inc 06-0566050 | ...vovvvrevrrrrns | verrerrererrireins [ crreereeneieeessisneeens Cadet Limited, LLC.......ccoeovvvreiveerereeeineiene Sutton Holdco, LLC ...100.000 | The Travelers Companies, INC.........cocvvrevrrines | corvrrrnnnns
3548...... The Travelers Companies, Inc. 06-0566050 | .....ooveurvererns [ eorerierinrirernes e Arrowhead Company, LLC...........ccoounincrrinininnne The Travelers Indemnity Company...........c.cc...... OBM.....ccocevene. ...100.000 | The Travelers Companies, INC..........ccocuvrnrererens | rvvrerenene
3548...... The Travelers Companies, Inc 06-0566050 | .....cooveveverers [ ererererereieieies [ erereeieee e Eastern Asset, LLC.......c.cooveveveveveeeeeecececeenns Arrowhead Company, LLC...........cccoeovrierirrinennn, OBM................ ...100.000 | The Travelers Companies, INC..........cccevvvrrrrins | cervrrerennns
3548...... The Travelers Companies, Inc 411769846 | ..o [ e [ Jupiter HOIdINGS, INC.....c..covvvvmreinirerercicie The Travelers Indemnity Company..................... O/BM......cooeene. ...100.000 | The Travelers Companies, INC.........cocovreureners | crrererrenns
3548...... The Travelers Companies, Inc 86-0703220 | ... | e [ American Equity Insurance Company..........cccoc...... Jupiter HOIAINGS, INC........cvvvivrieiirinicrcine O/BM......ccvuuene. ...100.000 | The Travelers Companies, INC..........c.coerevrenes | rvvrernenns
3548...... The Travelers Companies, Inc 86-0868106 | .....vvreveverns | ererrereiririeins [ American Equity Specialty Insurance Company...... American Equity Insurance Company................. O/BIM................ ...100.000 | The Travelers Compani€s, INC..........cccccevvrrrins | cerrrrrinnnns
3548...... The Travelers Companies, Inc 416009967 | ...vovvreverriee | eovererrinrreieines | eerrereresnsseieseienns Northland Insurance Company...........ccccoeeriiennnns Jupiter Holdings, INC......c..covuviirviieniicieiciens ...100.000 | The Travelers Compani€s, INC..........ccccevrevririns | cerrerernnns
3548...... The Travelers Companies, Inc 41-0983992 Northfield Insurance Company...........cccccevveverrinns Northland Insurance Company. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc... 94-6051964 | ... . | Northland Casualty Company...... . | Northland Insurance Company. . ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 41-1720288 Northland Risk Management Services, Inc............. Jupiter Holdings, INC.......ccovvvvvieinrirenieeriinnns ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc. 06-0566050 | .....oovvrrvrerens | corerierirrirernes | e Travelers Indemnity U.K. Investments LLC............. The Travelers Indemnity Company..........ccc...... OBM.....ccoovvene. ...100.000 | The Travelers Compani€s, INC..........cocurrnrererens | crevrereneene
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3548...... The Travelers Companies, Inc 06-0566050 TPC UK. Investments LLC DE.... The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC.........c.coevereureencn.

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

3548...... The Travelers Companies, Inc 58-6020487 The Travelers Indemnity Company of America....... CT The Phoenix Insurance Company.............ccce...... ...100.000 | The Travelers Companies, InC..........cccccevrrreennen.

3548...... The Travelers Companies, Inc 06-0336212 | ..o | oo [ The Travelers Indemnity Company of Connecticut.. | CT The Phoenix Insurance Company.............ccceeune. ...100.000 | The Travelers Compani€s, INC..........ccccovvvvrris | cerrrrernnnns
3548...... The Travelers Companies, Inc......... 25674...... 362719165 | ..vvvrerrrein | e [ Travelers Property Casualty Company of America.. |CT............ A The Phoenix Insurance Company...............c.ce.... O/BIM.......ccoen.. ...100.000 | The Travelers Companies, INC.........cccovvverrreis | corrrrrennnns

Travelers Property Casualty Company of

3548...... The Travelers Companies, Inc......... 00000...... 13-2743602 | ovovvvreerrienes [ eoverrrinireiieiens [ e American Marine Management Services, Inc.......... NY.oies OTH...overnee. America O/B...ooeevrreierene | e 47.500 | The Travelers Companies, INC.........cocvverrevrenn. 0112.....
3548...... The Travelers Companies, Inc......... 00000...... 30-0510298 | ....oovenrrrerens [ eorerierineirernes e American Marine Claims & Adjusting Services, Inc. |NY............ OTH....ccocone. American Marine Management Services, Inc...... OB ...100.000 | The Travelers Companies, INC...........cocevvrereninnee 01183.....
3548...... The Travelers Companies, Inc......... 00000...... 06-1501229 | ..o | e [ Constitution State Services LLC...........ccccovvivinenee DE......c.... NIA .o The Phoenix Insurance Company..............cc.een.. OM..cooviiininns ...100.000 | The Travelers Companies, INC...........coerevrenens [ rvvrerrenns
3548...... The Travelers Companies, Inc......... 00000...... 06-0303275 | ..o | e [ Phoenix UK Investments LLC...........ccccoeveunivirennee DE......c.... NIA. ... The Phoenix Insurance Company..............cc.ce.... OM..ooviiininns ...100.000 | The Travelers Companies, INC...........coovrevrenens | revrernenns
3548...... The Travelers Companies, Inc 04-3175569 The Premier Insurance Company of Massachusetts| MA............ A The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC..........ccccovvvreennnen.

3548...... The Travelers Companies, Inc... 35-1838077 |... . | TravCo Insurance Company. . | The Travelers Indemnity Company.. ...100.000 | The Travelers Companies, Inc...

3548...... The Travelers Companies, Inc 20-4403403 TINDY Foreign, INCe...c.cuvvvreinriieincnsieeseeiens The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC........ccocvvvrrevrennn.

95-3634110
62-1657094 | ...

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

Travelers Commercial Casualty Company.............. CT A The Travelers Indemnity Company.
. | Travelers Distribution Alliance, Inc. .. | The Travelers Indemnity Company..

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

3548...... The Travelers Companies, Inc 06-0566050 Travelers TLD, LLC The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC.........c.covrereurenn.

3548...... The Travelers Companies, Inc 06-0566050 | .....covrevrrerens | verrerrerenrereens e Tiercel, LLC The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC.........cocvvreurenes | crverernenns

3548...... The Travelers Companies, Inc 06-0566050 | .....coovevevereres [ ererereieieieiees [ ereeeeieee e Redstart, LLC Tiercel, LLC ...100.000 | The Travelers Companies, INC..........cccevvrerrrries | cerrrrerenns
The Travelers Home and Marine Insurance

3548...... The Travelers Companies, Inc......... 27998...... 35-1838079 | .oovvvevevereiees [ e [ Company The Travelers Indemnity Company. O/BIM........cc..... ...100.000 | The Travelers Compani€s, INC.........cccccovrrvvriries | cerrirrinnns

3548...... The Travelers Companies, Inc......... 41262...... 76-0002592 | ....cvvveevrrere | e [ The Travelers Lloyds Insurance Company.............. The Travelers Indemnity Company. OMIA........ou.... ...100.000 | The Travelers Companies, INC..........c.ccveveverieis | corvrrrennns

3548...... The Travelers Companies, Inc......... 00000...... 06-0566050 | .......cvoevrreree | corerrererieirnns [, Travelers Marine, LLC..........cc.cccovvverreveverreriinnnas The Travelers Indemnity Company..................... O/BM.......... ...100.000 | The Travelers Companies, INC............ccccccvvrviers | corrrrrennns

Asterisk Explanation

0100. Laurel Village Joint Venture Partnership is 50% owned by an unrelated party with no current economic interest.

0101. USF&G/Fidelity Retail Associates Limited Partnership is 83.95% owned by United State Fidelity and Guaranty Company 1% owned by USF&G Retail Associates GP, Inc.

0102. Black Mountain Ranch Limited Partnership is 85% owned by St. Paul Fire and Marine Insurance Company and 1% owned by BMR Sports Properties, Inc.

0103. | St. Paul Fire and Marine Insurance Company has a 67% ownership and 80% economic interest of UA Combined Investment Company Limited.

0104. | Jago Dedicated Limited is 88.9% owned by UA Combined Investment Company Limited and 11.1% owned by St. Paul Fire and Marine Insurance Company

0105. | Castle Pines Fidelity Associates Limited Partnership is 99% owned by St. Paul Fire and Marine Insurance Company and 1% owned by Castle Pines Fidelity Realty, Inc.

0106. Fidelity Castle Pines Limited Partnership is 50% owned by an unrelated party with no current economic interest.

0107. English Turn Limited Partnership is 99% owned by English Turn Fidelity Realty, Inc. and 1% owned by St. Paul Fire and Marine Insurance Company.

0108. Fidelity English Turn Club General Partnership is 99% owned by English Turn Fidelity Realty, Inc. and 1% owned by English Turn Realty Management, Inc.

0109. Bayhill Restaurant Il Associates is 50% owned by an unrelated party, which is the manager.




GZlo

Statement for September 30, 2013 of the TRAVE LERS CAS UALTY AND SURETY COM PANY

SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0110. Lone Rock Timber Investments |, LLC's other 25% member and manager are unafiliated with Travelers

0111. | Control determination is based upon application of the last sentence of SSAP 25 paragraph 4.
0112. Ownership due to Travelers Property Casualty Company of America's participation interest as a subscriber in the American Hull Insurance Syndicate
0113. Ownership due to Travelers Property Casualty Company of America's participation interest as a subscriber in the American Hull Insurance Syndicate




Statement for September 30, 2013 of the TRAVELERS CASUALTY AND SURETY COMPANY
PART 1 - LOSS EXPERIENCE

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

. Farmowners MUIIPIE PEIl........c.cuiuiveieeieieeise et | evsesssse et sanee 0
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUAraNLY.........cccueieeieiiisieesse ettt
. Ocean marine
. Inland marine........
. FiNancial QUaraNtY.........ccoeueieiieeiseeie s
11.1. Medical professional liability - occurrence
11.2. Medical professional liability - claims-made.
12. Earthquake.........cccoevevenreieriesieienns
13. Group accident and health...
14. Credit accident and health....
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-occurrence..
17.2 Other liability-claims made...
17.3 Excess workers' compensation
18.1 Products liability-occurrence.....
18.2 Products liability-claims made......
19.1, 19.2 Private passenger auto liability
19.3, 19.4 Commercial auto liability......
21. Auto physical damage..........coevieueiiiiieiice et
. AIRCIaft (Al PETIS)....c.vvveevcvseeeeeecteee e nes

N
SO UTA WN

.0
177,969,022
..1,342,588
..1,195,067

.0

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

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

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
......................................... 2,663,348 ..2,802,643
L AIBA INES....oovevecvceiee ettt bbb ssssssens | esessestes e st s s b es s ae e 508,628 | ...coeverrrieieieeeeiian 1,368,132 | oo 1,359,259

1

2

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

. Mortgage guaranty.
. OCEAN MAMNE.......ocouiveivieiecieieetee ettt ettt sees
. Inland marine........
10. Financial guaranty..........ccccoeereeeeeneeneunes
11.1 Medical professional liability - occurrence....
11.2 Medical professional liability - claims made..
12. Earthquake.........ccoeovvvveerercrcieicenns
13. Group accident and health..............cccceviveieicirieeeecs s
14. Credit accident and health..............cocorrrinnrn e
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-0CCUITENCE. ...t
17.2 Other liability-claims made
Excess workers' compensation

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

3B, TOMAIS.....cvveeiriieeicitete et

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

coooo




Statement for September 30, 2013 of the TRAVE LERS CAS UALTY AND SURETY COM PANY

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

1419

1 3 4 5 6 7 8 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2013 2013 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Year-End Loss and LAE Loss and LAE Total 2013 LAE Reserves on Reserves on Claims Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2010 + Priof.....c.. | coocveerenaae 2,100,850 | ................ 2,705,872 | e 4,806,722 | ...cooevnnn 434,102 | oo 43,055 | oo 477,157 ....1,846,600 ....31,355 179,851 (229,243) | oo, (49,391)
2. 20M s [ 427,583 | .o D7T4,402 | .. 1,001,985 | ..oovvvrrernnns 203,703 | oo, 15,719 | oo 219422 | oo 326,022 | cooovvieran 21,075 | oo 435,975 | e 783,072 | 102,142 | oo (101,633) | cvooveerriererieriseienaas 508
3. Subtotals
2011 + Priof........ | ceovvevrenene 2528434 | ..........3,280,274 | ................ 5,808,707 | ..covveennennd 637,805 | .coooveeeernn. 58,774 | ... 696,579 ..2,172,622 281,993 [RRIKT5) ] —— (48,883)
4, 2012 eees | e 576,907 | ................1,034,018 | ............... 1,610,925 | .o A14775 | oo 76,909 | ..o 491,684 | ...ccooveeren. 395,537 | e 50,513 | cooveereeenn062,307 | 1,098,357 | oo 233,405 | ...oooevrann (254,289) | ..o (20,884)
5. Subtotals
2012 + Priof........ | cecoerverennans 3,105,340 | .oooereeed,314,291 | 7,419,632 | v 1,052,579 | oo, 135,683 | ..ccovvreans 1,188,263 102,943
6. 2013, [ .0 S [ 4.0 ST IS .0 T D0, S [ 716,126 | oo, 716,126 |...ccoouuveee D0, S I 398,561 | .ovvereerereeenn 195,553 | oo 1,194,114 [ XXX oorierens [ errerieiiinines )0, T P XXX
7. TotalS..eeeeeene | ervererin. 3,105,340 | covveevennd, 314,291 | 7,419,632 | oo 1,052,579 | oo, 851,810 | .ovveverrene. 1,904,389 | ..cooovvveene. 2,568,159 | woooevverererinne 501,505 | .ovveereerenni,286,053 | oo 7,355,717 | e 515,398 | .oovrererrnnnns LI ) —— (69,767)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line7 Line 7 Line 7
Policyholders | ...cccovevana 5,149,518
L P 16.6 % (2. coovvererenn. (13.6)% (3. oo (0.9)%

Col. 13, Line 7

Line 8

Ao (1.4)%




Statement for September 30, 2013 of the TRAVELERS CASUALTY AND SURETY COM PANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

* 1 90 3 8 2 01349000003 =

*1 90 3 8 2 0133650000 3 =«

Q15



Statement for September 30, 2013 of the TRAVELERS CASUALTY AND SURETY COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. State SUrcharges reCeIVabIE..............ccovuveeverceereiieeeesee e essissesssssiessesesessessesesesssssenens | seveereerensnses 280,448 | wovvevevieieeciiceeene0 | e 9,260,446 9,614,805

2505. Deferred compensation funds... el ....335,433 .358,283
2506. Other assets NONAAMILEd............c.ccveveeveveireieece e sessessesesssssnsens | senrenierenrsb 1,410,640 | woivie 47,410,640 | oo 0

2507. Assumed reinsurance receivable and payable............cooevreeninennneineneneseesseeennens | sereenernesnnennnene(07,798) | oviviiirniniineineienn0 | e (TR E) | (8,093)
2597. Summary of remaining Write-ins for LINE 25..........cccovveueieieriiiiercsisiessssesessesesssesssssensnnss | seveerenrenssrn0,938,764 | 1ivirinen 47,410,640 | oo 9,528,124 | ........c........ 9,964,996
Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year

2504, ESCNEAL HADIIY..........cverveeveececee ettt sttt se st e s s ses st ss st s seessen s sses s stsnssssessensnsensans | svsestessssssesssnsnsasssansansans (24,118)

2505. Retroactive reinsurance reserve ceded ol .(21,399,497)

2597.  Summary of remaining Write-iNS fOr LINE 25..... ..o eis st sss e e ss s ee st ens st sns sttt ens s ens st sesnsss | snsssssssssssanssnsssssesens (21,423,615)

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. Other Alien Combined...........ccc... | vove. ) 0.0 GO (01 I 1,217,512 | oo 0 10,000 | o0 | s 0
58005. CYM Cayman Islands ...........c..... | ... D99, GO O (448) | vovereererererseieins (0 0 | o0 [0 | s 0
58997. Summary of remaining write-
ins for Line 58 from overflow....... | ..... 0.0, S [P (446)| ... 1,217,512 | oo (L P 10,000 | oo (O 0
58999 Totals (Line 58001 thru 58003 +
Line 58998) (Line 58 above)....... | ..... ) 0,0 S 1,258,731 | v 1,217,512 | oo (V] I 10,000 | oo (01 0

Q16




Statement for September 30, 2013 of the TRAVELERS CASUALTY AND SURETY COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOE YEAI........c.cuiviiieieieieieietstsie sttt bntes | sessessssstessessssesses e sssessessessssanee 0 [ e 0
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIION...........cccvvrivereieirieie e
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............ccceerierenriinnens
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment FECOGNIZEM. ........c.euiurrieieirieieieiesse st snsens | stessesssessessssssssessessssessessesenseses 0 [ s 0
8. Deduct CUITENt YEAI'S AEPIECIATION. ........veeueeirreeer ittt es sttt s s es et esnes | sbesssssstsssssssssssnsenseessssnseesessnseens 0 | o 0
9. Book/adjusted carrying value at end of current period (LiNES 142+3+4-546-T-8)........cccevrvererirnieieiiesiesessissieiesssseseseses | sesessssessessssssssessessssessesssssssenns 0 [ e 0
10.  Deduct total NONAAMItEEd AMOUNES............cciiueiecicieieiccec ettt bbbt b bbb as st ens | stebsessssessessssssssssesses st enses s sntenas 0 | e 0
11. Statement value at end of current period (Line 9 MiNUS LINE 10)..........cccciiieiiieriicieeiicisscesiete s ssse e ssresessssessssseses | sreressssssesssesessssesessssssessssesessnsens 0 | o 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEAN...........cccvveveevevreereieeieeieieeesiesees | ceveeresesies s esessseseseeas 12,579 | oo 28,252
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIION. .........cvevererireiriririe sttt sttt esres
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other.............
4. Accrual of discount...........cccccoevernnnee
5. Unrealized valuation increase (decrease). .
6. Total gain (I0SS) ON GISPOSAIS..........cevreviriieiiiiieieiseieie ettt bbbt b bbb nn
7. Deduct amounts reCeIVEd ON QISPOSAIS...........c.wruurerierirrereireieeeieisese ettt nnns
8. Deduct amortization of premium and mortgage interest points and commitment fees..........ccoeevererverieiesisiieesee s
9. Total foreign exchange change in book value/recorded investment excluding acCrued INTErESt...........ovrurerrenrrrrrinrnrrees | e 0 [ e 0
10. Deduct current year's other than temporary impairment FECOGNIZEM............eueuiveireieirisieesee st snbens | stessessssessesssssssssses s snsensesssssntanas 0 | e 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......c.. | covoornreiriniinmnsssiisnssssisesnees {0 12,579
12, TOtal VAIUGHON GIIOWANCE. ........cvuivieeiiiiieieie ittt st b s bbb st es s b et enns | stessessssessessessessnses et et st es et st anae 0 | e 0
13, SUDLOAl (LINE 11 PIUS LINE 12)...euieererieeiecieiiecis et issesss sttt sttt ettt s st ensnnssnsses | sessessssssssssssasssnssessassanssnsssssassanes {0 12,579
14, Deduct total NONAAMILEEA MOUNES..........coiuiiieiieicieie ettt s st enbensesns | sbessesntensessesessnse sttt es st anae 0 | e e 0
15. Statement value at end of current period (Ling 13 MiINUS LINE 14)........ouiiriarnreisiinissessesssesessesssssssssssssssesssssssssssssensssssesses | ssssessssssssssssasssssssssesssssssssessasssnes {0 12,579
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBEr 31 Of PHIOE YEAI...........civiveieieieiee ettt | sessesssssssessesssensesaees 864,394,187 | oo 880,473,333
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION............c.eviviieieiceic ettt b bbbt essebas | stessebsbessesssb s s sse s s an s st e s st senas 0 [ e 0
2.2 Additional investment made after @CQUISIION............ccvvvevervicvieeei ettt s b s s sssssnes | sbessessssnssssessesssensenes 32,389,065 | .coveerviereeenes 57,788,929
3. Capitalized deferred INtEreSt ANA OB ..ottt bbbt nsesas | stessessbessesesss s s s st b ss s b tesae 0 [ e 0
4. ACCTUAL OF QISCOUNL.......vueeveircicieietsc ettt ettt s s st s s nnbentes | fessessessstessesstensessesnsansessnsnnsanta 0 | e s 0
5. Unrealized valuation iNCrEASE (AECIBASE)...........cuiueirciieriieiieiiiesie ettt sttt b s bbbt s s b b s bssssaanns | sbessessessssssessessnsessenas 18,820,314 | oo 15,180,326
6. Total gain (I0SS) ON GISPOSAIS.........ueuureririerirririeisessese ettt ss sttt s st s st ss st st anssesss | sessessassssssessastansnssessensnssessansanes {0 (1,001,877)
7. Deduct amounts received on disposals............. 42,156,129 .85,953,135
8. Deduct amortization of premium and dEPreCIAtION.............evererurirrinriririernrie sttt esssnssssessensns | sessessassssssessassenssssessessanssnes TA09 | s 9,455
9. Total foreign exchange change in book/adjusted carrying value....... ..1,543,446 2,623,333
10. Deduct current year's other than temporary impairment reCOGNIZE............cceevieiricieeiiesee e ennses | srererssissessssssesesasesssnns 4,390,577 4,707,269
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..870,592,897 ...864,394,187
12. Deduct total nonadmitted @amOUNtS..........ccccvveecieiieniiee e vl e 89,726,232 | v 44,422 295
13. Statement value at end of current period (LiNg 11 MINUS LINE 12)......iuiveiiiiieiieiiisiisieisissieseisssssiessssssisssessesssssnsesssssssessessns | sressesssssssassessssssasse 820,866,665 | ...oooreriiiereiiiinins 819,971,892
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of PriOr YEaI...........cocuvieveicveieiceesie et | eveeriessssesie s 12,181,641,435 | ..oovveeveernee 11,862,494,267
2. Cost of bonds and SLOCKS ACQUIMEA...........ccviucviiiieieiieis ettt bbbttt essnaesanens | sbebesssesesssesesnaees 1,704,789,484 | ...coovvvveviiie 1,599,414,233
3. ACCIUAL OF QISCOUNL. ..ottt ettt ettt sttt s e s st st s et es s see st ssastassnssesssssntasensesesassnassansstnsnsnanssnantass | sstesssssnsssssstesnsnensees 7897484 | ..o 12,916,621
4. Unrealized valuation iNCrEASE (AECIBASE).........cceurivericreriiiereise ettt bbb s s bbb s s bessebesensnaeses | oevebessetesesssessnnsesans 511,904,016 | coovevevveereiecreine, 251,652,370
5. Total gain (I0SS) ON GISPOSAS..........ccvuveirieiiiteiie ettt ettt b s bnsesans | sbessessessssassessessntensenas 10,342,617 | oo (19,011,065)
6. Deduct consideration for bonds and Stocks diSPOSEA OF ..........c.cucviiiiiiiiicce s sbesens | srevesissesessaesesnaees 1,055,185,278 | ..oevvveerierereinns 1,464,622,116
7. Deduct amortization Of PrEMIUML.........c.ccciueireieicisie ettt bbbt sttt ensens | sbessessessnssssessnssnsessenas 43,140,262 | oo 58,813,858
8. Total foreign exchange change in book/adjuSted CAIMYING VAIUE............ccovviveveerieeieieieee ettt s sssss e sassnes | stessesssesssssssssssesssssssessessssssses 0 | o 0
9. Deduct current year's other than temporary impairment FECOGNIZE. ...........coiivreriiriieieieese et ssesees | ssesssssssessssssessessssensessasanes 17438 | oo 2,389,018
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........c.ccovvvrierereererereiseseseissesesssssesens | cvevessessesesssinenns 13,318,232,058 | ...ooovververierne 12,181,641,435
11, Deduct total NONAAMItEEd AMOUNES..........ccciuiiveiciiieieie ettt s ettt st esseses | stessessssessessesse st sttt ent st ntenae 0 | e 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......c.cveiiuiiueieiciiisieiesisces sttt stesssssssssssessssssensssns | seevessnsessessssnens 13,318,232,058 | ....ccocvvveirirernnns 12,181,641,435
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Statement for September 30, 2013 of the TRAVELERS CASUALTY AND SURETY COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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

BONDS
1. CIBSS T (8)uereireiieiieeieiie ittt | Hrenieni st 7,968,866,541 | .....cooovvvrienncn 2,096,193,532 | ...ovvvvrrrrirns 2,463,882,410 | ..coovvrrericricrinas (66,997,192) | ...covvvcrrennnes 7,882,612,161 | ...cvvevrreirnnes 7,968,866,541 | ....cooovvenrinnen 7,534,180,471 | .ooovvoieeiis 7,930,226,367
2. ClaSS 2 ()-vuueeeerereeruirsesiesiesie ittt | sebinebeeb e eeees 1,067,924,559 | ...ccovvveiriirinnn. 27,842,085 | ....cvoevrcrierinnene 23,095,015 | oo 54,312,326 | ...cooecrniirriis 1,033,815,306 | ....cvovvvnerrnnene 1,067,924,559 | .....cocoovirnernnee 1,126,983,935 | ....oovvvvirrnnne 1,022,725,104
3. ClASS 3 ().euevrericreeie ettt bttt ntns | eveesisaentes et tenes 181,808,548 | .....cccvvvervrirernnns 2,916,163 | ..coovererereerrienns 7,523,390 | .ooervicrerrcien (6,814,304) | ..vvvrerrerirens 192,630,343 | ..ccoevreerne 181,808,548 | ......ccovvervrernnn 170,387,017 | .o 145,262,185
A, ClASS 4 (B).uvuieeiieiieeeee ettt | iniienit sttt 105,395,897 | ...ooovveervreiieiieiiereeieies (O T 484,913 | e 986,146 | ...ocoovvererrirnnn. 107,338,906 | ....cocvovrrrrireinnes 105,395,897 | ..oovvvrrrrrrirnnn. 105,897,130 | .ovoovereerrirnirnns 89,781,106
B ClASS 5 ():euurereeerneeseiseiieii et ti sttt | eebnet ettt 1,259,098 | ....oovviiiiiieeeies (O OO 10,503 | oo (G 10) | 7,722,385 | ..o 1,259,098 | ...oovvvrrirriiriinene 1,187,345 | oo 9,508,094
B, ClASS B ():vuuveureeueerarirnerieiiarie ittt | snntnn e 44,856,874 | ..o 0 [ {0 5,601,876 | ..o 4,003,886 | ...ooovveiriiiinenns 44,856,874 | ..o 50,458,750 | ...vovviviriinirinciieiens 154,386
7. TOtal BONGS.....oiveiiceceictecs ettt 9,370,111,516 | .......c0e0000...2,126,951,760 | oo 2,494,996,232 | ..o, (12,972,397) ..9,228,122,987 | ...ocvvevrern 9,370,111,516 8,989,094,647 | .......coccverrnee 9,197,657,241

PREFERRED STOCK
8. ClASS Tttt | Sebe bRt L0 OO O OO L0 O O OO [0 O O OO [0 TN 0
9. ClASS 2.ttt sttt entens | ereesestesaese s anaes 34,015,625 | ..o [0 U 0 [ (560,602) | ...oocverrrrerrerernns 34,287,033 | ..o 34,015,625 | .ccoveeriierireinns 33,455,023 | ..oovvieeeeen 33,442,525
10, ClaSS 3.ttt sttt | estes s 1,160,000 | ..o 0 [ L0 O (O T 1,776,495 | oo 1,160,000 | ...ocooverrirrirrirnene 1,160,000 | ..o 1,776,495
110 ClASS 4ottt bttt | Sebt e Re ettt L0 T 0 [ o L0 OO 0 [ o [0 OO 0 [ o [0 OO 0
12. Class 5
13, ClASS B.vvvvvereeiieeii ittt | SRR 0 [ 0 [ 0 [ o 0 [ 68,000 | ..oooveririrrinrierinei s 0 [ {0 [ 68,000
14, Total Preferred StOCK........cooeicicieieicesie ettt beseseeses | aeviesissssesassessnens 35,175,625 | oo [0 O {0 (560,602) [ ...oooverrireriiiianas 36,131,528 | ...oovvieeriienas 35,175,625 | .o 34,615,023 | ..o 35,287,020
15.  Total Bonds and Preferred SOCK...........cc.oviriririnrieieeseineseessesssssseisnins | cevseesiessssesseenns 9,405,287,141 | ...ovvrrreinnen 2,126,951,760 | ...cooovrvrrenne. 2,494,996,232 | .....coovrrrirriiriennn (13,532,999) | ... 9,264,254,515 | ....cooovvrerrins 9,405,287,141 | .ooorvver 9,023,709,670 | ....cvverrvrienns 9,232,944,261

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




Statement for September 30, 2013 of the TRAVELERS CASUALTY AND SURETY COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Acc\?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ceerereereeee e | s 122,539,271 | ..o XXX ovoeveireinveeneenne | cvveneeeneinseenenees 122,539,271 | oo 2,004 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YT ........c.vuiuriieireieieiee sttt s st esssss | sestessessssessessssssessens 198,316,027 | c.ovvvvvereirrreireiriinnins 178,326,195

2. Cost of short-term iNVESIMENS ACGUITET.........c.civuiveiiieieicieese ettt bbb ssbessesans | sbessesssssssssessssneas 3,395,158,381 | .covvvevrererirerans 3,660,602,160

3. ACCTUAL OF BISCOUNL. ...t | eebnes s LU NN 0

4. Unrealized valuation iNCrEASE (ABCIEASE)..........vururrurrrreerresreseieeeeseesesseeseessesssesseeseessstsesessessess e ssessessasssessessessasssessessessssssessns | sesessesssssessessssssssessssssesessessnnens 0 [ e 0

5. Total gain (I0SS) ON QISPOSAIS...........cccveiiriieiriieiiete ettt b bbbttt et s s bbbt s s st e b s st snsebessnansas | bevssbessssssesessssesesnsesasnaesenen 9,388 | oo 0

6. Deduct consideration received 0N AISPOSAIS............cccvuiviviveierieiieie ettt sssanes | sbessessssessessesnsaneas 3,470,933,487 | .oocveveveeerceie 3,640,606,001

7. Deduct amortization Of PIEMIUM...........c.ceiiieiricte ettt bbb bbb bbb bbbt et s st s s st essssesenans | saebesessssesssssesessesessssnaebanes 11,038 | oo 6,327

8. Total foreign exchange change in book/adjusted CarTyiNG VAIUE...........c.cuueierurirrieeireiieiseeeere ettt stsssseessstestsssens | sessessssssssesssstassssssessesssessessassanes (0 U 0

9. Deduct current year's other than temporary impairment FECOGNIZEM............vu et sesees | sressesssssssssssssssssssnsssssssnsssssssssases {0 U 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........ccccevivrieiierriiieieiseseessieiessssenes | srevesisssssesessssssenis 122,539,271 | oo 198,316,027
11, Deduct total NONAAMItIEA @MOUNES.........c.cuueveieiriieeierie ettt neenss | entesssss s s nnr st 0 | e s 0
12. Statement value at end of current period (LiNg 10 MINUS LINE 11)...cuu it ssiesessssssiesssrstsssessesssssnsessssssessesns | sressesssssssassesssssssesse 122,539,271 | oo 198,316,027

QSI103




Statement for September 30, 2013 of the TRAVELERS CASUALTY AND SURETY COM PANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAI).........ciuiueiiieiiieiieiessetes et sss st b bbb bbb s bbb s ss s s e
2. Cost paid/(consideration reCEIVEA) ON AATIIONS. .........cvuiurierririeierinsieis ettt s sttt
3. Unrealized ValUGtion INCTEASE (AECTBASE)........c.euiurireireiiesiiesseise ettt ettt se bbb se s b8kt a8 s bbb s E bbb bbbt en
4. Total gain (loss) on termination reCognIZed...........ocrveererrerenerneereereeeceecereee o o - B MR ettt s et s et sennaes
5. Considerations received (paid) on terminations...........cccccovvererenieiersennens NONE ..............................................................................
8. AMOTZALON. .....veveeee ettt
7. Adjustment to the book/adjusted carrying Value 0f REAGE IEM..........cviiieeieicc bbbttt
8. Total foreign exchange change in bOOK/AdJUSIE CAITYING VAIUE...........covururiueieeeeieieceeeese ettt sttt ss sttt f bbb
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ B4 7 4 8ot
10, DedUCE NONAAMIEA @SSELS. ........ouurveieeiieiiiiiieiii ittt
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ciiiiirieiiesice ettt bbb bbb bbbt bbb st es st bnes

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEAr (LINE 6, PHIOF YEAI)........vverururerrrerrereersssssessessessssseesesssssssssessesssssssssessssssssessessassssssessessssssssessessssssessessssanes
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN)..........ccccvueieieienieieessee e
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..........c..cccccveverennae 0
3.12 Section 1, Column 15, PriOr YEAI.........oveveeierrieireireiesieieseisssesseesssenees 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus............cccccovveveveenenne. 0
3.14 Section 1, Column 18, PriOr YT .........ceurereereeeereeeneireieeseeiseieesneesenn 380,270 (380,270) (380,270)
32 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..........c..cccevvevevrinne 0
3.22 Section 1, Column 17, PriOr YEAr..........cceveveveerieeieiserese e sinans 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..........c.ccccvvereinne 0
3.24 Section 1, Column 19, PriOr YEA..........ccevevereerieereisereiesee e esisens 380,270 (380,270) (380,270)
3.3 SUDLOLal (LINE 3.1 MINUS LINE 3.2).....eucviieiciiieieieite ettt st s bbb 284448348 s bbb s bbbt nns
4.1 Cumulative variation margin on terminated contracts during the YEar............cc.coevevvinrireieineeneersissenneeens 0
4.2 Less:
4.21 Amount used to adjust basis of hedged item 0
4.22  Amount recognized 0 0

4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2).......cuueeeieieiieeseeie sttt essss s sttt s e85 8 2848884884284 s bRt n ettt en e

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

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

7. Deduct nonadmitted assets

Qsi04




Statement for September 30, 2013 of the TRAVELE RS CAS UALTY AN D SURETY COM PANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

QsSI05, QSI106, QSI07



Statement for September 30, 2013 of the TRAVELERS CASUALTY AND SURETY COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHOE YEAI........c..cuiviiieieieieie ettt sssssssens | essessessssesses s sst s s bes s se s senes 0 [ o
2. Cost of Cash €QUIVAIENES BCQUITE. ..........cieieiiiieiciiisse ettt sttt ss et sntentes | sbessesssssssessessessnsessessnssnsesses 299,281,000 | cvvvveeiieerieieieeie s
3. ACCTUAIL OF BISCOUNL........ooieiiiiii bbb | bbbt bbb 0 | oo
4. Unrealized valuation iINCTEASE (AECTEASE)........c.cuueireuierireirriiiesieieiss ettt ss st essesesanss | ssebssssssassessessssessesssssssassessesassessesnsansenas 0 [ o
5. Total gain (loss) on disposals
6. Deduct consideration received 0N dISPOSALS.............ccocviiuiviiiriieiiesee et s bbb ses s | sbesseses st b et es e beans 299,281,000 | oocveveivireriierereeree e
7. Deduct amortization Of PIrEMIUM..........ccciicieiicte ettt b bbb bbb st et ssaesans | ebsesesssissebassstesessssesesssebessssesesnsebensnseea 0 | o
8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE..............cccocucvriiueiiiiesie e eessseiens | cveresss s s ses s sse s sene 0 | oo
9. Deduct current year's other than temporary impairment FECOGNIZEA...........cuveururieririeirieee e ssreeeessseens | seseessessesssrsss s ssseesessssessessessnsesssssssnsns 0 | oo
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........ccccevirrerriireiiesiesieiieies | coevesisiesiesis st ssessssesseses 0 [ o
11. Deduct total NONAAMItIEA AMOUNES...........cveurrirrirerieererr et | tesessses st 0 | o
12. Statement value at end of current period (Ling 10 MiNUS LiNE 11)......ciiimereinenmensessesesssessesesssssessssssssssssesssseseas

QSI108




Statement for September 30, 2013 of the TRAVELE RS CAS UALTY AN D SURETY COM PANY

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

QEO01, QE02
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Statement for September 30, 2013 of the TRAVE LERS CAS UALTY AND SURETY COM PANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUsIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
American Securities Partners V, L.P. New York NY.ooens American Securities Partners 01/01/2010.... 3 0 99,451 0 5,162,978 0.8
Bridgepoint Europe IV 'B' L.P London Bridgepoint Capital 01/01/2010.... 3 0 1,427,405 0 3,866,491 22
Brockway Moran & Partners Fund Il L.P. Boca Raton .. | Brockway Moran & Partners, Inc 03/31/2006.... 3 0 26,786 0 3,244,662 1.8
Catterton Partners VI, L.P. Greenwich .| Catterton Partners 06/21/2006.... 3 0 118,167 0 1,535,057 11
Chartwell Investors I, L.P New York Chartwell Manager: 02/03/1999.... 3 0 3,571 0 4,210 13
Clayton, Dubilier & Rice Fund VI New York . | Clayton, Dubilier & Rice, Inc. 12/08/1998.... 3 0 6,169 0 648,763 0.3
Crestview Partners II, L.P New York . | Crestview Partners. 08/29/2008.... 3 0 3,045,639 0 4,944,500 13
EQT V (No. 2) Limited Partnership. Stockholm EQT Partners 01/01/2010.... 3 0 192,018 0 1,693,738 0.3
JLL Partners Fund V, L.P. New York . | Joseph Littlejohn & Levy. 05/04/2005.... 3 0 112,519 0 2,178,736 15
Lee Equity Partners Fund, L.P. New York . | Lee Equity Partners 01/01/2010.... 3 0 198,058 0 5,008,012 25
Onex Partners Il L.P Toronto Onex Partners 06/29/2006.... 3 0 17,772 0 2,251,028 0.8
Providence Equity Partners VI, L.P Providence . | Providence Equity Partners 12/05/2006.... 3 0 274,053 0 2,835,809 0.3
Sentinel Capital Partners IV, L.P. New York . | Sentinel Capital Partners 05/23/2008.... 3 0 816,012 0 4,534,669 23
Silverfleet Capital Partners Fund LP. London. Silverfleet Capital Partners 01/01/2010.... 3 0 1,050,136 0 5,741,286 4.8
Thompson Street Capital Partners II, L.P St. Louis Thompson Street Capital Partners. 01/30/2007.... 3 0 49,743 0 233,664 4.6
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 7,437,499 0 43,883,603 |...XXX...........
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Amstar Partners Office Fund-I, L.P Thousand Oaks CA....... Amstar. 10/13/2006.... 0 0 47,673 0 16,685,872 49.0
Blackstone Real Estate Partners VI New York NY..ooee Blackstone Group 03/29/2007.... 0 0 119,447 0 912,972 0.3
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 0 167,120 0 17,598,844 | .. XXX.coooovnnne
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
CVC European Equity Partners V (B) L.P London GBR....... CVC Capital Partners. 01/01/2010.... 0 0 93,501 0 8,471,259 0.6
Haddington Energy Partners Ill LP. Houston TXeoverrene Haddington Ventures 01/01/2010.... 0 0 33,897 0 112,126 4.8
Herkules Private Equity IIl (Jersey-Il) L.P Oslo NOR...... Herkules Capital 01/01/2010.... 3 0 750 0 1,566,906 15
J.F. Lehman Equity Investors II, L.P. New York NY.oos J.F. Lehman & Company. 01/01/2010.... 3 0 61,577 0 4,072,774 6.2
Madison Dearbom Capital Partners V-A, L.P. Chicago L Madison Dearborn Partners. 01/01/2010.... 3 0 29,694 0 3,289,096 04
Matlin Patterson Global Opportunities Partners Il L.P. New York Matlin Patterson Global Advisors. 01/01/2010.... 0 0 165,000 0 2,328,678 04
Monomoy Capital Partners, L.P New York . | Monomoy Capital Partners. 05/08/2006.... 0 0 48,778 0 1,706,854 5.0
Paine & Partners Capital Fund Ill, L.P. Foster City. . | Paine & Partners. 03/31/2006.... 3 0 315,665 0 2,006,269 19
Quintana Energy Partners, L.P. Houston . | Quintana Capital Group. 01/01/2010.... 0 0 1,498,542 0 910,159 3.7
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 0 2,247,404 0 24,464,121 | . XXX oo
3999999. Subtotal - Unaffiliated 0 9,852,023 0 85,946,568 | ... XXX....cooo..
4199999. Totals. 0 9,852,023 0 85,946,568 | ... XXX..ooouwnne




1'€030

Statement for September 30, 2013 of the TRAVE LERS CAS UALTY AND SURETY COM PANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) BJ/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Canyon Value Realization Fund, L.P..........ccccocccennnnnns | Beverly Hills...........ccoooc.... | CA.. | Distribution. 01/01/2010 | 08/30/2013 19,197 0 0 0 0 0 0 LT p— 19,197 0 0 0 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 19,197 0 0 0 0 0 0 19,197 | v 19,197 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Clayton, Dubilier & Rice Fund VI New York. NY... | Distribution 12/08/1998 | 08/23/2013 381,180 0 0 0 0 0 0 381,180 0 0 0 0
EQT V (No. 2) Limited Partnership Stockholm SWE | Distribution 01/01/2010 | 09/30/2013 2,417,767 0 0 0 0 0 (V1 I 2,417,767 0 0 0 0
Gryphon Partners II, L.P. San Francisco CA... | Distribution 11/03/1999 | 08/27/2013 48,541 0 0 0 0 0 0 48,541 | ...........48,541 0 0 0 0
Providence Equity Partners VI, L.P. Providence. RI..... | Distribution 12/05/2006 | 09/30/2013 608,844 0 0 0 0 0 0 608,844 | .........608,844 0 0 0 0
Sentinel Capital Partners IV, L.P New York. NY... | Distribution 05/23/2008 | 08/26/2013 293,767 0 0 0 0 0 0 293,767 293,767 0 0 0 0
Thomas, McNerney & Partners II, L.P Minneapoli MN... | Distribution 06/29/2006 | 08/16/2013 | .......... 1,393,621 0 0 0 0 0 [V I 1,393,621 | ....... 1,393,621 0 0 0 0
Thompson Street Capital Partners I, L.P St. Louis. MO... | Distribution 01/30/2007 | 09/24/2013 367,219 0 0 0 0 0 0 367,219 367,219 0 0 0 0
Winston/Thayer Partners, L.P McLean VA.... | Distribution 08/23/1999 |07/31/2013 25,648 0 0 0 0 0 0 25,648 25,648 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 5,536,587 0 0 0 0 0 (V] 5,536,587 | ....... 5,536,587 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Buchanan Fund V, LLC.... Newport Beach... . | CA... | Distribution 01/19/2007 | 08/28/2013 145,327 0 0 0 0 0 0 ...145,327 .145,327 0 0 0 0
GTIS RE Opportunities Fund | LP. New York NY... | Distribution 09/17/2007 | 07/23/2013 998,215 0 0 0 0 0 0 998,215 998,215 0 0 0 0
Rossrock Fund Il New York NY... | Distribution 07/25/2006 | 07/18/2013 923,285 0 0 0 0 0 0 923,285 923,285 0 0 0 0
Silverpeak Legacy Partners Il LP New York. NY... | Distribution 08/25/2005 | 09/04/2013 43,042 0 0 0 0 0 0 43,042 43,042 0 0 0 0
WCP Real Estate Fund I, L.P. Westport CT.... | Distribution 11/03/2006 | 08/30/2013 300,000 0 0 0 0 0 0 300,000 ..300,000 0 0 0 0
WCP Real Estate Strategies Fund, L.P. Westport. CT.... | Distribution 11/03/2006 | 08/21/2013 589,700 0 0 0 0 0 0 589,700 589,700 0 0 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 2,999,569 0 0 0 0 0 0 2,999,569 | ....... 2,999,569 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Avenue Special Situations Fund IV, L.P. New York. NY... |Distribution 11/02/2005 | 09/26/2013 113,265 0 0 0 0 0 (U I 113,265 | ..........113,265 0 0 0 0
Celero Energy Company, LP. Ft Worth TX.... | Distribution 01/01/2010 | 08/06/2013 47 0 0 0 0 0 0 47 47 0 0 0 0
Citi Private Selections, LLC. New York. NY... | Distribution 09/01/1998 | 09/19/2013 87,386 0 0 0 0 0 0 87,386 87,386 0 0 0 0
CVC European Equity Partners V (B) L.P. London GBR | Distribution 01/01/2010 | 07/19/2013 250,814 0 0 0 0 0 0 250,814 250,814 0 0 0 0
Enervest Energy Institutional Fund XI-A, L.P. Houston TX.... | Distribution 12/08/2006 |09/30/2013 83,627 0 0 0 0 0 0 83,627 83,627 0 0 0 0
Excellere Capital Fund, L.P. Denver CO... | Distribution 02/02/2007 | 07/08/2013 475,132 0 0 0 0 0 (V1N IO 475,132 . 475,132 0 0 0 0
Monomoy Capital Partners, L.P. New York. NY... | Distribution 05/08/2006 | 09/24/2013 187,026 0 0 0 0 0 (1 I 187,026 ..187,026 0 0 0 0
OCM Opportunities Fund VIIB, L.P Los Angeles. CA... | Distribution 01/01/2010 |08/28/2013 360,083 0 0 0 0 0 0 360,083 ..360,083 0 0 0 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated............c..oiiiiiiiiiiiiiciciisiiisii s snsens | cnssnins 1,557,381 0 0 0 0 0 0 | 1,557,381 | ....... 1,557,381 0 0 0 0
3999999, SUDOtAI = UNGMAIHIELEG. ... .. crreeseserreessseeriesssesresss e sess sttt | e 10,112,734 0 0 0 0 0 0 10,112,734 | ..... 10,112,734 0 0 0 0
4199999. Totals 0,112,734 0 0 0 0 0 0 10,112,734 | ... 10,112,734 0 0 0 0
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Statement for September 30, 2013 of the TRAVE LERS CAS UALTY AND SURETY COM PANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
38375B SH 6 |GNR2012-H11 CACMO  1.750 2062 04.........ooomrrvvemrmrreesmrcrerissesessssnesssssssessssssssssssessssssessssssssesssssnnes | sessneeres ....09/20/2013 | PAY IN KIND, 130,300 130,300 0|1
38375B B7 6| GNR2012-H30 VACMO  1.750 2062 12.....ccucrvverusrrniessesssesssesssssssssssssssssssssesssssssssssssssssssssssssssssssss | sesssseres ....09/20/2013 | PAY IN KIND. 58,097 58,097 0|1
0599999. Total - Bonds - U.S. Government 188,397 188,397 0 XK
Bonds - U.S. Political Subdivisions of States, Territories and Possessions
015302 U6 7 | ALEXANDRIA GENERAL OBLIG 4.500 2032 0B.............evrrermmmrrrersmnersssmsessessssssssssssssssssssesssssssssssssssesssssnns | sersnneses ....07/17/2013 | BAS-MERRILL LYNCH 3,452,304 3,305,000 0 | 1FE
015302 U7 5| ALEXANDRIA GENERAL OBLIG 4.500 2033 0B.......00cccumrmuessmmrmeesssmsssssssssssssssssssssssssssessssssssssssssessssssnss | eeessssenes ....07/17/2013 | BAS-MERRILL LYNCH 3,446,504 3,310,000 0 |1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession: 6,898,808 6,615,000 0 DS —
Bonds - U.S. Special R and Special A it
3128MJ  S3 5| FHLMC GOLD PASSTHRU  3.000 2043 07........crvvveummrriesmmcmneismmessssssssssssssssssssssssssssssssssesssssssssssssnnes | aosesssnes ....06/25/2013 | DEUTSCHE BANC 0 0 5801 (1
3128MJ S6 8| FHLMC GOLD PASSTHRU  3.000 2043 08..........ervverreerereieesiesssssessssssssssssssssssssssssssssssssssssssessssssssssns | seessssens ....07/05/2013 | BAS-MERRILL LYNCH 9,453,125 10,000,000 13,739 |1
3138X5 PC 5| FNMA PASS THRU #AU5818  2.500 2028 08.........coccoumermemssmirmmessesmsssssessssssssssssssesssssssssssssssesssssssessssssnss | wessssenes ....06/24/2013 | DEUTSCHE BANC 0 0 4,489 |1
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 9,453,125 10,000,000 24,028 e XXX
Bonds - Industrial and Miscellaneous
0258M0 DJ 5|AMERICAN EXPRESS 2125 2018 07 .covoovrerveerrerrisesesessseessssssesssssse st | coseesesies ....07/24/2013 | DEUTSCHE BANC 998,960 1,000,000 0 | 1FE
037735 CP 0| APPALACHIAN POWER CO  7.950 2020 01.....couueruummremmrereerenmmseessesssssssssesssessssssssesssesesssssssseesssessssenens | soseessees ....07/17/2013 | BNY MELLON CAPITAL MARKETS INC 1,404,800 1,093,000 1,690 | 2FE
06053F AA 7|BANK OF AMERICA CORP  4.100 2023 07 ....07/19/2013 | BAS-MERRILL LYNCH 2,009,910 2,000,000 114 | 2FE
12646X AJ 1|CSMC 2013-IVR3 A2 CMO 06/26/2013 | PRIOR QUARTER ADJUSTMENT. (14,371) (14,371) 0 | 1FE
172967 GW 5| CITIGROUP INC 1.700 2016 07 ....07/19/2013 | CITIGROUP GLOBAL MARKETS 1,001,430 1,000,000 0 | 1FE
189054 AS 8|CLOROX CO 3.800 2027 11.cceeeeeereissserreessesesisse s ssss s st | serenennes ....08/06/2013 | RAYMOND JAMES & ASSOC 1,012,290 1,000,000 8,867 |2FE
209111 EZ 2| CONSOLIDATED EDISON CO O 4.450 2020 06.............cooormrerrevrrrrisssessssssessssssssssssssssssssssssssssssssssnssssnes | svsssossees ...07/15/2013 | PIERPONT SECURITIES 141,162 128,000 522 |1FE
210518 CV 6 |CONSUMERS ENERGY CO  3.3752023 08........ccoovermmrrriermrrrrismessessnsessssssessesssmssssssssessssssssssssssnsssssnns. | sessseees ....08/06/2013 | VARIOUS, 2,002,240 2,000,000 0 | 1FE
256677 AB 1 |DOLLAR GENERAL 18752018 04.....vvvvveereirreereesseseeisse s s ssssees | cesseeenes ....07/31/2013 | RBC CAPITAL MARKETS 967,880 1,000,000 5938 |2FE
263534 CE 7|DUPONT EINEMOUR 4.250 2021 0...ooooveeeerreiieereeise s sssssssenssses | sevseiines ....07/31/2013 | MIZUHO INTERNATIONAL PLC 1,065,510 1,000,000 14,639 | 1FE
278642 AC 7 |EBAYINC 3.250 2020 10....cvevuuureesesrressseesesseseesssseeesess st | neerneien ....08/06/2013 | WELLS FARGO SECURITIES 1,019,570 1,000,000 10,292 | 1FE
29266R AC 2|ENERGIZER HOLDINGS INC 4.700 2022 05 ....06/26/2013 | CREDIT SUISSE FIRST BOSTON 0 0 4831 | 2FE
268847 AK 8|ERAC USA FINANCE COMPANY 2.800 2018 11 07/19/2013 | ROYAL BANK OF SCOTLAND, 2,006,710 2,000,000 78 | 2FE
406216 BD 2 [HALLIBURTON COMPANY  3.500 2023 08. ...07/29/2013 | ROYAL BANK OF SCOTLAND 3,990,640 4,000,000 0 | 1FE
446150 AH 7 [HUNTINGTON BANCSHARES  2.600 2018 08...........ccomrreermmmrrersmmmermemssnnersssssnsesssssssesssssesssssssssssssssssssss. | cossesseees ....07/30/2013 | BAS-MERRILL LYNCH 1,996,000 2,000,000 0 | 2FE
459200 HP 9(IBM CORP 3.375 2023 08......ooouumreeemrmrreisssseesessssessiss s s | sesieseenes ....07/31/2013 | VARIOUS, 2,983,880 3,000,000 375 | 1FE
50076Q AU 0|KRAFT FOODS GROUP INC  5.375 2020 02..........cevvveerverrrirnsessnssssssssssssssssssssssssssssessssssssssesssssessssessssss. | sesessssens ....06/26/2013 | CITIGROUP GLOBAL MARKETS 0 0 21,052 | 2FE
501044 CS 8|KROGERCO 3.850 2023 08.......ovurvreermrrrisseerissseesis s | coseessenes ....07/18/2013 | BAS-MERRILL LYNCH 999,580 1,000,000 0 | 2FE
505588 BH 5|LACLEDE GAS CO 2.000 2018 08.....oourvevrerereesssneesesssssssssssssss st sssss s | esseseenes ....08/06/2013 | WELLS FARGO SECURITIES 996,220 1,000,000 0 | 1FE
505588 BJ 1|LACLEDE GAS CO 3400 2023 08.......oorvveerenrerisrieessisreeses st | eseeseenes ....08/06/2013 | WELLS FARGO SECURITIES 3,987,880 4,000,000 0 | 1FE
57629W BS 8 | MASSMUTUAL GLOBAL FUNDIN 2.100 2018 08..........cvveeeummrreeemmmermeessmresssssmessssssessssssesssssssessssssnsessessene | sessnneeees ....07/26/2013 | MORGAN STANLEY. 998,160 1,000,000 0 | 1FE
654106 AC 7|NIKEINC 2.250 2023 05 ....07/31/2013 | U S BANCORP. 922,450 1,000,000 6,188 |1FE
68389X AS 4| ORACLE CORP 3.625 2023 07 07/09/2013 | BAS-MERRILL LYNCH 990,980 1,000,000 0 | 1FE
712704 AA 3| PEOPLE'S UNITED 3.650 2022 12 ...07/10/2013 | JEFFERIES & CO INC 1,597,267 1,697,000 6,710 [1FE
723787 AK 3| PIONEER NATURAL RESOURCE 3.950 2022 07.........ccmmvreemmmmrmemmmmeressssmseesesssnsessssasessssssssssssssessssssnsesssses | sesseneees ....07/26/2013 | MIZUHO INTERNATIONAL PLC 997,590 1,000,000 1,756 | 2FE
69349L AM 0 |PNC BANKNA 3.800 2023 07..cvvovrurrrierreressmessessesessessseessssssessessssessssssessssssessssssesssssssssssssnes | sessesines ....07/23/2013 | J P MORGAN CHASE SECURITIES INC 999,010 1,000,000 106 | 1FE
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SCHEDULE D - PART 3

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

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

742718 BH 1|PROCTER & GAMBLE CO 6450 2026 01.........cvuoeererirnimerirecsieresessssessssssssesssssessssessssessssesssssessssssessns | soseessees ...07/11/2013 | STIFEL NICOLAUS & CO INC 1,598,725 1,250,000 224 | 1FE

76009N  AJ 9 [RENT-A-CENTER (144A)  4.750 2021 05.........ccovveeummrrreemmeersessmnsssissssssssssssssssssssssssssessessssessssssesssssssnenns | coseesseees ....07/29/2013 | BARCLAYS CAPITAL INC 818,663 855,000 10,040 | 3FE

78573A AA 8| SABMILLER HOLDINGS INC ( 3.750 2022 01 R ...07/16/2013 | CREDIT SUISSE FIRST BOSTON 1,022,280 1,000,000 417 | 2FE

78573A AE 0| SABMILLER HOLDINGS INC ( 2.200 2018 08 XS ....08/07/2013 | VARIOUS, 3,992,030 4,000,000 0 | 2FE

87612B AK 8| TARGA RESOURCES PARTNERS 6.375 2022 08............ccovvueummerriersenrisesssssnsesssssssssssssessessssessssseneessess. | sessnseses ...07/11/2013 | BAS-MERRILL LYNCH 2,097,500 2,000,000 58,438 |3FE

891906 AB 5|TOTAL SYSTEM 3750 2023 0.....oooorvevrsareensssneeesssnessssssessess s sssssssssessssssnns | serssssnes ....07/02/2013 | J P MORGAN CHASE SECURITIES INC 934,720 1,000,000 4,792 | 2FE

87264M AJ 8| TRW AUTOMOTIVE INC (144A 4.500 2021 03........ccrveeermmermeeermememesmensessmsesssssessssssssssssssssssssssesssssssssseses. | sessnseeses ....07/30/2013 | GOLDMAN SACHS & CO 1,002,500 1,000,000 19,000 | 2FE

958254 AC 8| WESTERN GAS 2.600 2018 08 ....08/05/2013 | WELLS FARGO SECURITIES 998,790 1,000,000 0 | 2FE

960386 AH 3| WESTINGHOUSE AIR 4.375 2023 08 08/05/2013 | J P MORGAN CHASE SECURITIES INC 1,997,580 2,000,000 0 | 2FE

71644E AB 8| PETRO CANADA 9.250 2021 10. ....07/17/2013 | J P MORGAN CHASE SECURITIES INC 1,363,140 1,000,000 24,924 | 2FE

055451 AL 2|BHP BILLITON FINANCE USA 3.250 2021 11 |- ....07/16/2013 | WELLS FARGO SECURITIES 2,204,712 2,230,000 11,677 | 1FE

21987B AS 7 |CODELCO (144A) 4.500 2023 08 |-~ ....08/06/2013 | HSBC 3,994,560 4,000,000 0 | 1FE

50247V AA  7|LYBINTLFIN 4.000 2023 07 Fooene ...07/12/2013 | MORGAN STANLEY 1,986,130 2,000,000 111 | 2FE

552081 AD 3|LYONDELLBASELL 6.000 2021 11 |- ....07/15/2013 | J P MORGAN CHASE SECURITIES INC 1,151,230 1,000,000 10,500 | 2FE

63254A AJ 7 |NATIONAL AUSTRALIA BANK 2.300 2018 07. | S ....07/18/2013 | MORGAN STANLEY. 999,480 1,000,000 0 | 1FE

71654Q BH 4|PETROLEOS MEXICANOS  4.8752024 01 Fooes ...07/12/12013 | MORGAN STANLEY 1,998,905 2,000,000 0 | 2FE

822582 AX 0|SHELL INTERNATIONAL FIN 3.400 2023 08. F.....|...08/07/2013 | BARCLAYS CAPITAL INC 997,900 1,000,000 0 | 1FE

89153V AG 4| TOTAL CAPITAL INTERNATIO 3.700 2024 01 F 08/05/2013 | CREDIT SUISSE FIRST BOSTON 997,450 1,000,000 0 | 1FE

961214 CC 5| WESTPAC BANKING CORP  2.250 2018 07 F........ | ....07/24/2013 | J P MORGAN CHASE SECURITIES INC 997,040 1,000,000 0 | 1FE

12647M AM 7| CSMC 2013-6 1A1 CMO  2.500 2028 07.........covveummecrreermmenrismenesssssesessssssessessssessssssssssssssesssssssessssssssssses | sossessnes ....07/24/2013 | CREDIT SUISSE FIRST BOSTON 9,765,625 10,000,000 20,833 | 1FE

46640M  AX 8 [JPMMT 2013-3 A10 (CMO) 1 3.495 2043 07 ......cvuurrueremesrairssessssssssssessesssssssssnssssssssns s ssssssssssssssssssnsssssees | sesessssees ...07/25/2013 | J P MORGAN CHASE SECURITIES INC 19,518,750 20,000,000 58,267 | 1FE
3899999. Total - Bonds - Industrial & Miscellaneous. 95,513,458 95,238,629 302,376 |.......... XXX i
8399997. Total - Bonds - Part 3 112,053,789 | ..o 112,042,027 | oo 326,404 |.......... YO
8399999. Total - Bonds 112,053,789 | ..o 112,042,027 | oo 326,404 |......... PO
C on Stocks - Parent, Subsidiaries and Affiliates

99C001 19 7[8527512 CANADA INC |A ........ I ...09/23/2013 | DIRECT WITH COMPANY 77,559.000 | coooovvveenieeenriresiiinns 752,553,305 XXX 01|J
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. 752,553,305 XXX [V PO
9799997. Total - Common Stocks - Part 3 752,553,305 XXX () PO
9799999. Total - Common Stocks. 752,553,305 XXX [ I YO
9899999. Total - Preferred and Common Stocks 752,553,305 XXX () PO
9999999. Total - Bonds, Preferred and Common Stocks. 864,607,094 XXX 326,404 |......... XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.
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Statement for September 30, 2013 of the TRAVELERS CASUALTY AND SURETY COMPANY
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
797224 AA  0|SAN CLEMENTE 3.585 O 08/27/2013| REDEEMED... ..95,716 ...95,716 95,716 .0 0 0 95,716 .0 0 0 2,661 |08/27/2021|1...
912828 QW  3|US TREASURY NOTES  .375 . 07/31/2013| MATURED 25,000,000 | ....... 25,000,000 | ....... 25,037,193 19,397) [ vvvrerreennd0 | s (19,397) 0 25,000,000 .0 0 0 07/31/2013|1...
36202F 2L 9| GNMA Il PASS #00005279 3.500..........cccvererermrernens | cevee 09/20/2013| PAID ON PRINCIPAL.......cvomveen | erremrirnenieriseinens | ceveerienes 838,989 | ....cce.e. 838,989 | ............ 872,942 | ............ 868,360 | ...cvverernens 0| . (29,370) | ..ovvrrernene 0 (29,370) 0 838,989 .0 0 0 01/20/2042|1...........
36202F 3M 6| GNMA Il PASS #00005304 3.500...........cccovreverirennns | covee 09/20/2013| PAID ON PRINCIPAL........cvcvvver | ovrernrrierirenirneiins | criverienns 805,446 | ............ 805,446 | ............ 849,117 | oo 844,249 | ......cccooons 0. (38,803) | ..overerernene (V1 IO (38,803) 0 805,446 .0 0 0 02/20/2042| 1...........
36202F 4Q 6| GNMA Il PASS #00005331 3.500........cccmvermevereernens | cevee 09/20/2013| PAID ON PRINCIPAL.......cvcorives | rerernerrnenirenerneenns | evverieens 869,362 | ............ 869,362 | ............ 912,559 | .ovvvneees 907,820 | ..ocvvrerernens 0| . (38,458) | ...vvrreranne (V1 I (38,458) | ....ocvvneen (V1 T 869,362 .0 0 0 03/20/2042|1...........
36216G CH 9| GNMAII PASS #163972 9.000... e 09/20/2013| PAID ON PRINCIPAL.......covvrne [ orrrrrirernriisirsniens | vervvireienns 2,614 (76) 0 2,614 .0 0 0 04/20/2016(1...
362161 EL  1|GNMA Il PASS #180239 9.000... e 09/20/2013| PAID ON PRINCIPAL.......cvovveen | coveemermerirerieeennee | veervvvirneiinns 1,112 (45) 0 1,112 .0 0 0 02/20/2017|1...
362165 Y5 5|GNMA I PASS #184432  9.000........ccovumeremremerinns | e 09/20/2013| PAID ON PRINCIPAL.......ccoorvves | coverrrermerrnerieeines | cevrnreineianns 2,343 (49) 0 2,343 .0 0 0 12/20/2016/ 1...........
36219Y W3 6| GNMA Il PASS #263566  9.000..........ccoovereervrerires | e 09/20/2013| PAID ON PRINCIPAL.......ccocvive | coveemrrnerirerirenenes | vevivvrineiins 1,257 (48) 0 1,257 .0 0 0 | s 75 |10/20/2018| 1...........
36220M D6 3| GNMA Il PASS #281925  9.000.........ccoomrererrrrirnens | vener 09/20/2013| PAID ON PRINCIPAL.......ccoovvves | verirerrnnrimerrneniiens | eeveereneesneens 868 (35) 0 868 .0 0 (V1 IOV 52 |10/20/2019| 1...........
36202D 6D 8| GNMA Il PASS #3568 e 09/20/2013| PAID ON PRINCIPAL. 538,720 0 538,720 .0 0 (V] 17,581 | 06/20/20341...
36202E CM 9| GNMA I PASS #3676  4.500.........cccurvrerercrercernens | v 09/20/2013| PAID ON PRINCIPAL. ..578,670 0 .0 0 0. 16,841 |02/20/2035/1...
36202E EU 9| GNMA Il PASS #3747 e 09/20/2013| PAID ON PRINCIPAL. 443,335 .0 0 0 . 14,557 |08/20/2035/1...
36202E FM 6| GNMA Il PASS #3772 5.000........ccovurvermrvrrirnnrrenns | v 09/20/2013| PAID ON PRINCIPAL. 454,913 .0 0 0. 15,076 |10/20/2035|1...........
36216F HQ 6| GNMAPASS TH #163239  9.000.......ccccomvrvmrrrerins | ceree 09/15/2013| PAID ON PRINCIPAL.......ccoovvvers | cerrreirerinernneriens 66 | ........ 66 F( I I Y (N IO 0 (4) 0 66 .0 0 0 4 104/15/2020] 1...........
362160 6H 1| GNMAPASS TH#180072 9.000.........ccoocmrveriveanns | o 09/15/2013| PAID ON PRINCIPAL.......coovvvrs | covirreirviiniieniiens 28 | .. 28 30 | o 29 | s 0 (1) 0 28 .0 0 0 2 |08/15/2021(1...........
36220E BG 1| GNMA PASS TH #275539 . 09/15/2013| PAID ON PRINCIPAL. 230 | oo 225 0 (9) 0 216 .0 0 (01 I 13 01/15/20201...
36220M  HV 4| GNMA PASS TH #282044  9.000..........ccmsverrerernenns | verer 09/15/2013| PAID ON PRINCIPAL. 47 47 50 (3) 0 47 .0 0 0 3 101/15/20201...
36220P P2 2| GNMA PASS TH #284041 . 09/15/2013| PAID ON PRINCIPAL. 60 | ........ 60 64 (3) 0 60 .0 0 0 4 102/15/2020 1...
362200 CW 8| GNMA PASS TH #284585  9.000..........covveervrreeis | cenee 09/15/2013| PAID ON PRINCIPAL.......ccovvvers | cerrreererinernneriens 39 | 39 41 (2) 0 39 .0 0 0 2 |01/15/2020(1...........
36220Q J3 5| GNMA PASS TH #284782  9.000..........ccoovvvrvvmrrenns | veree 09/15/2013| PAID ON PRINCIPAL.......covvvvee [ rvernrirereiineirerins 6 .6 (5 I 6 0 (0) 0 .. 6 .0 0 0 0 [01/15/2020(1...........
36220R 6S 2| GNMA PASS TH #286281 9.000..........ccevvvrerenrrns | vever 09/15/2013| PAID ON PRINCIPAL.......ccocvvvvrs | vorerrererinrrireriens 17 | 17 18 | s 18 [ 0 (1) 0 17 .0 0 0 1101/15/2020| 1...........
362200 ZA 2| GNMA PASS TH #288837 . 09/15/2013| PAID ON PRINCIPAL. 51 | e 51 (2) 0 51 .0 0 0 3 |04/15/20201...
36220W  QZ 3| GNMA PASS TH #290372 e 09/15/2013| PAID ON PRINCIPAL. 43 | ... 43 (3) 0 43 .0 0 0 3 |09/15/2020|1...
36220W U5 4| GNMA PASS TH#290504  9.000..........cocereveriverncns | o 09/15/2013| PAID ON PRINCIPAL.......ccvorvves | vevererrerinerirerirens | vevereresneesenens 113 | s 113 (3) 0 113 .0 0 0 7 112/15/2020(1...........
36223G WQ 8| GNMA PASS TH #307655  9.000..........ccovvvrvvrurecns | venee 09/15/2013| PAID ON PRINCIPAL........covvvvee [ v 17 | s 17 (1) 0 17 .0 0 0 1(08/15/2021| 1...........
36223K 6F 2| GNMA PASS TH#310570  9.000..........evvrevervvenens | v 09/15/2013| PAID ON PRINCIPAL.......ccovvvvs | veverrrrerinerinenirens | veverererneeienens 109 | oo 109 (6) 0 109 .0 0 0 7 108/15/2021(1...........
36223M  FK 7| GNMA PASS TH #311670 e 09/15/2013| PAID ON PRINCIPAL. 21 | e 21 (1) 0 21 .0 0 0 1(08/15/2021|1...
36223N  UA  0|GNMAPASS TH#312977  9.000........cccvvrrevrernrerns [ verer 09/15/2013| PAID ON PRINCIPAL. 50 50 (3) 0 50 .0 0 0 3 | 11/15/2021(1
36205W  QV  1|GNMA PASS TH #402868 N 09/15/2013| PAID ON PRINCIPAL. 231 | v 231 (11) 0 231 .0 0 (V1 I 14 |06/15/20241...
36213C  YY  0|GNMA PASS TH#550727  5.000........cccccmmvermrrermrins | cerer 09/15/2013| PAID ON PRINCIPAL.......cvcvvver | errenrirennieeineinns | cvveerienes 246,205 | .......... 246,205 | ............ 242,358 | ............ 243,664 | ...coovvrennens (U I 2,541 | o) (V1 I 2,541 | 0 | v 246,205 .0 0 (V1 I 8,075 | 11/15/2035| 1...........
36290R U6 8| GNMA PASS TH #615405 4.500..........ccovvvererernrnns | vever 09/15/2013| PAID ON PRINCIPAL........coovivee | ovrernrrrerirenerneeins | creveriennd 662,203 | ............ 662,203 | ............ 642,130 | ..oocovene 647,322 | .cooverns 0| et 14,881 | oo (V1N IO 14,881 | oo 0 | v 662,203 .0 0 0 . 19,796 |08/15/2033] 1...........
36291A DH 9| GNMA PASS TH #622104  4.500..........cccconverrveernens | e 09/15/2013| PAID ON PRINCIPAL.......cvonvees | oerernrernenienirneennns | cvvverienes 152,352 | coovvrennes 152,352 | coovrrenee 147,734 | oo 148,952 | .ooovvrerinnnn 0| e 3,400 | oo (V1 IO 3,400 | cooovrirnnns 0 | v 152,352 .0 0 (V1 I 4,828 |09/15/2033] 1...........
36292F H6 7| GNMA PASS TH #647453 e 09/15/2013| PAID ON PRINCIPAL........ccovveee [ orernrrverrnrnrrerinnes | crrvrenn 136,565 | 1o 136,565 | oo 134,431 | 135,189 | ccvieicn0 | 1,376 | 0 [ e 1,376 | (V1 I 136,565 .0 0 0 5,031 | 10/15/2035]1...
36225A ER 7| GNMAPASS TH#780144  7.000.........ccccemevrvvenens | v 09/15/2013| PAID ON PRINCIPAL. 0. 99,037 .0 0 (V1 I 4,628 | 07/15/2024| 1
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38373R  SY 6|GNR2001-40ZCMO  6.000.......ccourermrrrmrerncrranne | verer 09/20/2013| PAID ON PRINCIPAL........cvovvees | ovrermrerensenirneeinns | evrerirenes 208,944 | ............ 208,944 | .......... 182,578 | .. 198,712 | o0 | 110,232 | 0 | 10,232 0 208,944 .0 0 (V1 I 8,430 |08/20/2031] 1...........
38375B SH  6|GNR2012-H11 CACMO  1.750.....cccevrmrircrvirrins | e 09/20/2013| PAID ON PRINCIPAL.... . A71,678 AT1,678 | v 175,511 | 175,340 | 0 [ iid(3,662) [ o0 [ (3,662) [ ..ovvvrrrinnn (1N IO 171,678 .0 0 0 2,022 |04/20/2062]1..
38375B B7 6|GNR2012-H30 VACMO  1.750. .109/20/2013| PAID ON PRINCIPAL. ...351,740 .351,740 2,611 0 351,740 .0 0 0 3,584 [12/20/2062] 1..
36225C BX 3|G2(ARM) #80053 1.625 09/20/2013| PAID ON PRINCIPAL.... 45 | ... 45 0 0 45 .0 0 0 0 [03/20/20271..
36225C CN  4|G2(ARM) #B0076  1.625.......ccccommrrmrernirririnnies | veres 09/20/2013| PAID ON PRINCIPAL.......ccovvves | vorerreierimerrenirens | eevirerireceienens 186 | oo 186 2 0 186 .0 0 0 2 |05/20/2027(1...........
000000 00 O|FHA AMER SAV BANK 88-4 6.930.......ccocuerererneerins | o 09/25/2013| PAID ON PRINCIPAL.......cccveves | ovrernrrrenieeerneenns | cvverirenes 272,851 | oo 272,851 | oo 253,751 | o 268,355 | ..coovverirenn0 | e 4,496 | oo (V1 IO 4,496 0 272,851 .0 0 0 . 12,612 | 11/25/2016] 1...........
000000 00 O|FHA GOLDOME 87-11 PROJ 6.875........cccovumivvvrnns | veven 09/25/2013| PAID ON PRINCIPAL.......ccovvvvee [ orermrrnerernneirerinnes | crrvriinenns 318,740 | ............ 318,740 | ............ 317,943 | e 317,314 | coveveeenl0 | s 1,426 | oo, (0[N I 1426 | oo (V1 IO 318,740 .0 0 (V] 12,781 |03/25/2014|1...........
52517# AD  5|FHA LEHMAN 92-APROJL 6.930.......cccovurmerrmrerne | vener 09/25/2013| PAID ON PRINCIPAL........ccoveves | ovrernerrenienerseeinns | cveverieens 115,605 | ..oovcveveee 115,605 | ..ooeveneee 108,441 | cooovvvrne 112,931 | v [ 2,674 | v (V1N IO 2,674 | oo (V1 I 115,605 .0 0 0 5,035 |07/25/2017(1...........
000000 00 O|FHA MERRILL LYNCH 185- 6.810......cccoevumrerrreinnes | o 09/25/2013| PAID ON PRINCIPAL.......ccoooevers | vovernerrnrimniineriene | ceneeineenns 31,124 | 31,124 | 28,011 | oo 29,835 | .ovrriveicreen0 | e 1,289 [ oo (V1 IO 1,289 0 31,124 .0 0 0 10/25/2018| 1...........
69330@ AA  2|FHA PAXTON FINANCIAL 6 6.400.........cccoouvrerrnes | covee 09/25/2013| PAID ON PRINCIPAL 0 0 14,127 .0 0 0 03/25/2014| 1...........
000000 00 O|FHAUSGIGIFHA TOWERS 6.930.......ccccccnuemmeirnens | v 09/25/2013| PAID ON PRINCIPAL 439 0 33,061 .0 0 0 10/25/2014| 1...........
000000 00 O|FHA USGI 2067 6.930. 09/25/2013| PAID ON PRINCIPAL.... 573 0 46,147 .0 0 0 09/25/2014
83162C UP 6 |SBAP 2012-20B 1 2.630 .108/01/2013| PAID ON PRINCIPAL. 229,076 (52) 0 229,076 .0 0 0 02/01/2032
..... 0 0 0 ... 0 .0 0 0 0
0599999. Total - Bonds = U.S. GOVEIMMENL.......vuuiirirriieisisiessssissesasssessss s enssse sttt sss st senssnssssansssssnnses | avsones 32,724,145 | ......32,724,145 | ......32,712,499 | ......32,757,470 | ....cccoceee0 | 100 i(33,325) | o0 [ i (33,325) | oo 0] . 32,724,145 .0 0 0. 317,338 |...... XXX..
Bonds - All Other Government
067070 AC  6|BARBADOS GOVT OF (144A 7.250......cccccinmiinnnens |F.A.|07/11/2013| CANTOR FITZGERALD.........ccoo. | corivnriniinsiinniianns | cvnviraniens 367,373 | oo 366,000 | ............ 355,338 | oo 359,321 | o0 | i, 275 | oo, 0 275 0 359,596 0 | 7777 | e, 7077 | ... 15,552 |12/15/2021| 3FE......
1099999. Total - Bonds = All Other GOVEIMMENL........c.uiesirserieiesiessisesssessssss s st et 367,373 | .. 366,000 | ..o 355,338 | ..o 359,321 | o0 [ e 275 | oo 0 275 0 359,596 0] 7777 | e 7777 | ... 15,552 |...... XXX... | .XXX....
Bonds - U.S. States, Territories and Pc
011770 P5 7| ALASKA GENERAL OBLIGAT 5.250.........ccccovuvverees [ e 08/01/2013| MATURED.........ccvtverrveerirerirnnens | coervenrrienirenisnneins | eeeens 12,695,000 | ....... 12,695,000 | ....... 14,296,474 | ....... 12,802,527 | ..coovvvveernnn0 | e (107,527) | covovvveri 0] (107,527) | cvvovverenn 0 . 12,695,000 .0 0 0 ... 666,488 |08/01/2013
574192 VM 9| MARYLAND GENERAL OBLIG 5.000.........cccoovrmurer [ venee 08/01/2013| REDEEMED... 7,400,000 | ......... 7,400,000 | ......... 7,905,124 | ......... 7,435,520 | o0 | (35,520) [ .vvrererneern0 [ i (35,520) | cvvvvrrenns0 | e 7,400,000 .0 0 0 [ 370,000 |08/01/2017
646039 AU 1|NEW JERSEY GENERAL OBL 5.250.. .|07/01/2013| MATURED.. 2,720,000 12,720,000 ..14,017,058 12,788,688 ..(68,688) | . (68,688) ..12,720,000 .0 0 0 .. 667,800 |07/01/2013
677518 KS 0| OHIO GENERAL OBLIGATIO 5.300.... 08/01/2013] MATURED.........ccovvurrrinrrerienins | coverneriesrinerieniene | overend 6,675,000 | ......... 6,675,000 | ......... 7,599,488 | ......... 6,734,675 | .oooovvivernn0 | (59,675) [ .vvevvrerrn0 [ i (59,675) | vvvvvvrenns0 | e 6,675,000 .0 0 0. 353,775 |08/01/2013
70914P  LE  O|PENNSYLVANIA G O SECON 5.000.........ccccemeerrees [ wonce 07/01/2013) REDEEMED........oocovrirrirciiinies | ceverneeiseissineniene | oneins 1,645,000 | ......... 1,645,000 | ......... 1,859,228 | ......... 1,658,061 | ..ccoovvreernc0 | i (13,067) | woovvvrrernenne (V1 IO (13,061) | ovvvvernecns 0| oo 1,645,000 .0 0 0 . 82,250 |07/01/2014
745145 83 7|PUERTO RICO COMMONWEAL 5.500........cccccoeuuee [ venes 07/01/2013] MATURED.......cc.cvvuniiinniiinniiicnin | corenriinninsnieninne | onnionas 5,000,000 | ........ 5,000,000 | ........ 5,514,450 | ........ 5,030,350 | .0 | (30,350) | ..overrernnene 0] (30,350) | ..vocverecs 0] e 5,000,000 .0 0 0 ... 275,000 |07/01/2013
1799999. Total - Bonds - U.S. States, TErMtories & POSSESSIONS. .......uiveuirerereiersirisersssissssssesssensssssssssssssssssnssensssnssenssssesssssenssessssenes | avseens 46,135,000 | ....... 46,135,000 | ....... 51,191,823 | ...... 46,449,820 | ..o 0 | s (314,820) | cooovvviirins 0] (314,820) | ...ooovvvnnvens 0] . 46,135,000 .0 0 0].2415313 | ... XXX...
Bonds - U.S. Political Subdivisions of States, Territories and P ions
013595 HQ 9| ALBUQUERQUE SCH DIST # 4.000.........cccovurermrres [ e 08/01/2013| REDEEMED..........cooeerieieiinins | coverereeerinerieniene | overin 3,985,000 | ......... 3,985,000 | ........ 3,961,050 | ......... 3,978,903 | ...ccoviverernn0 | e 6,097 | oo 0 6,097 0 3,985,000 .0 0 0 | 159,400 | 08/01/2017| 1FE......
013595 HR 7 |ALBUQUERQUE SCH DIST # 4.000.........ccccosereemrens [ e 08/01/2013| REDEEMED.........ocooieirrirciiinies | cvverserieeineenenieee | oneinn 2,500,000 | ......... 2,500,000 | ......... 2,460,650 | ......... 2,489,000 | .ooovrirrenn0 | e 11,000 | oo (V1 IO 11,000 | v 0| v 2,500,000 .0 0 0 | 100,000 | 08/01/2018| 1FE......
013595 HS 5|ALBUQUERQUE SCH DIST # 4.125.......cccovvvveivers | venee 08/01/2013| REDEEMED........coovverevvirrireins [ rreeervniisissinsiinnes | ervernns 3,515,000 | ......... 3,515,000 | ......... 3,470,606 | ......... 3,501,538 | .coccvvrivrenn0 | e 13,462 | oo (1] I 13,462 0 3,515,000 .0 0 0 [ 144,994 |08/01/2019| 1FE......
566795 HW 3| MARICOPA CO CCD GO S20 4.500.........cocververnees [ venee 07/01/2013] MATURED.........cootvemrvmerirererneens | coeernmeriensrseesneeiens | ereeens 11,430,000 | ....... 11,430,000 | ....... 11,933,606 | ....... 11,474,348 | ....cocvoveenl0 | e (44,348) | ..oovvvvreen0 [ (44,348) | .covvveeen 0 | e 11,430,000 .0 0 0 ... 514,350 |07/01/2013| 1FE......
621196 UZ 5|MT DIABLO USD GO S2004 5.000.. .107/01/2013| REDEEMED 5,415,000 ..5,415,000 5,469,692 ..5,418,520 (3,520) | . ) 5,415,000 .0 0 0. 270,750 |07/01/2021
690275 L5 9|OVERLAND PARKCITY GO 4.000........cccouvermveennns [ e 09/01/2013| MATURED 1,030,000 | ......... 1,030,000 1,053,968 | ......... 1,032,534 | o0 | s (2,534) S| [ESTOON | I OO 1,030,000 .0 0 (VN 41,200 |09/01/2013| 1FE......
712838 LY 5|PEORIA GENERAL OBLIGAT 4.000........cccomvemerenne [ v 07/01/2013] MATURED.......ccovvvmermrrenerrerins | coverersenenenseninne | oneinns 3,330,000 | ......... 3,330,000 | ......... 3,381,915 | ......... 3,334,462 | o0 | (4,462) ) [N | I OO 3,330,000 .0 0 0 | 133,200 | 07/01/2013| 1FE......
815626 FM 3| SEDGWICK CO USD #259 G 5.000........cccccovrmrrrares | ceree 09/01/2013] MATURED.......c.ovvivrnnirernninnirnns [ovnsrsniisissninsninnes | snnrenns 3,800,000 | ......... 3,800,000 | ......... 4,239,204 | ........ 3,840,242 | o0 | (40,242) ) 3,800,000 .0 0 0 [... 190,000 | 09/01/2013| 1FE......
2499999. Total - Bonds - U.S. Political Subdivisions of States, Territories & POSSESSIONS..........c.ieriresirssrsssrrsiereseesssrisssessssssssssenssssees | eneens 35,005,000 | ....... 35,005,000 | ....... 35,970,690 | ....... 35,069,547 | ..o | i (64,547) | oo 0 [ (64,547) | coovvvvrnnnns 0. 35,005,000 .0 0 0].1,5538% |.... XXX... | .XXX....
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Bonds - U.S. Special Revenue and Special A

04057P  BR 8| ARIZONA SCH FACS COP S 5.250..........ccccocmrumuies [ e 09/01/2013| REDEEMED... 9,850,000 9,850,000 | ....... 10,678,681 9,916,685 | ....cccooeein0 | e (66,685) (66,685) 9,850,000 .0 0 0 ... 517,125 |09/01/2016| 1FE......
181000 JV 3| CLARK CO HWY REV S2003 5.125........cccouvernvrenvnns | cevee 07/01/2013| REDEEMED... 11,585,000 | ....... 11,585,000 | ....... 11,995,225 | ....... 11,612,688 | ..ccovvvvenn0 | e (27,688) (27,688) | .cvvvvveree0 | e 11,585,000 .0 0 0 ... 593,731 |07/01/2019| 1FE......
246343 FA 0 |DELAWARE RIVER JT TOLL 5.250.......cccccnsvemvrinnens | veres 07/01/2013| REDEEMED..........ccomiveniinrinens | eereneinenissiseinnns | cvveerienes 570,000 | ............ 570,000 | ............ 609,712 | coovvvrne 572,314 | oo 0| s (2,314) | oo (V1 I (2,314) | oo 0 | s 570,000 .0 0 01 . 29,925 (07/01/2014| 1FE......
246343 FF 9| DELAWARE RIVER JT TOLL 5.250.......ccccimevirmrenes [ v 07/01/2013| REDEEMED...........coomriiniiniinens | oerimnrinenirenirneeins | eveerienns 430,000 | ..oovvnees 430,000 | ............ 459,958 | ............ 431,746 | oo 0| s (1,746) | ..cvorvrne (V1N I (1,746) | oo 0 | s 430,000 .0 0 0 22,575 |07/01/2014| 1FE......
45200F EG  O|ILLINOIS FIN AUTH (UNI .050........cccmmremerrmrrrerins | cenee 08/13/2013| VARIOUS.........orvrrireirerinerines | verenersensseessenins | eeens 46,622,000 | ....... 46,622,000 | ...... 46,622,000 | ....... 46,622,000 | ..ocvvrerernees (1 IR (VI I (VI I (V1 IO 0| e 46,622,000 .0 0 0 . 33,730 |07/01/2038| 1FE......
452227 DY  4/|ILLINOIS SALES TAX REV 5.500 07/24/2013| REDEEMED.........coovverervvrrireins [ oreeernniieisnineninnes | eevernns 4,705,000 | ........ 4,705,000 ...4,803,711 4,705,000 | .ooovrivierenn0 [ i 0 4,705,000 .0 0 0. 157,421 | 06/15/2014| 1FE......
455066 FD 7 [INDIANA OFFICE BLDG CO 5.250.........cccrmivrrerirnee | venes 07/01/2013) REDEEMED..........coorierierciinins | covernerieernerineninns | oveines 1,000,000 | ......... 1,000,000 ....1,062,650 1,003,680 (3,680) (3,680) . 1,000,000 .0 0 (V] 52,500 |07/01/2018| 1FE......
455066 FE  5|INDIANA OFFICE BLDG CO 5.250........cccovmremieinnce | vener 07/01/2013) REDEEMED........ocoorirrirciiinins | ceverneriseiseineninne | oneins 1,000,000 | ......... 1,000,000 | ......... 1,055,830 | ......... 1,003,290 | ..ooovvirnnenad 0| s (RI2]1) | (V1N I (3,290) [ ovvvenaens 0| oo 1,000,000 .0 0 0 . 52,500 |07/01/2019| 1FE......
455066 FF 2 |INDIANA OFFICE BLDG CO 5.250.........ccccomvvvevirnee | veres 07/01/2013| REDEEMED.........cccovrvnirciiinins | verernrrierinerireniene | ovviies 1,000,000 | ......... 1,000,000 | ......... 1,049,060 | ......... 1,002,920 | ...oovvrrunnnnd 0| s (2,920) [ ..ocvvrrernnne (V1N I (2,920) | oo 0| e 1,000,000 .0 0 0 52,500 |07/01/2020| 1FE......
45884A VQ  3|INTERMOUNTAIN PWR AGY 5.000.......cccourvmmmrree | verer 07/01/2013) REDEEMED..........oooovrirnieiiinies | cvverneriseineeneniene | oneenn 4,500,000 | ......... 4,500,000 | ......... 4,963,365 | ......... 4,531,590 | .ooovrerirnns 0| . (31,590) | .oovvrreraenne (V1N IO (31,590 | vvrerreens 0| oo 4,500,000 .0 0 0 [ 225,000 |07/01/2018| 1FE......
54811G GD 6|LOWER COLORADORIV REF 5.375.......ccccovrmvvens | veree 09/04/2013| REDEEMED.........coovvrevivinniireins [ vrererrnninsiseinsiinnes | eevernes 2,860,000 | ........ 2,860,000 2,860,000 0 2,860,000 .0 0 0 .. 123,407 |05/15/2018| 1FE......
574217 CM 5| MARYLAND H/E JOHNS HOP 5.300........cccccevuvmeres [ e 07/12/2013| REDEEMEI ..5,000,000 ,000,000 5,007,950 (7,950) | .. 5,000,000 .0 0 0 ... 273,097 |07/01/2041|1FE......
590545 TK  5|MESA UTIL SYS REF S200 5.250.......ccccvvveermmrernens [ e 07/01/2013| MATURED 4,760,000 | ......... 4,760,000 4,796,700 4,760,000 .0 0 0 [ 249,900 |07/01/2013| 1FE......
590545 TQ 2|MESA UTIL SYS REF S200 5.250.......ccccovvrvvmrrnnes | veree 07/01/2013| MATURED.......cooovverrrirerrnninriens [ eveenrenisisnissiinnes | eeveenns 1,580,000 | ......... 1,580,000 | ......... 1,786,380 | ......... 1,592,182 | o0 | een(12,182) | o0 | eeieen(12,182) | a0 | 1,580,000 .0 0 0 82,950 |07/01/2013| 1FE......
64972F SF 4|NEW YORK CITY FIN AUTH .040.......cccomvvrrverrmnnns | cenee 09/10/2013| RBC CAPITAL MARKETS......c.. | coverermerrnerneninee | ovevnns 5,000,000 | ......... 5,000,000 | ......... 5,000,000 | ........ 5,000,000 | cooovvrrrernen0 [0 | e | 0 | 0| 5,000,000 .0 0 (V1 I 3,421 |06/15/2024| 1FE......
64972F SJ 6 |NEW YORKCITY FIN AUTH .040.......cccoevvvmrrvennes | v 09/10/2013| RBC CAPITAL MARKETS.......... | covenrieerinniirerirens | v 6,000,000 | ........ 6,000,000 | ......... 6,000,000 | ......... 6,000,000 | .overvrrereenns0 | crviriiiieen0 | evviennn0 0 | 0| 6,000,000 .0 0 (V1 I 4,115 | 06/15/2023| 1FE......
746189 EG  0|PURDUE UNIV STUDENT FA 5.375.......ccocoomimmerns [ e 07/01/2013) MATURED........ccovvurermerinerienins | corerneriesrnerieniene | overe 5,360,000 | ......... 5,360,000 | ......... 6,230,410 | ......... 5,410,170 5,360,000 .0 0 0 ... 288,100 |07/01/2013| 1FE......
79061A BF 3| SAINT JOSEPH CO EDU FA .030......ccovvvmrereeirncs [ v 08/22/2013| WELLS FARGO SECURITIE.. 24,100,000 .24,100,000 ..24,100,000 4,100,000 | .coovverrenn0 | o0 | 0 [0 | 0| 24,100,000 .0 0 0 . 13,767 |03/01/2040| 1FE......
81533P HE 3| SEDGWICK CO PUB BLDG T 5.000.........ccocvevivernins [ venee 08/01/2013] MATURED.........covvueirinrinerierinn | vorernriierinesieniene | ovriies 1,655,000 | ......... 1,655,000 | ......... 1,781,922 | ......... 1,671,964 | ..occeveeenen0 | 100(16,964) | o0 | (16,964) | o0 | i 1,655,000 .0 0 0 . 82,750 |08/01/2013| 1FE......
79061A BD  8|ST JOSEPH CO (UNIVNOT .040.......cocommvemerrnnns [ v 07/02/2013| GOLDMAN SACHS & CO......oovv. | ovvvrerrerireerseniens | e 25,340,000 | ....... 25,340,000 | ....... 25,340,000 | ....... 25,340,000 | ..ooovrrerernens (U I (VI I (V1 I (V1 IO 0 .. 25,340,000 .0 0 (V1 I 1,152 |03/01/2038| 1FE......
79061A BE  6|ST JOSEPH CO (UNIVNOT .030........ccccommuummivnnns [ 08/12/2013| GOLDMAN SACHS & CO.......cco. | covvvnrvirerierisriens | s 60,000,000 | ....... 60,000,000 | ...... 60,000,000 | ....... 60,000,000 | ...oovvrvennned (VI IO (1[N IO (01 IO (0[N IO 0] 60,000,000 .0 0 0. 16,491 | 03/01/2042| 1FE......
915137 RM 7| UNIV OF TEXAS FING SYS 5.250......ccccuvimuvrrvreraee [ v 08/15/2013| REDEEMED.........ccovierieieiinins | corernerieerinerieniene | ovevend 6,150,000 | ......... 6,150,000 | ......... 6,756,513 | ......... 6,193,296 | ...cvvvrerennn 0| . (43,296) | ..ovvvvernene (V1 IO (43,296) | .cvovcvereen 0| e 6,150,000 .0 0 0 322,875 |08/15/2017| 1FE......
915137 RN 5| UNIV OF TEXAS FING SYS 5.250......cccccvermiummrirnes [ e 08/15/2013| REDEEMED... 2,000,000 | ......... 2,000,000 | ......... 2,128,380 2,009,180 0| s (9,180) ..(9,180) 2,000,000 .0 0 0 [ 105,000 | 08/15/2018| 1FE......
915137 RP 0| UNIV OF TEXAS FING SYS 5.250......cccccoimevrurrnes [ v 08/15/2013| REDEEMED..........ccoovreiiieiiinins | verernreierinerireniene | ovvven 2,090,000 | ......... 2,090,000 | .........2,207,939 2,099,175 0| s (9,175) .(9,175) . 2,090,000 .0 0 0. 109,725 | 08/15/2019| 1FE......
915137 QL  O|UNIV OF TEXAS FING SYS 5.250......cccouvumevrrmrernee [ v 08/15/2013| REDEEMED..........coorieriereiinins | cvvererieesnerieniees | oveinnd 6,895,000 | ......... 6,895,000 | ......... 7,772,802 | ......... 6,961,606 | ....cocvvuvennc 0| . (66,608) | ...vooorereeene (V1 I (66,608) | ....ooevvvenn 0| e 6,895,000 .0 0 0 [ 361,988 |08/15/2017| 1FE......
92817F W6 9| VIRGINIA PUBLIC SCHOOL 5.000.........ccconveumeenees | cevne 08/01/2013] MATURED........c.ouvvmrirrinerienins | cevereeisriseiseninne | oneenn 4,710,000 | ......... 4,710,000 | ......... 5,164,939 | ........ AT43347 | v 0 . (33,347) | vvvrrirnne (V1 IO (33,347) | ceverirnns 0| v 4,710,000 .0 0 0 [ 235,500 |08/01/2013| 1FE......
977123 RH 3| WISCONSIN TRANSN REV S 5.000.........cccervvereres [ venee 07/01/2013) REDEEMED..........ocooveriiciinins | coverneriesrnerireniene | overid 6,290,000 | ......... 6,290,000 | ......... 6,422,908 | ......... 6,298,617 | .ovoovvrrerinnn 0| s (8.617) [ oo (V1N I (8,617) 0 6,290,000 .0 0 0 [ 314,500 |07/01/2019
05053* AA 3| AUBURN HSG DEV CORP S7 7.400........ccccommurmures | conee 09/15/2013| REDEEMED 10,503 10,503 0 0 10,503 .0 0 0 04/15/2021
3128QG CC  4(FH (3/1 ARM) #1NO0B7  2.545........ccorverervrivrrcnns | e 09/15/2013| PAID ON PRINCIPAL. ,002 7 0 1,089 .0 0 0 12/15/2035
3128JR G4  2|FH (3/1 ARM) #847419  2.674.....ccovvvvveverrcincrns [ 09/16/2013| PAID ON PRINCIPAL. 17, 77,640 590 0 77,981 .0 0 0 03/15/2035
3128JR  KQ  8|FH (5/1 ARM) #847503  2.576........cccccnvrenrrrcrireni | s 09/16/2013| PAID ON PRINCIPAL.......cvcvvver | orrermrireerieeiseinns | cvreerienes 172,998 | ....cooeee. 172,998 | coovovenee 169,903 | ..ovvvvnc 170,976 | oo 0| 2,022 | o (V1 I 2,022 | oo 0 | v 172,998 .0 0 0 12/15/2035| 1...........
31296S DY  9|FHLMC GOLD PASSTHRU = 5.000........cccccruvervrernnes [ vonee 09/15/2013| PAID ON PRINCIPAL........cccvivee | ovrernrrreriererneeinns | cveverienns 182,758 | ...ccveeeee 182,758 | c.oovvrenee 182,186 | ..ovvvene 182,296 | .ooovvveiennn 0 | 62 | o (V1 IR 462 | oo (V1 I 182,758 .0 0 0 01/15/2034|1...........
31292G 5P  7|FHLMC GOLD PASSTHRU  7.500........ccccermrvrrmris | cenee 09/15/2013| PAID ON PRINCIPAL 497 | ........ 521 0 | cvvereeeeen(45) | v 0 (45) 0 475 .0 0 0 07/15/2029| 1...........
31292H AK  0[FHLMC GOLD PASSTHRU  7.500........cccruvmrerveres [ s 09/15/2013| PAID ON PRINCIPAL. 2,479 ...2,650 (286) 0 2,364 .0 0 0 01/15/2030
31292H AW 4 |FHLMC GOLD PASSTHRU  7.500........cceceeerenrrns | verer 09/15/2013| PAID ON PRINCIPAL. 686 (78) 0 654 .0 0 0 02/15/2030
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31292H CY  8|FHLMC GOLD PASSTHRU N 09/15/2013| PAID ON PRINCIPAL. (150) 0 1,093 0 0 (V1 I 58 |05/15/2030(1...
31292H J8  8|FHLMC GOLD PASSTHRU  7.500......c.cccruvrvrerveres [ s 09/15/2013| PAID ON PRINCIPAL. (12) 0 118 0 0 0 6 |05/15/2031| 1
31292H MW 1 |FHLMC GOLD PASSTHRU B 09/15/2013| PAID ON PRINCIPAL. (256) 0 2,364 0 0 (V1 I 133 | 10/15/2031{1...
31292H NH 3 |FHLMC GOLD PASSTHRU  6.000..........ccouvrmrveeres [ e 09/15/2013| PAID ON PRINCIPAL. (147) 0 4,035 0 0 (V1 I 163 [02/15/2032(1...........
31293E QB  9|FHLMC GOLD PASSTHRU  6.000.........ccouvererennns [ venee 09/15/2013| PAID ON PRINCIPAL (7) 0 194 0 0 0 8 |12/15/2028] 1...........
31293 ZX 0|FHLMC GOLD PASSTHRU  6.000.........cccomurrrerere | cevee 09/15/2013| PAID ON PRINCIPAL (531) 0 15,211 0 0 0 | v 599 |04/15/20291...........
31293K PD  2|FHLMC GOLD PASSTHRU e 09/15/2013| PAID ON PRINCIPAL. 2) 0 46 0 0 0 2 |02/15/20291...
31293T FF  9|FHLMC GOLD PASSTHRU B 09/15/2013| PAID ON PRINCIPAL. (33) 0 269 0 0 (VN I 13 |07/15/2029]1...
31293W X9 6 |FHLMC GOLD PASSTHRU  7.500........ccccevrmvverern | coree 09/15/2013| PAID ON PRINCIPAL. (20) 0 143 0 0 0 7 110/15/2029]1...........
31293X RS 9|FHLMC GOLD PASSTHRU  7.500........ccccnuvererenins [ v 09/15/2013| PAID ON PRINCIPAL (533) 0 2,618 0 0 (1 I 147 |10/15/2029] 1...........
31293Y C3  8|FHLMC GOLD PASSTHRU  7.500.......ccccosuvvmeenens [ e 09/15/2013| PAID ON PRINCIPAL (8) 0 82 0 0 0 4 (10/15/20291...........
31294B NA  9|FHLMC GOLD PASSTHRU e 09/15/2013| PAID ON PRINCIPAL. 2) 0 15 0 0 0 1 112/15/2029|1...
31294B  5Z 4|FHLMC GOLD PASSTHRU  7.500.......cccccnuvervvernies [ v 09/15/2013| PAID ON PRINCIPAL. (3) 0 23 0 0 0 1{01/15/2030| 1...
31294B 6B 6 |FHLMC GOLD PASSTHRU N 09/15/2013| PAID ON PRINCIPAL. (1) 0 9 0 0 0 0 |01/15/2030] 1...
31294B 6K 6 |FHLMC GOLD PASSTHRU  7.500.......c.cocvevrvvrrerns | coree 09/15/2013| PAID ON PRINCIPAL. (12) 0 7 0 0 0 4 (01/15/2030(1...........
31294C TC 7 |FHLMC GOLD PASSTHRU  7.500.......cccscermeremrrns | vever 09/15/2013| PAID ON PRINCIPAL (10) 0 7 0 0 0 4 101/15/2030] 1...........
31294F PS 9| FHLMC GOLD PASSTHRU  7.500........ccccurvvrrirenns | veree 09/15/2013| PAID ON PRINCIPAL. (4) 0 27 0 0 0 1 105/15/2030] 1...........
31294F RD  0|FHLMC GOLD PASSTHRU N 09/15/2013| PAID ON PRINCIPAL. (5) 0 31 0 0 0 1 06/15/2030| 1...
31297X  TB  0|FHLMC GOLD PASSTHRU  7.500.......cccconuvvmeernens [ v 09/15/2013| PAID ON PRINCIPAL. 2) 0 9 0 0 0 0 |07/15/2030] 1...
31297Y H2  1|FHLMC GOLD PASSTHRU B 09/15/2013| PAID ON PRINCIPAL. (4) 0 33 0 0 0 2 |08/15/2030(1...
31297Y PS  5|FHLMC GOLD PASSTHRU  7.500.......cccccnuvermvenens [ v 09/15/2013| PAID ON PRINCIPAL (1) 0 7 0 0 0 0 |08/15/2030] 1...........
31297Y UU  4|FHLMC GOLD PASSTHRU  7.500.........ccceemrvrrreres | coree 09/15/2013| PAID ON PRINCIPAL. (264) 0 1,892 0 0 (01 I 94 {08/15/2030(1...........
31298B LH  2|FHLMC GOLD PASSTHRU = 7.500.......cccccnuvermrenins [ v 09/15/2013| PAID ON PRINCIPAL (4) 0 46 0 0 0 2 |07/15/2030(1...........
31298E PP  4|FHLMC GOLD PASSTHRU N 09/15/2013| PAID ON PRINCIPAL. (7) 0 51 0 0 0 3 12/15/2030(1...
31298E V7  7|FHLMC GOLD PASSTHRU N 09/15/2013| PAID ON PRINCIPAL. (491) 0 2,864 0 0 (V1 I 126 |12/15/2030|1...
31298F BX  9|FHLMC GOLD PASSTHRU  7.500........cccrmurrrmreree | cenne 09/15/2013| PAID ON PRINCIPAL (4) 0 44 0 0 0 2 |01/15/2031(1...........
31298F VZ  2|FHLMC GOLD PASSTHRU  7.500........ccccccrmvrmurenns | veree 09/15/2013| PAID ON PRINCIPAL. (175) 0 1,428 0 0 (V1 IOV 63 [01/15/2031(1...........
31298F ZZ  8|FHLMC GOLD PASSTHRU  7.500........ccccrmurrrereres | cevee 09/15/2013| PAID ON PRINCIPAL (17) 0 126 0 0 01/15/2031| 1...........
31298G CY 4|FHLMC GOLD PASSTHRU N 09/15/2013| PAID ON PRINCIPAL. (6) 0 42 0 0 02/15/20311...
31298M 6U 6 |FHLMC GOLD PASSTHRU  6.000.........cccruvrmrerveres [ s 09/15/2013| PAID ON PRINCIPAL. (18) 0 341 0 0 07/15/2031| 1
31298R T3  0|FHLMC GOLD PASSTHRU I 08/15/2013| PAID ON PRINCIPAL. (489) 0 3,161 0 0 07/15/2031|1...
312988 UJ  1|FHLMC GOLD PASSTHRU  7.500.........cccovurvirreres | coree 09/15/2013| PAID ON PRINCIPAL. (45) 0 586 0 0 (V1 IO 29 [08/15/2031(1...........
31298T 4J  8|FHLMC GOLD PASSTHRU  7.500........ccccrmurrereres | cenee 09/15/2013| PAID ON PRINCIPAL (0) 0 1 0 0 0 0 |05/15/2031] 1...........
31298V FC  6|FHLMC GOLD PASSTHRU  7.500.......cccconuvvmeenens [ v 09/15/2013| PAID ON PRINCIPAL (44) 0 454 0 0 (V1 IO 23 [09/15/2031(1...........
31298V XA  0|FHLMC GOLD PASSTHRU e 09/15/2013| PAID ON PRINCIPAL. (5) 0 47 0 0 0 2 |10/15/2031{1...
31287L HB  1|FHLMC GOLD PASSTHRU = 6.000.........cccseverneenens | o 09/15/2013| PAID ON PRINCIPAL. (6) 0 90 0 0 0 4 112/15/2031| 1
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31287R  S7  5|FHLMC GOLD PASSTHRU N 09/15/2013| PAID ON PRINCIPAL. 616 (52) 0 587 0 0 (V1 IO 29 [04/15/2032(1...
31287R  ZL 6 |FHLMC GOLD PASSTHRU  7.500........ccccruvrmrerveres [ s 09/15/2013| PAID ON PRINCIPAL. 99 (16) 0 94 0 0 0 5 |04/15/2032(1
31287R  Z7  7|FHLMC GOLD PASSTHRU B 09/15/2013| PAID ON PRINCIPAL. 65 (4) 0 62 0 0 0 3 |04/15/20321...
31287S  GA  9|FHLMC GOLD PASSTHRU = 6.000.........cccrvrvrerere | coree 09/15/2013| PAID ON PRINCIPAL. 613 (24) 0 600 0 0 0 | s 24 104/15/2032(1...........
31287X PZ  3|FHLMC GOLD PASSTHRU  6.000.........cccoeverevemnns [ venee 09/15/2013| PAID ON PRINCIPAL.......cocovvve | covrevmrrmerrenirneenns | cvveverereeee TOTTA | el 79,774 | 81,888 | ..coeein82,691 | iiiiiinn0 | e (2917) | 0 [ (2,917) 0 79,774 0 0 09/15/2032| 1...........
31287X P6  7|FHLMC GOLD PASSTHRU  6.000.........cccnuvvrvvernens [ vonee 09/15/2013| PAID ON PRINCIPAL.......ccoorvvers | coverneernrinerineniens | veveerirneesenens 129 | s 129 | i 132 (5) 0 129 0 0 08/15/2032| 1...........
31288A K7  9|FHLMC GOLD PASSTHRU e 09/15/2013| PAID ON PRINCIPAL. (839) 0 15,116 0 0 10/15/2032|1...
31288B LZ 4|FHLMC GOLD PASSTHRU B 09/15/2013| PAID ON PRINCIPAL. (99) 0 2,528 0 0 11/15/2032| 1...
31288E C7  0|FHLMC GOLD PASSTHRU = 6.000.........cccrvrrrirere | coree 09/15/2013| PAID ON PRINCIPAL. (7) 0 196 0 0 01/15/2033(1...........
31288E 6E 2| FHLMC GOLD PASSTHRU  6.000.......ccccoevervrennns [ venee 09/15/2013| PAID ON PRINCIPAL........ccocoveve | corvrerrmmrrerrerirnne | everrrenenn28,409 | i 28,409 | 029,217 | 29,549 | 0 | (1,140 | o0 | e (1,140) 0 28,409 0 0 02/15/2033| 1...........
31288E 7G  6|FHLMC GOLD PASSTHRU = 6.000.......cccccsuvvmeernens [ o 09/15/2013| PAID ON PRINCIPAL (148) 0 3,529 0 0 01/15/2033(1...........
31288H CW  8|FHLMC GOLD PASSTHRU e 09/15/2013| PAID ON PRINCIPAL. (5) 0 84 0 0 03/15/2033|1...
31288H RC 6 |FHLMC GOLD PASSTHRU  6.000........c.cccceevrmrrns | vener 09/15/2013| PAID ON PRINCIPAL. (193) 0 6,227 0 0 03/15/2033|1...
31335G BT  1|FHLMC GOLD PASSTHRU N 09/15/2013| PAID ON PRINCIPAL. 3 0 180 0 0 08/15/2023|1...
313356  BZ  7|FHLMC GOLD PASSTHRU  7.000........cccccrmurvmrenns | veree 09/15/2013| PAID ON PRINCIPAL.......covvvree [ orervrrernirneirenins 68 | ... 68 67 | oo 67 | v (V1 IO L [ 0 1 0 68 0 0 09/15/20231...........
31335G CA  1|FHLMC GOLD PASSTHRU  7.000........ccccrmrvrreres | conee 09/15/2013| PAID ON PRINCIPAL.......ccovvves | vorerneereriserineniens | veveereneesenens YA [ 371 362 | .o 366 0 OO T IO 0 6 0 371 0 0 10/15/2023 1...........
31335H TT  O|FHLMC GOLD PASSTHRU  6.000.........ccccmvrermrins | cerer 09/15/2013| PAID ON PRINCIPAL.......ccocvvvers | vovermrirnmiinninerirnns | covnseinnnins 17414 | e 17414 | e 17,841 | oo 17,961 | v 0 (547) 0 17,414 0 0 07/15/2022|1...........
313974 LY 1|FHLMC GOLD PASSTHRU N 09/15/2013| PAID ON PRINCIPAL. 17 [ e 17 17 | s 17 [ 0 0 0 17 0 0 06/15/2023|1...
313980 NP 5|FHLMC GOLD PASSTHRU  7.000.......cccomuvermeenens [ e 09/15/2013| PAID ON PRINCIPAL. 256 256 249 252 0 4 0 256 0 0 09/15/2023|1...
313983 2A  5|FHLMC GOLD PASSTHRU B 09/15/2013| PAID ON PRINCIPAL. . VAT 7 [S1° I 70 | s 0 1 0 7 0 0 11/15/2023| 1...
313984 7K 6|FHLMC GOLD PASSTHRU = 7.000........cccomuverieernens [ o 09/15/2013| PAID ON PRINCIPAL.......ccovvvers | cerrreererinernneriens 88 | ... 88 86 | v 87 | s (U I 1| e 0 1 0 88 0 0 11/15/2023 1...........
313986 JN 2| FHLMC GOLD PASSTHRU  7.000.......cccccsmvemveanns [ e 09/15/2013| PAID ON PRINCIPAL.......cooovvvirs | vovrrreireiiniieniinns VAT 71 69 | oo 69 | oo (O IO 1| 0 1 0 7 0 0 12/15/2023|1...........
313986 TU 5|FHLMC GOLD PASSTHRU = 7.000.......ccconuvervvennns [ e 09/15/2013| PAID ON PRINCIPAL.......ccocvvvvrs | vorerrererinrrireriens M| 11 L [P | (U I (V1 I 0 0 0 1 0 0 12/15/2023 1...........
31356F JE  2|FHLMC GOLD PASSTHRU N 09/15/2013| PAID ON PRINCIPAL. 2 0 102 0 0 04/15/2023|1...
3128GK RX  4|FHLMC GOLD PASSTHRU N 09/15/2013| PAID ON PRINCIPAL. 6 0 8,640 0 0 05/15/2016|1...
3128GK TP 9|FHLMC GOLD PASSTHRU  5.500........ccccmrvrrererns | cenee 09/15/2013| PAID ON PRINCIPAL 4 0 10,952 0 0 04/15/2016| 1...........
3128H4 H9 3 |FHLMC GOLD PASSTHRU = 5.000.........cccruvmrmveres [ e 09/15/2013| PAID ON PRINCIPAL. (229) 0 36,010 0 0 05/15/2018(1...........
3128H4 UX  5|FHLMC GOLD PASSTHRU  5.000........ccccceeremures | vever 09/15/2013| PAID ON PRINCIPAL (8) 0 1,277 0 0 06/15/2018| 1...........
3128H4 5W  5|FHLMC GOLD PASSTHRU N 09/15/2013| PAID ON PRINCIPAL. (15) 0 2,065 0 0 06/15/2018(1...
3128H5 AQ 9 |FHLMC GOLD PASSTHRU = 5.000.......ccccccuevrvmrres | verer 09/15/2013| PAID ON PRINCIPAL. (139) 0 21,362 0 0 06/15/2018| 1
3128H6 BH 6 |FHLMC GOLD PASSTHRU I 09/15/2013| PAID ON PRINCIPAL. (377) 0 62,473 0 0 07/15/2018|1...
3128H6 BP  8|FHLMC GOLD PASSTHRU  5.000........ccccruvrmrrreres [ s 09/15/2013| PAID ON PRINCIPAL. (77) 0 15,180 0 0 07/15/2018(1...........
31283H GS  8|FHLMC GOLD PASSTHRU  7.500........cccceeeremrres | vener 09/15/2013| PAID ON PRINCIPAL (84) 0 603 0 0 03/15/2030| 1...........
31283H QF 5[FHLMC GOLD PASSTHRU  7.500......c..cccrevmrmreres [ e 09/15/2013| PAID ON PRINCIPAL (327) 0 2,717 0 0 12/15/2031| 1...........
31283H WY 7 |FHLMC GOLD PASSTHRU e 09/15/2013| PAID ON PRINCIPAL. 1,779,601 0 0 06/15/2033|1...
31283H WZ 4 |FHLMC GOLD PASSTHRU  6.000.........ccccmvrermurns | vener 09/15/2013| PAID ON PRINCIPAL. 164,304 0 0 04/15/2033| 1
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31283H W9 2 |FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.......ccocovvers | covernerrmrinerinenirens | coneeiineinns 19,626 | .oooovvvnne 19,626 | ..oooverenec 20,071 | oo 20,265 | ..ocrierirnns (1 I (K1) ) I 0 (639) 0 19,626 .0 0 (V1 I 791 |05/15/20331...........
31283H Z2 4 |FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.... 0 256,118 .0 0 0 . 10,200 | 11/15/2033|1..
31283H Z5 7|FHLMC GOLD PASSTHRU .109/15/2013| PAID ON PRINCIPAL. 0 275,389 .0 0 0 11,019 |02/15/2034| 1..
3128MJ  S3 5| FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.... 0 27,635 .0 0 (V1 I 108 {07/15/20431..
3128MJ S6 8 |FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL 0 37,562 .0 0 (01 I 94 108/15/2043| 1...........
3133TG NU  9|FHR 2093 Z CMO 6.000.......c0umeererenrrierienen [ 09/15/2013| PAID ON PRINCIPAL.......ccccovves | coverrerernrrnerrerinnee | werennnn. 316,819 | .......316,819 | .........291,863 | ...........303,909 | o0 | 012,910 | 0 | 12,910 | e 0 | s 316,819 .0 0 0 11/15/2028| 1...........
3133TK  SJ  0[FHR2151JZCMO 09/15/2013| PAID ON PRINCIPAL.......ccovvvvee [ overmrrmerinnsererinnns | crrvrer 477,648 | i 477,648 | ...........444,169 | ...........461,678 | ...cocveenn0 | 015,970 | il [ e 15,970 | vovvvvirnnnd (1 IO 477,648 .0 0 0 05/15/2029|1...........
3133TM 7G  5|FHR 2182 ZC CMO 09/15/2013| PAID ON PRINCIPAL.......cocrvvve | covrrnrreernerrncenee | cevvrernneenn 72,699 | o 72,699 (338) 0. 72,699 .0 0 0 09/15/2029| 1...........
3133TN  JY 1|FHR2223ZCMO 09/15/2013| PAID ON PRINCIPAL.......ccovvvee [ orerermrrneirnrireriens | vevvrrenene 17,909 | i 17,909 254 0. 17,909 .0 0 0 03/15/2030(1...........
3133TQ  ZU  4|FHR 2274 KC CMO 09/15/2013| PAID ON PRINCIPAL.......ccocovvve | corvererremrrverrenirnne | eeverrienernn38,499 | coriioiiinns 38,499 85 0. 38,499 .0 0 0 01/15/2031| 1...........
3133TR LB 9|FHR 2284 Z CMO 09/15/2013| PAID ON PRINCIPAL.......cccovves | corenerrnnrirmernerrnne | wvrrnnnns 137,602 | i 137,602 | ..o 130,898 | i 134,005 | o0 | 3,597 | 0 [ 3,597 | oo (V1 I 137,602 .0 0 0 02/15/2031|1...........
3133TR GX 7|FHR2288Z CMO 09/15/2013| PAID ON PRINCIPAL.... .229,869 6,750 0. 229,869 .0 0 0 02/15/20311..
3133TR SR 7|FHR 2297 KZ CMO .109/26/2013| PAID ON PRINCIPAL. 331,811 | ...........303,906 | ...........320,272 | oo | 11,839 |0 | 11,539 0. 331,811 .0 0 0 03/15/2031| 1..
31339W Q2 5|FHR 2433 NH CMO 09/15/2013| PAID ON PRINCIPAL.... 1,067,834 | .......1,073,841 | ... 1,068,071 | .ooovvviricn0 [ oiieicens(237) | e [ s (237) | 0| oo 1,067,834 .0 0 0 04/15/2032(1..
31392K  FP  6|FHR 2451 JH CMO 09/15/2013| PAID ON PRINCIPAL.......ccovvvvee [ ovemrrnereirseirerinne | cvvriieenns 194,408 | ............ 194,408 | ............ 192,995 | oo 193477 | v [V I 931 | s (0[N IO 931 | v (V1 IO 194,408 .0 0 0 05/15/2032(1...........
31392K AA  4|FHR 2454 BK CMO 09/15/2013| PAID ON PRINCIPAL........cccnieee | orrernerrenieeirneenns | cvverinenes 483,091 | .oovvrnees 483,001 | ..o 486,789 | ....coovve 483,165 | ..o (U IO (0] — (V] I (6] - 0 | s 483,091 .0 0 0 20,943 |05/15/2032|1...........
31394K NK 6|FHR 2686 NY CMO 09/15/2013| PAID ON PRINCIPAL.......cvcvvver | errernrireerieeineinns | cvreerienns 975,247 | ... 975,247 | ............ 942,485 | ........... 964,070 | ..coovvrrirnnns 0 e TIATT | (V1 IO TATT | 0 | v 975,247 .0 0 0 . 32,347 [10/15/2023|1...........
31394M SG  6|FHR 2719 WC CMO 4.500.......ccmrrerirerineiens [ e 09/15/2013| PAID ON PRINCIPAL.......cvcviver | ovrernrrienienirneeinns | cvvverienns 725,559 | ..o 725,559 | .ocvvrne: 668,535 | ...covvne 707,746 | ..oovvererns 0| et 17,813 | oo (V1N IO 17,813 | v (V1 I 725,559 .0 0 0 20,596 |12/15/2023|1...........
31394N L3  0|FHR 2729 CE CMO 4.500......ccerereeeneien | s 09/15/2013| PAID ON PRINCIPAL.......ccoovvvvrs | cevrreererineeneniens .0 0 0 . 51,641 |01/15/2024|1...........
31282X A8  4|FHS 146 75 CMO 7.500.......c0mrierierrnerirenins [ 09/15/2013| PAID ON PRINCIPAL.......coccvvvre | coverrirriinirneriens .0 0 [V I 683 |01/15/2023(1...........
31403D AC  3|FN (5/1 ARM) #745303 2.543 09/25/2013| PAID ON PRINCIPAL.... .0 0 (V1 I 5,722 |01/25/2036/1..
3138A1 V5 7|FNMA PASS TH #AH0635 3.500 .| 09/25/2013| PAID ON PRINCIPAL. .0 ...116,002 .0 0 0 2,597 |01/25/2026/1..
3138A6 ZA  1|FNMA PASS TH #AH5236 3.500... 09/25/2013| PAID ON PRINCIPAL.... 0 200,993 .0 0 (V] I 4,529 |01/25/2026] 1..
3138X5 PC  5|FNMA PASS TH#AU5818  2.500.........cccccomeurrrenens [ e 09/25/2013| PAID ON PRINCIPAL................. 0 27,899 .0 0 0 | v 58 |08/25/2028|1...........
31417A P8  6|FNMA PASS TH #00AB4046 3.500..........cccccvvvrvures [ e 09/25/2013| PAID ON PRINCIPAL................. 0 506,328 .0 0 (VN 11,798 | 12/25/2041] 1...........
31368H JA 2 |[FNMA PASS TH#190257  7.000..........ccomverereninns | vever 09/25/2013| PAID ON PRINCIPAL................. 0 A77 .0 0 (01 I 22 | 02/25/2024|1...........
31368H KV 4 [FNMA PASS TH#190308  7.500.........ccovvmuvvmrvires [ s 09/25/2013| PAID ON PRINCIPAL................. 0 2,414 .0 0 (V1 I 121 {09/25/2030(1...........
31368H S6 1 [FNMA PASS TH #190541 09/25/2013| PAID ON PRINCIPAL................. 0 97 .0 0 0 5 |01/25/2024(1...........
31369B LB 9| FNMA PASS TH #205622 09/25/2013| PAID ON PRINCIPAL................. 0 6,260 .0 0 (V1 I 291 | 05/25/2023|1...........
31370B  FK 3| FNMA PASS TH #226170 09/25/2013| PAID ON PRINCIPAL...........cco.... 0 75 .0 0 0 4 (07/25/2023(1...........
313700 H9 2 |FNMA PASS TH #228056 09/25/2013| PAID ON PRINCIPAL.... 0 142 .0 0 0 7 |07/25/2023(1..
31370P MQ 1|FNMA PASS TH #237167 .| 09/25/2013| PAID ON PRINCIPAL. 0 76 .0 0 0 4 103/25/2024| 1..
31370V A4 0|FNMA PASS TH #242227 09/25/2013| PAID ON PRINCIPAL.... 0 221 .0 0 (01 I 10 | 10/25/2023(1..
31370W  3A 2| FNMA PASS TH #243893 09/25/2013| PAID ON PRINCIPAL.......ccooovves | cevrreirerineineniens 35 | e 35 33 | s 34 | s (1 I 1| s 0 1 0 35 .0 0 0 2 |11/25/2023(1...........
31370Y S7 8| FNMA PASS TH #245442 09/25/2013| PAID ON PRINCIPAL.......coovvvree [ orernereinrineireninns 92 [ .. 92 87 | oo 89 [ oo (V1 IO KT I 0 3 0 92 .0 0 0 4 (11/25/2023(1...........
31371F  JB 9| FNMA PASS TH #250558  6.500..........ccserevrrrreres | covee 09/25/2013| PAID ON PRINCIPAL.......ccoorvves | cererneernnrinerineniens | seveerineesenens 344 | s 344 325 | e 336 0 T | 0 7 0 344 .0 0 0 | v 15 | 04/25/2016|1...........
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31371F  J3  7|FNMA PASS TH #250582  6.500.........c.cccscremrernernn | cevee 09/25/2013| PAID ON PRINCIPAL. 295 | ........ 306 6 0 312 .0 0 (V1 IO 14 | 04/25/2016|1...
31371F  KC  5|FNMA PASS TH #250591  6.500........cccccrvvererrmrrrnes | veree 09/25/2013| PAID ON PRINCIPAL. 167 | v 174 3 0 177 .0 0 0 8 |05/25/2016/ 1
31371F K7  6|FNMA PASS TH #250618  7.000........ccccosvremrrrrerees | covee 09/25/2013| PAID ON PRINCIPAL. 227 | e 228 1 0 229 .0 0 (01 I 11 |06/25/2016|1...
31371F L4 2|FNMA PASS TH #250647  7.000.........ccoerrverermrrenes | veree 09/25/2013| PAID ON PRINCIPAL. 542 | ....... 544 0 w3 | 0 3 0 547 .0 0 0 | s 28 [07/25/2016(1...........
31371F RB  0|FNMA PASS TH #250782  7.000........ccccourermrvverires | covee 09/25/2013| PAID ON PRINCIPAL.......ccocvvves | vorirrriierinnrireniens | cevierireceienens 973 | e 973 965 | ........ 968 0 B | 0 6 0 973 .0 0 0 | s 45 10/25/2016|1...........
31371H  2F 4 |FNMA PASS TH#252874  7.500.........cccmvvernerirnnrns | vener 09/25/2013| PAID ON PRINCIPAL 0 780 .0 0 0 | v 38 | 11/25/2029| 1...........
313710 SC 9| FNMA PASS TH #253515  7.500........ccccvurevmrrverres | covee 09/25/2013| PAID ON PRINCIPAL. 0 232 .0 0 0 11/25/2030] 1...
313710 5D 2|FNMA PASS TH #253844  5.500........cccccoeremrrrrereres | covee 09/25/2013| PAID ON PRINCIPAL. 0 23,055 .0 0 0 06/25/2016|1...
31371K DN 8| FNMA PASS TH #254009  7.500...........ccovvvrvumrrerns | o 09/25/2013| PAID ON PRINCIPAL. 0 2,100 .0 0 0 10/25/2031| 1...........
31371K  ET 4| FNMA PASS TH #254046  5.500...........ccorvevererennns [ e 09/25/2013| PAID ON PRINCIPAL 0 1,947 .0 0 (01 I 70 | 11/25/2016| 1...........
31371K  H5 3| FNMA PASS TH #254152  5.000........c0evemevenneernens [ o 09/25/2013| PAID ON PRINCIPAL 0 1,880 .0 0 (V1 IOV 64 |12/25/2016|1...........
31371K RC 7| FNMA PASS TH #254383  7.500..........cccovvvrvermmrrerns | core 09/25/2013| PAID ON PRINCIPAL. 0 7,582 .0 0 0 06/25/2032(1...
31371K 2V 2| FNMA PASS TH #254688  5.500...........covreverrernens [ e 09/25/2013| PAID ON PRINCIPAL. 0 135,028 .0 0 0 03/25/2023|1...
31371K  2X 8| FNMA PASS TH #254690  5.500..........ccvvreveneeenens [ v 09/25/2013| PAID ON PRINCIPAL. ...195,641 .0 0 0 04/25/2023|1...
31371K  5X 5| FNMA PASS TH #254762  5.000..........cccovververmmrrerns | coree 09/25/2013| PAID ON PRINCIPAL. 0 64,887 .0 0 0 05/25/20231...........
31371L A8  2|FNMA PASS TH #254831  5.000........cccevvrevrrnrerrens [ e 09/25/2013| PAID ON PRINCIPAL 0 59,755 .0 0 0 08/25/2023| 1...........
31371 A9 O|FNMA PASS TH #254832  5.500........ccccuvvrevmrenies | veree 09/25/2013| PAID ON PRINCIPAL. (1 IO 473,639 .0 0 0 . 17,329 |08/25/2023| 1...........
31371L DM 8|FNMA PASS TH #254908  5.000........c..cvveevererernens [ e 09/25/2013| PAID ON PRINCIPAL. (V1 I 178,319 .0 0 0 5,881 [09/25/2023(1...
31371L  EZ  8|FNMA PASS TH #254952  4.500........ccccvvmvernrirnens [ o 09/25/2013| PAID ON PRINCIPAL. 0 38,050 .0 0 (1 I 1,138 [11/25/2018|1...
31371L  FC 8| FNMA PASS TH #254963  5.500........c..cccrevererenins [ e 09/25/2013| PAID ON PRINCIPAL. 435 | .. ...435 0 435 .0 0 (01 I 16 |10/25/20231...
31371L  F3 8| FNMA PASS TH #254986  5.500.........c..cvveevrrrerens [ o 09/25/2013| PAID ON PRINCIPAL.......cccnives | ovrernerrenienirneennns | evverirenns 136,395 | vooovvrennee 136,395 | cooovvvrneee 139,293 | coovrvrne 138,330 | oo 0| s (1,935) [ oovevrcirenns (V1N I (1,935) [ ovvvrrennns 0 | s 136,395 .0 0 (V1 I 5,040 |11/25/2023(1...........
31371L  HY 8| FNMA PASS TH #255047  5.500..........cc0vmevvrmverinns [ o 09/25/2013| PAID ON PRINCIPAL.......cvcvvver | orrvmrireenieniseinns | cvreerienes 108,973 | ...cccveeee. 108,973 | ..o 111,288 | coovverne 110,460 | cooovrirrinnnn 0| s (1,488) [ ..o (V1N I (1,488) [ oo 0 | v 108,973 .0 0 (V1 I 4,037 |01/25/2024|1...........
31371L  JU 4| FNMA PASS TH #255075  5.500........c0.ccvvereverrernns [ o 09/25/2013| PAID ON PRINCIPAL........cvovvver | orrernrrienireeerneeins | eveverirenes 215,720 | ..oooecen. 215,720 | ...ccvoneee 221,214 | e 219,279 | oo 0| s (3,558) [ .oovererernene (V1N I (3,558) [ oo 0 | s 215,720 .0 0 (V1 I 7,929 |02/25/2024(1...........
313718 KE 3| FNMA PASS TH #260493  7.000........c.ccovemeremeeraens [ 09/25/2013| PAID ON PRINCIPAL. 72 | e, 72 69 2 0 72 .0 0 0 3 101/25/2024/1...
313718 KF 0| FNMA PASS TH #260494  7.000........c..ccoorvevererernins [ v 09/25/2013| PAID ON PRINCIPAL. 17 [ s 17 16 0 0 17 .0 0 0 01/25/2024|1...
31371T G5  5|FNMA PASS TH #261320  7.000........ccccomurermrvrerirns | cenee 09/25/2013| PAID ON PRINCIPAL.......ccovvves | verrreererinernneriens 37 | e 37 35 | e 36 | s (U I 1| e 0 1 0 37 .0 0 0 12/25/2023| 1...........
31371W  RC 1| FNMA PASS TH #264283  7.000..........ccovvmerrneenens [ 09/25/2013| PAID ON PRINCIPAL.......ccocvvvirs | vovenrirnniimeineniens | eevierieeinneens 109 | oo 109 | v 106 | v 107 | v (U T Y2 0 2 0 109 .0 0 0 01/25/2024|1...........
31371Y WX 5| FNMA PASS TH #266262  7.000........c..coovveverevenens [ o 09/25/2013| PAID ON PRINCIPAL.......ccocvevvrs | veverrererinirnneriens YA I 57 53 | oo 54 | s (U I 2 | e 0 2 0 57 .0 0 0 01/25/2024|1...........
31372A  FF 4| FNMA PASS TH #266666  7.000...........ccocnevereeenens [ v 09/25/2013| PAID ON PRINCIPAL. 3 0 148 .0 0 0 01/25/2024(1...
31372A  HY  1|FNMA PASS TH #266747  7.000..........ccccovvvrvermmrrerns | corne 09/25/2013| PAID ON PRINCIPAL. 14 0 451 .0 0 0 01/25/2024(1
31372A RE 4| FNMA PASS TH #266985  7.000........c..covvrrevererernens [ e 09/25/2013| PAID ON PRINCIPAL. 2 0 57 .0 0 0 3 |03/25/20241...
31372B SR 2|FNMA PASS TH #267928  7.000........c.cccvermerrmreranns [ o 09/25/2013| PAID ON PRINCIPAL.......ccoovvvre | vovrrreirriiniinniiens 21 | e, 21 19 | s 20 | s (1 IO 1| 0 1 0 21 .0 0 0 1 (01/25/2024|1...........
31372C  H8 4 |FNMA PASS TH #268555 7.000...........ccrvvererenines | vever 09/25/2013| PAID ON PRINCIPAL.......ccocvvvvrs | vorerrirerinerineriens 232 | .. 232 221 | v 226 0 O T ISP 0 5 0 232 .0 0 0 | v 11 101/25/2024(1...........
31372C VA 3|FNMA PASS TH#268909  7.000.........cccmverneremrens | cever 09/25/2013| PAID ON PRINCIPAL.......ccooovves | cevrreirerineineniens 4 | 41 39 | s 39 | s (1 I 1| s 0 1 0 41 .0 0 0 2 |01/25/2024(1...........
31372D AM 8 |FNMA PASS TH#269212  7.000.........cccovvvvrrvrvvres | s 09/25/2013| PAID ON PRINCIPAL.......covvvvee [ orervrreiniricirenins 62 | ..o 62 L1 N [P 60 [ o (V1 IO 2 | s 0 2 0 62 .0 0 0 3 101/25/2024]1............
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31372G  R8  4|FNMA PASS TH #272411 09/25/2013| PAID ON PRINCIPAL 3 0 129 .0 0 0 6 |03/25/20241...........
31372H 2U 0 |FNMA PASS TH #273587 09/25/2013| PAID ON PRINCIPAL.... 7 0 235 .0 0 0 | v 11 |02/25/2024(1..
31372M  BC 9 |FNMA PASS TH #276435 .109/25/2013| PAID ON PRINCIPAL 3 0 164 .0 0 0 8 |04/25/2024|1..
31372N  ZA  5|FNMA PASS TH #278037 09/25/2013| PAID ON PRINCIPAL.... 10 0 348 .0 0 0 | s 16 | 03/25/2024(1..
31372Q CQ  8|FNMA PASS TH #279179 09/25/2013| PAID ON PRINCIPAL 53 0 1,714 .0 0 (01 I 80 | 05/25/2024|1...........
31372R LH 6 |FNMA PASS TH #280328 09/25/2013| PAID ON PRINCIPAL 22 0 721 .0 0 0 | v 34 104/25/2024|1...........
31372R  XQ 3 |FNMA PASS TH #280687 09/25/2013| PAID ON PRINCIPAL. 4 0 136 .0 0 0 6 |05/25/2024(1...........
313720 FW  3|FNMA PASS TH #282881 09/25/2013| PAID ON PRINCIPAL 11 0 316 .0 0 (01 I 15 |05/25/2024(1...........
313720  FY  9|FNMA PASS TH #282883 09/25/2013| PAID ON PRINCIPAL. 12 0 343 .0 0 0 | v 16 | 05/25/2024|1...........
31372V DS 2| FNMA PASS TH #283713 09/25/2013| PAID ON PRINCIPAL 2 0 110 .0 0 0 5 |04/25/2024(1...........
31372V EQ 5|FNMA PASS TH #283743 09/25/2013| PAID ON PRINCIPAL 34 0 1,225 .0 0 (V1 IOV 57 |05/25/2024(1...........
313730  F3  6|FNMA PASS TH #303586 09/25/2013| PAID ON PRINCIPAL.... 116 0 2,660 .0 0 [V I 116 {09/25/2025| 1..
313730 N2 9|FNMA PASS TH #303809 .109/25/2013| PAID ON PRINCIPAL 9) 0 140 .0 0 0 7 |04/25/2026(1..
31374A LR 9|FNMA PASS TH #308236 09/25/2013| PAID ON PRINCIPAL.... 12 0 433 .0 0 (V1 IO 21 |05/25/20241..
31374F TA  7|FNMA PASS TH #312945 09/25/2013| PAID ON PRINCIPAL. 1 0 240 .0 0 (01 I 11 103/25/2014|1...........
31375A 7L 7|FNMA PASS TH #329499 09/25/2013| PAID ON PRINCIPAL 1 0 23 .0 0 0 1 [11/25/2025]1...........
313750 U7  6|FNMA PASS TH #331906 09/25/2013| PAID ON PRINCIPAL. 17 0 331 .0 0 (V1 I 14 |11/25/20251...........
31375D 5F  6|FNMA PASS TH #332146 09/25/2013| PAID ON PRINCIPAL.......ccccouves | vorernerernrrnerrerrnee | cervereren99,040 | 199,040 | 91,457 | 94,181 | 0 | 4,859 | 0 | s 4,859 0 99,040 .0 0 (] - 3,757 |12/25/2025(1...........
31375F LS  5|FNMA PASS TH #333437 09/25/2013| PAID ON PRINCIPAL 0 0 21 .0 0 0 1 01/25/2016| 1...........
31375F  4Z 8| FNMA PASS TH #333940 09/25/2013| PAID ON PRINCIPAL 201 0 7,995 .0 0 0 06/25/2024|1...........
313758 CQ  1|FNMA PASS TH #343079 09/25/2013| PAID ON PRINCIPAL.... 40 0 2,260 .0 0 0 04/25/2016| 1..
31375V QY 2| FNMA PASS TH #346171 .| 09/25/2013| PAID ON PRINCIPAL. 25 0 1,435 .0 0 0 06/25/2016] 1..
31375W  2M 2| FNMA PASS TH #347380 09/25/2013| PAID ON PRINCIPAL.... 6 0 1,106 .0 0 0 07/25/2016 1..
31376A AV 0|FNMA PASS TH #349320 09/25/2013| PAID ON PRINCIPAL 27 0 1,697 .0 0 (V1 IO 73 | 06/25/2016| 1...........
31376G  FU  4|FNMA PASS TH #354879 09/25/2013| PAID ON PRINCIPAL 1 0 90 .0 0 0 4 108/25/2016] 1...........
31376Q TY  9|FNMA PASS TH #362467 09/25/2013| PAID ON PRINCIPAL.......ccvorvves | vorererrerrnerinerirens | veveererneesenens 949 | o, 949 941 | ..coe. 943 0 B | 0 6 0 949 .0 0 (V1 IO 44 (10/25/2016|1...........
31376R  6H 9 |FNMA PASS TH #363672 09/25/2013| PAID ON PRINCIPAL.......ccovvvers | vovernerrnrinniinenirene | cerneeiineinns 75,629 | oo 75,629 | coovevernns 72,992 | oo 73,281 | v (U I 2,348 | o 0 2,348 0 75,629 .0 0 (V1 I 3,321 | 11/25/2026] 1...........
31376U MV 3|FNMA PASS TH #365872 09/25/2013| PAID ON PRINCIPAL.......ccocvevvrs | veverrererinirnneriens 397 | .. 397 383 | . 385 (U I L A [ 0 1 0 397 .0 0 0 | v 20 | 12/25/2026| 1...........
31376Y LA 2| FNMA PASS TH #369421 09/25/2013| PAID ON PRINCIPAL.......ccovvvers | cerirnerrnerirmrrneninens | eereererneesneens 607 | oo 607 611 | .. 610 0 (3) 0 607 .0 0 (V1 IOV 31 |01/25/2027|1...........
31378R S5  9|FNMA PASS TH #406540 09/25/2013| PAID ON PRINCIPAL.......coovviree [ orermmrrernirneirenines 40 | ........ 40 40 | o 40 | oo 0 (0) 0 40 .0 0 0 2 |12/25/2027) 1.....oo...
31378R S8  3|FNMA PASS TH #406543 09/25/2013| PAID ON PRINCIPAL.......cccovever | cvvrermervenrerirncenne | verererenenn30,104 | 30,104 | i 30172 | v 30,107 | v 0 (3) 0 30,104 .0 0 0 12/25/20271..
31379F  J3 9| FNMA PASS TH #417982 .| 09/25/2013| PAID ON PRINCIPAL. 598 595 0 (6) 0 589 .0 0 0 03/25/2028 1..
31379T BL  7|FNMA PASS TH #428543 09/25/2013| PAID ON PRINCIPAL........cccovever | covvemrrnerirenirncenne | cevererenenn.59,041 | 59,041 | i 58,788 | ..ccovvene. 58,794 | oo 0 248 0 59,041 .0 0 0 06/25/2028] 1..
31379T G5 7|FNMA PASS TH #428720 09/25/2013| PAID ON PRINCIPAL 811 | s 811 0 w3 | 0 3 0 815 .0 0 (V1 IOV 35 [06/25/2028(1...........
31383C XT  7|FNMA PASS TH #499390 09/25/2013| PAID ON PRINCIPAL.......coovvvree [ orernereinrineireninns 6 .6 [T I 7 0 D] e 0 (1) 0 ... 6 .0 0 0 0 |09/25/2029] 1...........
31383M S7 9| FNMA PASS TH #507342 09/25/2013| PAID ON PRINCIPAL.......ccoorvves | cererneernnrinerineniens | seveerineesenens L 16 | e 120 | oo 121 | v (1 IO ()] I 0 (5) 0 116 .0 0 0 6 |08/25/2029] 1...........
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313615 L4  6|FNMA PASS TH #50747 09/25/2013| PAID ON PRINCIPAL................. 173 0 4,472 .0 0 (V1 I 197 |06/25/2023 1...........
313615 ST 4| FNMA PASS TH #50930 09/25/2013| PAID ON PRINCIPAL.... 3 0 95 .0 0 0 4 (11/25/2023(1..
313615 TX  4|FNMA PASS TH #50966 .109/25/2013| PAID ON PRINCIPAL 39 0 1,218 .0 0 0 01/25/2024| 1..
313615 UT  1|FNMA PASS TH #50994 09/25/2013| PAID ON PRINCIPAL.... 7 0 208 .0 0 0 03/25/2024(1..
313838 DT 4 |FNMA PASS TH #511414 09/25/2013| PAID ON PRINCIPAL (1) 0 ... 8 .0 0 0 08/25/2029| 1...........
31384H PU 1 |FNMA PASS TH #524335 09/25/2013| PAID ON PRINCIPAL (2) 0 12 .0 0 0 05/25/2030| 1...........
31384K XD  3|FNMA PASS TH #526376 09/25/2013| PAID ON PRINCIPAL. (7) 0 58 .0 0 0 05/25/2030(1...........
31384S E2 1|FNMA PASS TH #532153 09/25/2013| PAID ON PRINCIPAL (0) 0. 0 .0 0 0 02/25/2030| 1...........
31384T FM 4| FNMA PASS TH #533072 09/25/2013| PAID ON PRINCIPAL. (4) 0 24 .0 0 0 1 105/25/2030] 1...........
31384V L7  5|FNMA PASS TH #535050 09/25/2013| PAID ON PRINCIPAL........cocoveve | cervrmrrnnrrerirerirnns | evernrinenn 16,448 | i 16,448 | i 7,168 | 18,075 | il | e (1,627) | ieennl0 | (1,627) 0 16,448 .0 0 (1 I 802 [12/25/2029|1...........
31384V UY  6|FNMA PASS TH #535299 09/25/2013| PAID ON PRINCIPAL (229) 0 1,992 .0 0 (V1 IO 93 [05/25/2030(1...........
31385F Z3 3| FNMA PASS TH #543562 09/25/2013| PAID ON PRINCIPAL.... (6) 0 42 .0 0 0 2 |06/25/2030(1..
31385H QW  5[FNMA PASS TH #545069 .109/25/2013| PAID ON PRINCIPAL (125) 0 5,988 .0 0 0 07/25/2016 1..
31385H YA 4 |FNMA PASS TH #545305 09/25/2013| PAID ON PRINCIPAL.... (48) 0 2,172 .0 0 0 11/25/2016| 1.
31385H 5H 1 |FNMA PASS TH #545448 09/25/2013| PAID ON PRINCIPAL. (374) 0 3,547 .0 0 (V1 I 172 [02/25/20321...........
31385) D4  7|FNMA PASS TH #545623 09/25/2013| PAID ON PRINCIPAL (54) 0 2,370 .0 0 (V1 IO 96 | 05/25/2017|1...........
31385N  JX  8|FNMA PASS TH #547578 09/25/2013| PAID ON PRINCIPAL.......coovvvvee [ orernrirereineirenins 2 2 2 2 0 R (0) ] I 0 (0) 0 .. 2 .0 0 0 0 [09/25/2030(1...........
31385U H9 7 [FNMA PASS TH #552956 09/25/2013| PAID ON PRINCIPAL.......ccoovevers | vevereirerinirneriens 2 2 2 | s 2 0 R (0) ] I 0 (0) 0 ... 2 .0 0 0 0 |09/25/2030] 1...........
31385X M8  7|FNMA PASS TH #555783 09/25/2013| PAID ON PRINCIPAL.......ccocovves | corernermmrimensernnee | wenernenn 452,365 | ... 452,365 | ............446,198 | ........... 448,530 | ..ol | 003,835 | o0 | 3,835 | o (V1 T 452,365 .0 0 0 . 13,274 |10/25/2033 1...........
31386C Y4  8|FNMA PASS TH #559731 09/25/2013| PAID ON PRINCIPAL................. (4) 0 29 .0 0 0 1 12/25/2030] 1...........
31386H TX 9|FNMA PASS TH #564066 09/25/2013| PAID ON PRINCIPAL.... (0) 0 ... 0 .0 0 0 0 |12/25/2030| 1..
313867 MD 4 |FNMA PASS TH #572856 .| 09/25/2013| PAID ON PRINCIPAL. 14 0 2,849 .0 0 0 04/25/2016] 1..
31386Y B2 9|FNMA PASS TH #577057 09/25/2013| PAID ON PRINCIPAL.... 14 0 3,140 .0 0 0 04/25/2016] 1..
31386Y 6U 3 |FNMA PASS TH #577883 09/25/2013| PAID ON PRINCIPAL................. 86 0 14,960 .0 0 0 04/25/2016| 1...........
31387A 5D 3| FNMA PASS TH #578744 09/25/2013| PAID ON PRINCIPAL................. 18 0 3,801 .0 0 (V1 I 139 | 04/25/2016] 1...........
31387C MD 0 [FNMA PASS TH #580056 09/25/2013| PAID ON PRINCIPAL................. 75 0 6,592 .0 0 (V1 I 219 |07/25/2016|1...........
31387C QW 4 |FNMA PASS TH #580169 08/25/2013| PAID ON PRINCIPAL................. 2 0 1,082 .0 0 0 | oo 37 [09/25/2016(1...........
31387C VM 0 [FNMA PASS TH #580320 09/25/2013| PAID ON PRINCIPAL................. 80 0 24,224 .0 0 (V1 I 889 |05/25/2016|1...........
31387S 5E 2| FNMA PASS TH #593145 09/25/2013| PAID ON PRINCIPAL................. 14 0 7,687 .0 0 (V1 I 282 |08/25/2016|1...........
31387U D7  3|FNMA PASS TH #594226 09/25/2013| PAID ON PRINCIPAL...........cco.... (15) 0 285 .0 0 (V1 I 14 105/25/2030(1...........
31387X JK 2| FNMA PASS TH #597066 09/25/2013| PAID ON PRINCIPAL.... 79 0 37,238 .0 0 0 09/25/2016] 1..
31387X UC 7 |FNMA PASS TH #597379 .| 09/25/2013| PAID ON PRINCIPAL. 277) 0 10,100 .0 0 0 09/25/2016] 1..
31388A LE  2|FNMA PASS TH #598925 09/25/2013| PAID ON PRINCIPAL.... (10) 0 1,762 .0 0 0 12/25/2016/ 1..
31388D ZE 1 |FNMA PASS TH #602041 09/25/2013| PAID ON PRINCIPAL................. 21 0 11,638 .0 0 (V1 IO 423 1 08/25/2016|1...........
31388D 5H 7 |FNMA PASS TH #602148 09/25/2013| PAID ON PRINCIPAL..........cc0.... 19 0 3,329 .0 0 [V I 122 [09/25/2016(1...........
31388 JD  8|FNMA PASS TH #606060 09/25/2013| PAID ON PRINCIPAL................. 5 0 2,634 .0 0 0 | v 95 | 10/25/2016] 1...........
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31388K CJ  9|FNMA PASS TH#606773  5.500........c0ccverererreernens [ o 09/25/2013| PAID ON PRINCIPAL. 41 0 21,115 .0 0 0 10/25/2016| 1...
31388K XQ  0|FNMA PASS TH#607387  6.000........c.cccoorvevererernnns [ e 09/25/2013| PAID ON PRINCIPAL. (139) 0 4,370 .0 0 0 11/25/2016/ 1
31388M  J2  5[FNMA PASS TH#608781 5.500..........cccovverereninns | vever 09/25/2013| PAID ON PRINCIPAL. 366 0 61,731 .0 0 0 10/25/2016| 1...
31388M  KG 2 |[FNMA PASS TH#608795 5.500.........cccevmuvmrnieres [ e 09/25/2013| PAID ON PRINCIPAL. 272 0 57,472 .0 0 0 10/25/2016| 1...........
31388M  T5  7|[FNMA PASS TH#609072 6.000...........ccovvermvenrnes | venes 09/25/2013| PAID ON PRINCIPAL (68) 0 1,928 .0 0 (V1 I 77 |09/25/2016| 1...........
31388N  CT 1 |FNMA PASS TH#609482 5.500..........ccnvvererennnns | vener 09/25/2013| PAID ON PRINCIPAL 35 0 20,375 .0 0 0 | v 787 [10/25/2016|1...........
31388N  C3  8|FNMA PASS TH#609490  7.500..........cccevverrrrinrins | cones 09/25/2013| PAID ON PRINCIPAL. (11) 0 129 .0 0 0 6 |10/25/2031|1...
31388N  DP  8|FNMA PASS TH#609510 5.500...........ccovvererennnns | vever 09/25/2013| PAID ON PRINCIPAL. .3,558 6 0 3,558 .0 0 (V1 I 128 | 10/25/2016|1...
31388N  EK  8|FNMA PASS TH#609538 5.500..........cccmvererenaens | verer 09/25/2013| PAID ON PRINCIPAL.......ccoovevers | vovernerrerimsiinerirnne | corneeiineins 10,025 61 0 10,025 .0 0 (V1 I 358 [10/25/2016|1...........
31388N  ET  9|FNMA PASS TH#609546 5.500...........ccevverrrreenrres | vever 09/25/2013| PAID ON PRINCIPAL 0 24,836 .0 0 (V1 I 908 [10/25/2016|1...........
31388N  EU  6|FNMA PASS TH#609547  6.000...........ccnsvererenrens | vever 09/25/2013| PAID ON PRINCIPAL 0 4,642 .0 0 0 10/25/2016] 1...........
31388N  E2  8|FNMA PASS TH#609553 5.500..........cccevveerrimries | venes 09/25/2013| PAID ON PRINCIPAL. 0 5,009 .0 0 0 10/25/2016/ 1...
31388P P7  O|FNMA PASS TH#610746  5.500........c..ccvvreververnens [ o 09/25/2013| PAID ON PRINCIPAL. 0 3,473 .0 0 0 11/25/2016] 1...
31388P XP  1|FNMA PASS TH#610986 5.500..........ccvemerenreernens [ o 09/25/2013| PAID ON PRINCIPAL. 0 6,869 .0 0 0 10/25/2016| 1...
31388Q FL  8|FNMAPASS TH#611371  5.000.......ccccrervrmrerrmrennes | veree 09/25/2013| PAID ON PRINCIPAL. 0 3,258 .0 0 0 10/25/2016| 1...........
31388Q HX  O|FNMAPASS TH #611446  5.500.........ccccvvrermrenns | venee 09/25/2013| PAID ON PRINCIPAL 0 16,032 .0 0 0 11/25/2016] 1...........
31388R  C4  7[FNMA PASS TH#612191 5.000......ccccovvvrvvrvires [ s 09/25/2013| PAID ON PRINCIPAL. 0 2,585 .0 0 0 11/25/2016| 1...........
31388R  FS 1 |FNMAPASS TH#612277 5.500.........cccovverrrirnirns | verer 09/25/2013| PAID ON PRINCIPAL. 0 4,963 .0 0 0 10/25/2016| 1...
31388R TN 7 [FNMA PASS TH#612657 5.500.........cccomvererenrnns | cever 09/25/2013| PAID ON PRINCIPAL. 0 5,421 .0 0 0 10/25/2016| 1...
31388R 4L  8|FNMA PASS TH#612927 5.500..........cccrvverrrrevnrres | verer 09/25/2013| PAID ON PRINCIPAL. 0 1,487 .0 0 0 12/25/2016] 1...
31388T KX  O|FNMA PASS TH #614210  5.500........ccccomeremrrrrerens | conee 09/25/2013| PAID ON PRINCIPAL 0 8,017 .0 0 0 12/25/2016] 1...........
31388T KY  8|FNMA PASS TH #614211  5.500........cccccrvrerermrrenes | veree 09/25/2013| PAID ON PRINCIPAL. 0 54,250 .0 0 0 12/25/2016| 1...........
31388U S2  7|FNMA PASS TH#615337  5.500.........cccovverrrenines | vever 09/25/2013| PAID ON PRINCIPAL 0 12,860 .0 0 0 12/25/2016] 1...........
31388V V4 7| FNMA PASS TH#616335 5.500........c.ccvemerenrrernens [ o 09/25/2013| PAID ON PRINCIPAL. 0 12,598 .0 0 0 12/25/2016 1...
31388V XR 4 |FNMA PASS TH#616388  5.500........c..ccovvevererennns [ e 09/25/2013| PAID ON PRINCIPAL. ..18,741 0 18,741 .0 0 0 12/25/2016] 1...
31388V 5C  8|FNMA PASS TH#616543  5.000........c..evvrererevernces [ e 09/25/2013| PAID ON PRINCIPAL.......cvcnivee | ovrernerierienerneennns | cvrverieens 122,007 | .0 122,007 | oo 118,728 | 120,549 | 0 | 1,458 | 0 | 1,458 | 0 | s 122,007 .0 0 0 12/25/2016] 1...........
31389E  FJ 9| FNMA PASS TH #623069  6.000...........ccovrervemrererns | o 09/25/2013| PAID ON PRINCIPAL. 0 9,136 .0 0 0 12/25/2016| 1...........
31389 B7  8|FNMA PASS TH #626562 6.000..........ccoccvmrrrereres | covee 09/25/2013| PAID ON PRINCIPAL 0 9,124 .0 0 0 02/25/2017| 1...covonve
31389 K2  9|FNMA PASS TH #626813  6.000..........cccoereervrrerees | covee 09/25/2013| PAID ON PRINCIPAL. 0 29,912 .0 0 0 07/25/20171...
31389N  5H 4 [FNMA PASS TH#630948 6.000...........cccovverrreemrres | venes 09/25/2013| PAID ON PRINCIPAL. 0 1,959 .0 0 0 02/25/2017|1
31389Y M7 3| FNMA PASS TH #639482  7.500........cc.cevvreververnens [ v 09/25/2013| PAID ON PRINCIPAL. ) 0 665 .0 0 0 01/25/2032(1...
31390E R9  5|FNMA PASS TH #644112  6.000..........ccovrvrvermrrrerns | o 09/25/2013| PAID ON PRINCIPAL. ) 0 3,638 .0 0 0 05/25/2017(1...........
31390F ND  7|FNMA PASS TH #644888  6.000..........cocoevrrrereres | covee 09/25/2013| PAID ON PRINCIPAL ) 0 1,463 .0 0 0 06/25/2017| 1...........
31390K RG  5|FNMA PASS TH #648587  7.500........c.cvemererreernens [ v 09/25/2013| PAID ON PRINCIPAL.......ccooveve | cevrrnmrvmnrnerrneinnes | eerrernenn32,025 | 032,025 | 33479 | 35,617 | 0 | iid(3,592) | o0 | (3,592) 0 32,025 .0 0 0 05/25/2032(1...........
31390L 2C 9| FNMA PASS TH #649771  6.000........cccccrvvrrermrnnes | veree 09/25/2013| PAID ON PRINCIPAL. (106) 0 3,656 .0 0 0 06/25/2017|1...
31390S 3R 0|FNMA PASS TH #655208  6.000...........ccvcererrernens | o 09/25/2013| PAID ON PRINCIPAL. (136) 0 5,794 .0 0 0 09/25/2017) 1
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31391E HS 3| FNMA PASS TH #664541 6.000. 09/25/2013| PAID ON PRINCIPAL. .0 (546 0 14,445 .0 0 0 10/25/2017|1...
31391F DW  5|FNMA PASS TH #665317  6.000. 09/25/2013| PAID ON PRINCIPAL. 0 18,843 .0 0 0 10/25/2017|1
31400E QQ 6|FNMA PASS TH #685463 5.000. 09/25/2013| PAID ON PRINCIPAL. 0 30,316 .0 0 0 03/25/2018|1...
31401B QB 4|FNMA PASS TH #703450  5.000..........cccovvverrrrenene 09/25/2013| PAID ON PRINCIPAL.......cccoeves | voremermnrirmennerirene | wrereernnnn238,330 | 1000 238,330 | ... 244,179 | .......240,840 | oo 0 238,330 .0 0 0 06/25/2018(1...........
31401C KL  6|FNMA PASS TH#704199 5.000.........ccccovurvrerernes 09/25/2013| PAID ON PRINCIPAL.......cccouves | vorernrrvmrrnerrerrene | covvirennncd9,228 | i 49,228 | ooi50,436 | v 49,730 | v 0 49,228 .0 0 0 06/25/2018| 1...........
31401H NK 4 |FNMA PASS TH#708794  5.000..........ccccomrrrrerenes 09/25/2013| PAID ON PRINCIPAL.......ccocovvee | corerrrrrrnernernerinnee | cerverenennn39,256 | vviirirn39,256 | 40,220 | 039,652 | oo 0 39,256 .0 0 0 06/25/2018| 1...........
31401M BR 1 |FNMA PASS TH #712048 5.500. 09/25/2013| PAID ON PRINCIPAL. 0 13,075 .0 0 0 07/25/2033|1...
31401X LS  4|FNMA PASS TH #721337 5.000. 09/25/2013| PAID ON PRINCIPAL. 0 520,858 .0 0 0 06/25/2018|1...
31402C QM 7 [FNMA PASS TH #725060  6.000............cccrevrrrenrenne 09/25/2013| PAID ON PRINCIPAL........ccvvvee [ rreermerncrnererinns | e 1,230 | i 1,230 | i 1,258 | 1,263 | e 0 1,230 .0 0 0 01/25/2034(1...........
31402D VH  O|FNMAPASS TH#726116 5.000.........ccccovurvrurerns 09/25/2013| PAID ON PRINCIPAL.......ccccoeves | covvnrriverrinerirerrnee | woverennnnn 215,108 | ....e...215,108 | ...........220,360 | ..o 216,962 | o0 [ e (1,854) | i | e (1,854) | e 0| v 215,108 .0 0 0 08/25/2018| 1...........
314020 ER 4 |FNMA PASS TH#730144 5.000........ccccoosvvrmrrrennne 09/25/2013| PAID ON PRINCIPAL.......ccocouves | coverrerirmrinenrerinnee | werennnn. 245,059 | ...........245,059 | ...........243,623 | ... 243,952 | .0 | oo 1,108 | 0 | 1,108 | 0 | s 245,059 .0 0 0 07/25/2033| 1...........
31402) 2D  8|FNMA PASS TH#730772 5.000. 09/25/2013| PAID ON PRINCIPAL. 0 52,793 .0 0 0 08/25/2018| 1...
31402N D5 4 |FNMA PASS TH #733724 5.000. 09/25/2013| PAID ON PRINCIPAL. 0 30,277 .0 0 0 08/25/2018|1...
31402Q LF  6|FNMA PASS TH #734826 4.500. 09/25/2013| PAID ON PRINCIPAL. 0 38,949 .0 0 0 08/25/2033|1...
31403F Q6 4 |FNMA PASS TH#747577  5.000........cccoervvervrrrrnns 09/25/2013| PAID ON PRINCIPAL.......ccovurvee [ ererermnrrrirmnrveninns | vvverereneees 97,746 | i 97,746 | 097,242 | 097,332 | el 0 | 14 | 0 97,746 .0 0 0 11/25/2033| 1....oone.
31403G RL  8|FNMA PASS TH #748491  5.000.........ccccovvvrrererennne 09/25/2013| PAID ON PRINCIPAL.......ccccovves | corernerermnrnerrenirnee | wvvverennn. 157,843 | i 157,843 | 157,024 | o 157,167 | 0 | 676 | 0 | i 676 | e (V1 I 157,843 .0 0 0 10/25/2033| 1...........
31403L LR O|FNMA PASS TH#751936  5.500.........ccccomvvvrrnrrrenn 09/25/2013| PAID ON PRINCIPAL.......covvvves [ wrverenmervennererinns | oo 9,545 | 9,545 | 9,749 | 009,660 | oo 0 9,545 .0 0 0 11/25/2023| 1...........
31403N CD 7 |FNMA PASS TH #753468 4.500. 09/25/2013| PAID ON PRINCIPAL.......ccocouves | vorernrrrmrrnerrerirnne | eververnnnees 8,891 [ 5,691 | 5,709 | 5,890 | v 0 5,691 .0 0 0 11/25/2018] 1...
31404B SY  9|FNMA PASS TH #763835 5.000. 09/25/2013| PAID ON PRINCIPAL. 0 331 .0 0 0 01/25/2034/1...
31404 MA  0|FNMA PASS TH #769953 5.000. 09/25/2013| PAID ON PRINCIPAL.......ccocovves | vorerrrrvmrinerrenrene | wovrrennn. 149,673 | 1 149,573 | ... 149,479 | o0 149,320 | e 0 | 283 | 0 [ 253 | s 0| s 149,573 .0 0 0 03/25/2034/1...
31404 YQ 2|FNMAPASS TH#770319  5.000........cccccvmruerrrernns 09/25/2013| PAID ON PRINCIPAL........cocovvee [ orererirererinmirerinn | cvvvrireenns 203,223 | ............203,223 | ............ 202,033 | ...........202,283 | ................. (1 IO 940 | oo 0 940 0 203,223 .0 0 0 04/25/2034|1...........
31404N 2P O[FNMA PASS TH#773982 5.000.........cccevvrrirerrrinree 09/25/2013| PAID ON PRINCIPAL........ccovvvvee [ rreerrmererneirerinne | cvvrireinn 187,050 | ............187,050 | ...ccceone. 185,954 | ............ 186,210 | oo [V I 841 | s (0 IO 841 | o (1N I 187,050 .0 0 0 03/25/20341...........
31404N  2S 4 |FNMA PASS TH#773985 5.000.........coccrvrrrrerennes 09/25/2013| PAID ON PRINCIPAL 0 80,956 .0 0 0 03/25/2034|1...........
31404W GW  0|FNMA PASS TH #780613 5.000. 09/25/2013| PAID ON PRINCIPAL.......ccocoevees | covernermmrinnineennne | wvereennnn212,209 | 10.212,209 | ... 202,692 | ... 206,142 | o0 | 08,067 | o0 | 8,067 | e, 0 | v 212,209 .0 0 0 05/25/2034|1...
31404W R9  9|FNMA PASS TH #780912  5.000. 09/25/2013| PAID ON PRINCIPAL. 0 289,640 .0 0 0 06/25/2029| 1...
31406V 2P 0| FNMA PASS TH #821682  5.000..........ccoccurererrrnnes 09/25/2013| PAID ON PRINCIPAL. 921 | 0 | 2,921 | 0 | v 640,805 .0 0 0 06/25/2035| 1...........
31407X A8  4|FNMA PASS TH #843431  5.000..........cccomvverrrrenen 09/25/2013| PAID ON PRINCIPAL........ccovvvee [ ovvrverecrncirerinns | creeern. 545,663 | ............545,663 | ............ 521,961 | ..........532,365 | ..coovverrnnnnd 0] e 13,298 | oo 0 [ v 13,298 | oo (1 IO 545,663 .0 0 0 07/25/2035(1...........
31358F 3N  7|FNRG-5Z CMO 09/25/2013| PAID ON PRINCIPAL.......ccocvuves | vorerrmrvnrrnerrenrene | covnvriennen 12,374 | i 12,374 | 12,561 | 12,462 | e (U IO (12 [ 0 (88) 0 12,374 .0 0 0 03/25/2021|1...........
31358T 3G  2|FNR G93-10 JCMO 09/25/2013| PAID ON PRINCIPAL. 27,079 .0 0 0 03/25/2023(1...
313590 2Q 7 |FNR 1998-64 ZB CMO 09/25/2013| PAID ON PRINCIPAL. ...741,088 .0 0 0 09/25/2028| 1
31359W AW 1|FNR 1999-28 ZB CMO 09/25/2013| PAID ON PRINCIPAL. 95,415 .0 0 0 06/25/2029| 1...
31359V S5 3| FNR 1999-29 ZB CMO 09/25/2013| PAID ON PRINCIPAL. 53,321 .0 0 0 06/25/2029|1...........
31392D NT  5[FNR2002-40 MG CMO  6.500.........cccververrrrrinne 09/25/2013| PAID ON PRINCIPAL 220,578 .0 0 0 06/25/2032| 1...........
31392G EK  7|FNR2002-90 A1 CMO  6.500.......ccccomrrrrrernrirnnns 09/25/2013| PAID ON PRINCIPAL 19,342 .0 0 0 06/25/2042|1...........
31397L  C9  8|FNR2008-53 BLCMO  5.000 09/25/2013| PAID ON PRINCIPAL.......cccovvvee [ rverermerrennnrerinnes | cvvvneennn 747,363 | .. 747,363 | ............ 788,468 | ............ 765,939 | .ooooovrennn0 | i i(18,576) | v [ i (18,576) | o0 [ v 747,363 .0 0 0 05/25/2022(1...
938865 BM 3| WASHINGTON HSG DEV COR 7.250.. 09/01/2013| REDEEMED... 29,955 .0 0 0 03/01/2020] 1
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3199999. Total - Bonds - U.S. Special REVENUE & ASSESSMENL. .....c.uuiuuuresirssisssensiessssesssssessses s sess st sssssssssssssssssesssssesssnssssssssens | eoees 271,615,354 | ..... 271,615,354 | ..... 277,779,958 | ..... 271,949,201 | .o 0]... (333,847) | .oovvvvniinnns 0. (333,847) | ovvvvvrnnns 0] ... 271,615,354 .0 0 0 |..5,042,008 |...... XXX... [.XXX....
Bonds - Industrial and Miscellaneous

06406H BX 6 |BANK OF NEW YORK MELLO 2.300.......cccccuvvmvunne | vever 09/10/2013) HSBC......ovvvmrmrrirrereerneernerines | svverseesssssnesieniens | onevnes 1,027,380 | ......... 1,000,000 | ............999,150 | ............ 999,377 | oo 0 | s T2 | (V] I 112 | e 0 | s 999,490 | ..covvrvrnee 0 . 27,890 | ... 27,890 | ...... 25,875 |07/28/2016| 1FE......
086516 AJ  0|BEST BUY CO INC 72500 [ e 07/15/2013) MATURED........c.ovurermnrineinenins | ceeerseeississiseninne | oneinns 1,000,000 | ......... 1,000,000 | ............998,240 | ............ 999,751 | .ovvveriens (0 IO 249 | oo, (V1 IO 249 | oo, 0| oo 1,000,000 .0 0 0 . 72,500 |07/15/2013| 3FE......
086516 AK  7|BEST BUY CO INC 3750, [ 07/11/2013| CITIGROUP GLOBAL MARK...... | ceccevveeerveerierirane | ovriin 1,020,000 | ......... 1,000,000 | ............996,060 | ............ 935,280 | ........ 62,076 | ...coouuen. 421 | e (V1 IO 62,497 | v 0| v 997,777 .0 22,223 22223 | ...... 31,354 |03/15/2016| 3FE......
055921 AB  6|BMC SOFTWARE INC  4.250.......cccoucumvremmernenes [ v 09/10/2013| TENDERED.........cecoueerrrenerienes | cevernerisninenieninne | oveenn 2,242,350 | ......... 2,265,000 | .........2,311,646 | ......... 2,308,364 | ...covvrerennn 0| s (P10} (V1 I (2,780) [ cvvvvereens 0| v 2,305,584 | ...ooovvrenne (VN I (63,234) | ..... (63,234) | .....159,572 | 02/15/2022| 2FE......
055921 AC  4|BMC SOFTWARE INC ~ 4.500.......ccccuvvurrmrnerers | veres 09/10/2013| TENDERED.........ccvvrvrrnrvirieires [ vvereernsiesissiisiinnes | e 1,980,000 | ......... 2,000,000 1,984,775 1,985,569 | ....ccvrene 0 [ e (5,569) ] ....... (5,569) | .....123,500 |12/01/2022| 2FE......
172967 DP  3|CITIGROUP INC 5.850.cuueierierierrienienine | e 07/02/2013) MATURED........ccovvumrmerrerienins | roverserieesnenieniees | oneinn 5,000,000 | ......... 5,000,000 4,999,451 5,000,000 .0 0 0 292,500 (07/02/2013| 1FE......
20605P AB 7| CONCHO RESOURCES 7.000......cmmieiinrins | s 08/02/2013| BARCLAYS CAPITAL INC......cco. | covererrmrimeinerirnne | cerneerneenns 86,999 | ..coovvvrnee 79,000 86,291 01/15/2021| 3FE......
126410 LM 9|CSX TRANS 6.251..coeeeeis | e 07/15/2013| REDEEMED.........ccconvvvviierinns 93,839 01/15/2023| 1FE......
126650 BC  3|CVSLEASE PASS THRU CE 5.880........ccccoccumvvenens | cevee 09/10/2013| REDEEMED.........cccoservvirerirnns 46,762 01/10/2028| 2FE......
126650 BQ 2|CVSLEASE PASS THRU CE 6.943..........cccccvvvrnnns | o 09/10/2013| REDEEMED... 17,732 01/10/2030| 2FE......
28932M  AG 0 [ELM RD GENERATING STAT 4.673......cccccocvmmvernins | vener 07/19/2013| REDEEMEI 57,776 0 01/19/2031| 1FE......
382388 AV 8| GOODRICH CORP B8.125. oo [ 08/23/2013| REDEEMED.........cccoseemrernriiinnes | cevenerinneiineenneninnee | eeneenn 1,355,651 | .......1,130,000 | .........1,131,094 | ........ 1,130,815 | o0 [ eviiincces(@) | i | icces(@) | cviieenn0 | s 1,130,811 03/01/2019| 1FE......
382388 AX 4| GOODRICH CORP 3.800....0ceereeererrrinerenins [ s 09/27/2013| REDEEMED........coovvrvrvennviriens [ rvrervnrieinenerinnes | 003,277,929 | .........3,000,000 | ......... 2,993,640 | ......... 2,994,926 | ..cooovvirirnnns [V I 363 | o 0 363 0 2,995,290 02/01/2021| 1FE......
521615 AA  2|LEA POWER PARTNERS (14 6.595.........ccccouurmmrns [ v 09/15/2013| REDEEMED..........cconirrrrierinens | cvverneisersneninnines | seerssineian 8,535 | oo 8,535 | oo 8,535 | oo 8,535 | oo (U I (VI I 0 0 0 8,535 06/15/2033| 3FE......
600388 AB 8| MILLER BREWING CO (144 5.500.........cccccnvrvrrrrrnne R.. |08/15/2013| MATURED...........coevmrimerinrinnnns | cerrirmeieenisnisninns | 002,000,000 | wocoec 2,000,000 | ......... 2,106,600 | ......... 2,009,118 | .oooovrvrennn 0| s (I RE: - (V1N I (A RE] — 0| oo 2,000,000 08/15/2013| 2FE......
666807 BE 1|NORTHROP GRUMMAN 3.500......cceereerrrireinn | e 09/11/2013| BARCLAYS CAPITAL INC......coo. | covverrrrmerrerrneernns | vvreerrenn 993,740 | v 1,000,000 03/15/2021| 2FE......
629377 BU 5|NRGENERGY INC B6.625......ocierinrriereries | e 09/12/2013| BARCLAYS CAPITAL INC. ,000,000 )| - 0 ...(155,970) | ...(155,970) | .....129,924 |03/15/2023| 3FE......
677347 CD 6|OHIO EDISON 6.400.......cererireriereiiines | e 08/28/2013| REDEEMED.........ccconrvevrieriinens | cervvnrinerrerrerinns | e 3,462,716 | e 3,000,000 ) 0 2,999,648 | ...ccccenn0 | 463,068 |..... 463,068 |..... 214,933 |07/15/2016| 2FE......
742741 AA 9|PROCTER & GAMBLE CO  9.360........cccomuvvrrrrreres [ e 07/01/2013| REDEEMED.........oocoveervirieriinens | cvverneermernennninnee | eevereennerenn89,820 | oo 89,820 | ..ocooonee. 112,531 | v 104,795 | oo 0| ceeen(14,975) | o0 [ (14,975) 0 89,820 .0 0 (V1 I 8,407 |01/01/2021| 1FE......
76009N AH 3 |RENT-A-CENTER 6.625......ceriiiriieiniins [ s 07/29/2013| BARCLAYS CAPITAL INC.....cooe [ overvrrverrrnrirerinn | crrvrinennnd 914,850 | ...ccooue.. 855,000 | ...cooou.. 935,156 | ...ocveee. 935,156 | ..evvvvrirnnnd 0| eern(8,865) | covvrireirac [ s (8,865) 0 926,292 L0 (11,442) | ..... (11,442) | ...... 40,280 |11/15/2020| 3FE......
771196 AS  1|ROCHE HOLDINGS INC (14 6.000..........cccnrrerrrenee R.. | 08/29/2013| REDEEMED...........ccccovurmermerirane | omrrrnerirerineesnseinns | cveerieens 321,027 | oo 267,000 | ....cco..e.. 292,611 | o 286,021 | .ovveerirns 0| s (1,808) | .oovererernene (V1N I (1,806) 0 284,215 0 36,812 | ...... 36,812 | ...... 15,931 | 03/01/2019| 1FE......
220027 AF 3 |SIMON PROPERTY GROUP ( 7.180.......cccccmmurmmrrs | veres 09/01/2013| MATURED 5,000,000 | ......... 5,000,000 0. (27,445) 5,000,000 .0 0 0 [ 359,000 |09/01/2013| 1FE......
858495 AC 8| STEINWAY MUSIC (144A) 7.000.......ccccovvererermeennns [ v 07/15/2013| REDEEMED... 485,000 | ...oooovees 485,000 ..488,094 LA484,849 | 0 | 64 ...484,913 .0 87 87 | ... 29,612 |03/01/2014| 4FE......
88732 AK  4|TIME WARNER CABLE ~ 6.200.........ccccmvvurmerennnns | cenee 07/01/2013) MATURED........ccovvurrmerrerienins | sovernerieessnenienirees | oneeene 2,000,000 | ......... 2,000,000 | ......... 1,995,760 | ......... 1,999,525 | ..ooovvevnnnnd 0 | e A75 | 0 | e 75 | 0| 2,000,000 .0 0 0 [ 124,000 | 07/01/2013| 2FE......
87264M AB 5[ TRW AUTOMOTIVE INC (14 7.250......cccccovvuvrerians | e 07/30/2013| BARCLAYS CAPITAL INC.....ccoce [ covererrmnicrenirerinns | e 1,928,850 | ......... 1,670,000 | ......... 1,834,913 | ......... 1,799,219 | i 0] .o (16,364) | ..cvvovvrrerrnc0 | e (16,364) | o0 | e 1,782,855 | ..cooovvennn (V) 145,995 |..... 145,995 |..... 106,613 | 03/15/2017| 2FE......
90783W AA 1| UNION PACIFIC PASS THR 5.866...........ccccomerermunns [ v 07/02/2013| REDEEMED.........coovierirmeiinins | coverneriernnerineniene | cerneeineennd 56,991 | covvvrrnn 56,991 .0 0 0 3,343 |07/02/2030| 1FE......
136069 ET  4|CANADIAN IMPERIAL BANK .900.. . |A.. | 08/13/2013| J P MORGAN CHASE SECU..... . 1,000,590 | ......... 1,000,000 | ............999,700 | .......oe..999,726 | o0 | evviiiennnB2 [ 0 | 82 [ 0 [ 999,788 | (V] IO 11072 I 802 | ........ 7,875 |10/01/2015| 1FE......
1912EQ AC 6|COCA-COLAHBC BV 5.125 F...|09/17/2013| MATURED. ..3,000,000 ,000,000 .0 0 0 [ 153,750 |09/17/2013| 2FE......
45687A AE 2 |INGERSOLL-RAND GL  9.500.. . | E.. [07/17/2013| REDEEMED.........coontvemrrrerencrins | correernerirenincenenns | cevieees 1,065,710 | ......... 1,000,000 ..999, ,000 [ covvrverirenns0 | i |0 [0 |0 [ 001,000,000 | oo 0 . 65,710 | ...... 65,710 | ...... 71,778 |04/15/2014| 2FE......
780153 AR 3|ROYAL CARIBBEAN CRUISE 7.250........ccccomrvrnecn E.. |09/18/2013| CANTOR FITZGERALD.......ccoce. [ eomrrmmremeirnniirniins | cereeeens 2,240,000 | ......... 2,000,000 | ......... 2,038,480 | ......... 2,017,507 | coooovririannn 0| s (3,578) | v (V1N I (3,578) [ ovvorvirecns 0| oo 2,013,929 | oo (VN I 226,071 |..... 226,071 |..... 111,972 | 06/15/2016| 3FE......
04541G  AS  1|ABSLB 2000-LB1 AF6  7.615......ccccovvrvmrrrerirecenns | cenee 08/21/2013| PAID ON PRINCIPAL........cvcviver | ovrernrrierirererneninns | cveverieens 171127 | o 171127 | e 178,614 | ccovvvnnee 170,583 | oo (U IO 544 | oo (V] IR 544 | .o (V1 I 171,127 .0 0 (V1 I 7,896 |03/21/2029( 1FM.....
05949Q AW  5|BAFC 2006-2 2A15 CMO  5.750.......cccvvermerrrrrerins | covee 09/25/2013| PAID ON PRINCIPAL........cconveee | eerenerrenienisennnns | cvvverienes 706,446 | ........... 706,446 | ............ 702,417 | oo 699,509 | ..ovvverirenns 0| e 6,937 | oo (V1 IO 6,937 | oo 0 | v 706,446 .0 0 0 01/31/2036| 1FM.....
07386H NQ 0[BALTA 2004-12 1A1CMO  .878......ccrvrvvrvvrrerrvrnns [ s 09/25/2013| PAID ON PRINCIPAL.......cccovvvvee [ orermrmrrieirnnneinis | crrernen 139,489 | ... 139,489 | ............ 108,801 | ... 106,999 | o0 | 0000 32,489 | o0 | e 32,489 | oo (V1 I 139,489 .0 0 0 01/25/2035( 1FM.....
05948X BV 2| BOAMS 2003-D 2A4 CMO  2.874.......cocovvvevmerrernns | 09/25/2013| PAID ON PRINCIPAL. 2,100 0 62,944 .0 0 0 05/25/2033| 1FM.....
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05948X EB  3|BOAMS 2003-E 2A1 CMO  2.854.......ccovvemvervrinens [ v 09/25/2013| PAID ON PRINCIPAL 598 0 20,238 .0 0 (V1 I 445 |06/25/2033( 1FM.....
05948X SR 3|BOAMS 2003-7 A2CMO  4.750......ccccuummricmirvers [ 09/25/2013| PAID ON PRINCIPAL.......ccovvvvee [ orerermrrevernrrerinns | erverrnen 191,383 | 10 191,383 | i 193,498 | 190,867 | o0 | e 516 | 0 | 516 | v (1N IO 191,383 .0 0 0 e 5,777 {09/25/2018| 1FM.....
05948X WL  1|BOAMS 2003-8 2A5 CMO  5.000 .109/25/2013| PAID ON PRINCIPAL 3,573 0 270,822 .0 0 0 11/25/2018| 1FM.....
05948X D3  2|BOAMS 2003-9 3A1 CMO  5.000.... 09/25/2013| PAID ON PRINCIPAL.......cccvvvee [ e | e 210,402 | ...........210,402 | ............205,635 | ............207,864 | .ccoovrivienn0 | 02,538 | o0 | e 2,538 | o 0 | v 210,402 .0 0 0 12/25/2018| 1FM.....
161546 EF  9|CFAB 2003-1 2A2 850, [ e 07/25/2013| PAID ON PRINCIPAL 247 0 1,689 .0 0 0 9 |11/25/2032| 1FM.....
16162T V5 2| CHASE 2002-S6 2A1 CMO  6.000...........cverrerrcrirnes [ e 09/25/2013| PAID ON PRINCIPAL 6 0 1,597 .0 0 0 | s 64 |05/25/2017| 1FM.....
16162W CK 3| CHASE 2003-S13 A1 CMO  5.500........c0ccvvvermrevirnns | veven 09/25/2013| PAID ON PRINCIPAL. 12 0 2,163 .0 0 (01 I 83 [11/25/2033| 1FM.....
17315M  AJ 4| CMLTI 2009-7 5A1 CMO ( 5.500........cccevrmvercrirrens | cenee 09/26/2013| PAID ON PRINCIPAL........cccovever | vovvrnrrmerrerirecirnee | wevernnn 527,254 | ..........527,254 | ...........534,009 | ..........528,558 | ....cccoveernicO | s (1,304) | o0 | s (1,304) 0 527,254 .0 0 0. 19,665 | 12/25/2035| 1FM.....
22541Q  4A  7|CSFB2003-29 4A1 CMO  6.000........cccmvrmrrmeererrees | o 09/25/2013| PAID ON PRINCIPAL.......ccovvvee [ ovrrrirerrnincrerinnns | cvveennn 354,146 | ............354,146 | ............367,382 | ...........373,857 | .........2,874 | ......(22,585) | ...ceeovvreenn0 | i (19,711) [ v (1N IO 354,146 .0 0 0. 15,344 |12/25/2033| 1FM.....
2254W0 JY 2| CSFB2004-7 3A1 CMO  5.000.........cccreerrrmrreererans [ e 09/25/2013| PAID ON PRINCIPAL.......ccocoveve | corrrerrnerrerrerirnns | e 462,812 | ... 462,812 | .......... 467,078 | ........... 463,875 | o0 | e (1,063) [ o0 | e (1,083) [ ovovverees 0 | s 462,812 .0 0 0. 15,007 | 10/25/2019| 1FM.....
12646X AJ  1|CSMC 2013-IVR3 A2 CMO 3.000.........vvercerrrrrees | cerer 09/25/2013| PAID ON PRINCIPAL 3,081 0 70,780 .0 0 (V1 I 273 | 05/25/2043| 1FE......
12647M  AM  7|CSMC 2013-6 1A1 CMO  2.500 09/25/2013| PAID ON PRINCIPAL.... .0 0 0 07/25/2028 1FE......
12667F A4 7| CWALT 2004-33 3A1 (CMO 2.819 .109/25/2013| PAID ON PRINCIPAL .0 0 0 12/25/2034| 1FM.....
36242D KV 4GSR 2004-122A2CMO  2.753.....cccmmeimerirmrrnerns | veees 09/25/2013| PAID ON PRINCIPAL.... .0 0 0 12/25/2034| 1FM.....
46640M  AX  8[JPMMT 2013-3 A10 (CMO) 3.495........cccovvrmrrvrrrrirnns [ s 09/25/2013| PAID ON PRINCIPAL.......ccovuvree [ overmrrvereinrirerinnes | crrvriininns 128,728 | ..o 128,728 | oo 125,630 | .oovvvinnee 125,630 | covvvvererinns (U I 3,098 | oo (0 [ I 3,098 [ .o (V1 IO 128,728 .0 0 0 07/25/2043| 1FE......
576455 AC 3| MABS 2006-HE5 A3 338 [ e 09/25/2013| PAID ON PRINCIPAL.......cconeves | rerereerrenienernennnns | cvverienes 389,374 | ..o 389,374 | .o 193,698 | ..ovvvvne 192,647 | oo 0. 196,726 | oo (V)N I 196,726 | ..ovvvvnennd (V1 I 389,374 .0 0 0 11/25/2036| 1FM.....
55275R AD 4 |MABS 2006-NC3 A4 1338 | e 09/25/2013| PAID ON PRINCIPAL.......cvcvvves | orrernrireenierineinns | cvreerienes 256,125 | oo 256,125 | ..ooocvenee 114,027 | oo 111,542 | oo 0. 144,584 | ..o (VN I 144,584 0 256,125 .0 0 0 10/25/2036| 1FM.....
57643L RK 4| MABS 2006-WMC1 A3 09/25/2013| PAID ON PRINCIPAL........cvcviver | ovrernrrierireeerieninns | creverienns 150,764 | ............ 150,764 | ...ovvvvneen. 54,278 | v 54,278 | oo 0| et 96,486 | ...ovvvrrinn (V1N IO 96,486 | ...covvrvnne (V1 I 150,764 .0 0 [V I 370 |02/25/2036( 1FM.....
55265K A7 4| MASTR 2003-7 2A3 CMO 09/25/2013| PAID ON PRINCIPAL.......ccocouves | coverrerermrinerreeirnee | wvrrernen 159,365 | 10 159,365 | . 160,959 | ovvirnr159,682 | o0 | ceeeieecs(B17) | a0 | s (317) ] ceveerernnnd 0 | v 159,365 .0 0 (1 I 5,210 | 08/25/2018| 1FM.....
55265K K2 4| MASTR 2003-8 2A1 CMO 09/25/2013| PAID ON PRINCIPAL................. (6) 0 17,037 .0 0 (V1 I 525 |09/25/2018| 1FM.....
55265K M6 3| MASTR 2003-8 8A1 CMO 09/25/2013| PAID ON PRINCIPAL.... 5,599 0 280,328 .0 0 0 . 11,315 | 09/25/2033| 1FM.....
55265K P3 7| MASTR 2003-9 1A1 CMO .| 09/25/2013| PAID ON PRINCIPAL. 2,207 0 527,993 .0 0 0 17,515 | 10/25/2018| 1FM.....
61744C BD  7|MSAC 2004-SD1 A 09/25/2013| PAID ON PRINCIPAL........ccccovveer | corvererrvnrrcrirecenee | wveeernen 485,756 | ...........485,756 | ............436,039 | ........... 437,607 | .ccccovvires(0) | c0rrrnd8,149 | 0 | 48,149 | ..o 0 | e 485,756 .0 0 (] I 3,183 | 08/25/2034| 1FM.....
68383N  BL  6[OPMAC 2005-3 AIBCMO  438......cccovvririirvrirncns | s 09/25/2013| PAID ON PRINCIPAL........cocovvven | ovreerireenieeineinnns | cvveerienes 239,366 | ............ 239,366 | ... 221,563 | ..ooreene 224,287 | oo 0 et 15,079 | covoevirennd (V1 IO 15,079 0 239,366 .0 0 (1N I 738 |07/25/2035( 1FM.....
76110H M6  3|RALI2005-QA1A1CMO  A478.......occevvvivircicnnins | s 09/25/2013| PAID ON PRINCIPAL.......cvcoviver | ovrermrrienienirnniinns | cviverienns 193,307 | vovovvveenee 193,307 | cooovvrineee 161,412 | v 161,476 | oo 0 et 31,831 | v (V1N IO 31,831 | o 0| s 193,307 .0 0 [V I 633 |01/25/2035| 1FM.....
76112B WV 8| RAMP 2005-RS7 A3 B8 [ e 09/25/2013| PAID ON PRINCIPAL........cvcnives | ovrernerierienirneninns | creverireens 348,538 | .coovuen. 348,538 | ...cooonee. 244,848 | ... 273,885 | oo 0| et 74,652 | oo (V1N IO 74,652 | .ovverenne 0 | s 348,538 .0 0 (V1 I 1,318 |07/25/2035| 1FM.....
76110W  UX  2|RASC 2003-KS10 AIB  4.540........cccmmermmrirrrrcrins [ 09/25/2013| PAID ON PRINCIPAL.......ccovevers | vovernerinrinniineiiiene | coneeineenns 32,132 | e, 32,132 | o, 32,127 | oo 32,056 | .oocrierirnns (U I 76 | oo 0 76 0 32,132 .0 0 (V1 I 966 |12/25/2033( 1FM.....
76110W  UP  9|RASC 2003-KS9 AlIB (AM  .818........ccovverrrerrrirerins [ o 09/25/2013| PAID ON PRINCIPAL.......ccocvvves | vorerrrierrnerirenirens | ceneeineinns 15,028 | .ooovvrrrne 15,028 | .oovvverne 10,918 | oo 9,959 | v 0| e 5,070 | covvovrrrrnnn 0 5,070 0 15,028 .0 0 0 | s 89 | 11/25/2033| 1FM.....
76111X  EA  7|RFMSI 2003-S20 2A1 CMO 4.750........ccomuvermerrrerires [ e 09/25/2013| PAID ON PRINCIPAL........cconvees | evrernrerenienirneennns | cvrerienes 400,354 | ............ 400,354 | ............ 386,186 | ............ 392,059 | oo 0| e 8,295 | .ooorvei (V1 IO 8,295 | cooovrirens 0 | coeeers 400,354 .0 0 0 12/25/2018| 1FM.....
81377N  AA  2|SABR 2007-BR3 A2A 248 [ 09/25/2013| PAID ON PRINCIPAL.......ccovvvee [ overmrvnrrvrnnrerinns | cvvnenn 146,745 | 0 146,745 | ..50,234 | 48,698 | o0 ] 00098,047 | 0 | 98,047 | ovvvrrernnn (1 IO 146,745 .0 0 0 04/25/2037| 1FM.....
81375F CX 9|SASI 1993-7B1 CMO  6.250. 09/25/2013| PAID ON PRINCIPAL.... 14 0 900 .0 0 0 12/25/2023| 1FM.....
79549A XJ 3| SBM7 2003-HE1 M1 1.453. . 109/25/2013| PAID ON PRINCIPAL.......ccovrvne | cvrrrerernerernnienins | wevernnnn 227,528 | ... 227,528 | ............ 180,405 | ... 176,697 | o0 | 000n50,831 | o0 | 50,831 0 227,528 .0 0 0 04/25/2033| 1FM.....
81745E AA  7|SEMT 2013-8 A1 (CMO) 3.000... 09/25/2013| PAID ON PRINCIPAL.......ccocoeves | voverrerirnnrnerrerinnee | wvvrrenenn. 185,957 | 185,957 | 181,687 | oo 181,687 | o0 | 270 | a0 | 270 | e (V1 I 185,957 .0 0 0 06/25/2043| 1FE......
939336 PC  1|WAMU 2003-AR1 A6 CMO  2.207.....ccovververrrinenes [ o 09/25/2013| PAID ON PRINCIPAL................. 0 16,509 .0 0 0 03/25/2033| 1FM.....
92922F GA  0|WAMU 2003-S10 A2 CMO  5.000.........ccrvvrrerrmrernes | veree 09/25/2013| PAID ON PRINCIPAL.......ccocoovees | coveerrmmrirmnirnrrans | wrereerenns 579,975 | 1000rn.579,975 | i 577,800 | oo 577,931 | o0 | 2,044 | 0 | 2,044 | .o (1N IO 579,975 .0 0 0 10/25/2018| 1FM.....
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92922F KE  7|WAMU 2003-S13 21A1 CMO 4.500........c.ccvererermrens | cenee 09/25/2013| PAID ON PRINCIPAL.......ccomeees | oerenrrrenienirseennns | evvvereeees 102,339 | coovvrennee 102,339 | ........... 100,804 | ... 101,534 | iiiiiiiinn0 | 805 | 0 [ s 805 | oo (V1 I 102,339 0 0 (V1 I 3,080 |12/25/2018| 1FM.....
929227 6Y 7| WAMU 2003-S6 2A3 CMO  4.750... 09/25/2013| PAID ON PRINCIPAL.... 30,817 ...30,817 19 0 30,817 0 0 (V1 I 966 | 07/25/2018| 1FM.....
94979W AA 7| WFMBS 2003-G A1 CMO  2.490 .109/25/2013| PAID ON PRINCIPAL 126,421 126,421 | ............120,421 | .0 110,353 | 0 | 016,068 [ o0 | e 16,068 ...126,421 0 0 0 3,245 | 06/25/2033| 1FM.....
949800 AB 4 |WFMBS 2003-M A2CMO  4.561... 09/25/2013| PAID ON PRINCIPAL.... 93,29 | ... ...93,296 . ..88,053 5,244 0 93,296 0 0 0 2,851 [12/25/2033| 1FM.....
949775 AB 6 |WFMBS 2003-18 A2 CMO  5.250.......c.cccvevvervvirenns [ v 09/25/2013| PAID ON PRINCIPAL........cocovuver | ovrernrrienirenirnneinns | cviverirenes 287,387 | oo 287,387 | ..........281,527 | oo 283,007 | .covvivirirenn0 | e, 380 | a0 [ 4,380 0. 287,387 0 0 (V1 I 9,735 | 12/25/2033| 1FM.....
94981Y AB 7| WFMBS 2004-BB A2 (CMO) 2.624.........cccovcemvrmnrens [ v 09/25/2013| PAID ON PRINCIPAL.......cvcorives | ovrernerrenirenirneennns | cvverienes 178,669 | ...ccveveee 178,669 | ...........154,214 | .......... 152,153 | w0 | 126,516 | o0 | 26,516 | oo 0 | s 178,669 0 0 (V1 I 3,148 |01/25/2035| 1FM.....
94981N  AH 8| WFMBS 2005-AR4 2A2 CMO 2.718......c.cevvvrivrvrerns [ s 09/25/2013| PAID ON PRINCIPAL.......ccovvveee [ overmmrmerenrneireninnes | cvvreveenns 234,971 | oo, 234,971 | ... 206,775 | oo 203,093 | o0 | 031879 | 0 | 31,879 0. 234,971 0 0 (V1 I 4,163 | 04/25/2035| 1FM.....
92977Y BR  1|WMLT 2005-B 4A1 CMO  5.385.......ccccvmmrrmerirerins [ v 09/20/2013| PAID ON PRINCIPAL.......ccovives | ovrereerierienerneenns | cvvverieens 157,529 | .oovvreenee 157,529 | ...........139,604 | ........... 137,639 | o0 | 119,890 | 0 | 19,890 | oo (V1 I 157,529 0 0 0 5,310 | 10/20/2035| 1FM.....
059470 PS  1|BACM 2004-1 A4 AT760.....cceeiecieeseienees [ e 09/10/2013| PAID ON PRINCIPAL.......ccoovvis | crvererimrimeriienirnne | oreins 7,432,832 | ......... 7,432,832 | ........ 7,470,145 | ........ 7,429,306 | .....ccccceee.0 | 003,526 | o0 | e 3,526 | oo 0| oo 7,432,832 0 0 0 [ 250,440 |11/10/2039( 1FM.....
225418 AD  0|CSFB2004-C1A4 4750, | e 09/17/2013| PAID ON PRINCIPAL.......ccoruves | vorerrrimrrnerienirene | ovrran 4,031,312 | ........ 4,031,312 | ........4,051,468 | .......4,027,183 | ..ccccoveinn0 | o128 | 0 | 4128 | 0| v 4,031,312 0 0 0 . 137,766 |01/15/2037| 1FM.....
36828Q DN  3|GECMC 2004-C1A3  4.59B......ccccovrrmermrinennns | ceree 09/10/2013| PAID ON PRINCIPAL.......ccoovvees | covererinrimeeineniene | oveinn 5,841,672 | ......... 5,841,672 | ........5,870,702 | ........5,838,649 | ....cccccceeee.0 | 003,022 | o0 | e 3,022 | o 0| oo 5,841,672 0 0 0 [ 177,526 | 11/10/2038| 1FM.....
463617 AA  0[ICOT 2013-IRV A1 2.068.... 09/15/2013| PAID ON PRINCIPAL.... ..127,507 127,507 0 0 0 05/15/2048| 1FE......
52108H YK 4(LBUBS2004-C1A4  4.568. .109/17/2013| PAID ON PRINCIPAL 1,656,902 ..1,656,902 ..1,657,293 1,656,902 0 0 0 01/15/2031| 1FM.....
929766 MU 4| WBCMT 2003-C9 A4 5.012. e | e 09/15/2013| PAID ON PRINCIPAL.... 2,415,670 | ......... 2,415,670 | ........2,427,667 | ......... 2,412,607 | .0 [ 003,083 | 0 ] 3,063 | 0| 2,415,670 0 0 0 12/15/2035| 1FM.....
80281A AB 5| SDART 2012-1 A2 1250, | e 09/15/2013] PAID ON PRINCIPAL.......ccovviee [orrnrinniinnisnnninns | v 507,873 | oo 507,873 | ............507,859 | ............ 507,876 507,873 0 0 0 04/15/2015| 1FE......
3899999. Total - Bonds - Industrial & Miscellaneous . . o 75,488,887 | ....... 73,862,194 | .......73,826,349 | ....... 73,152,951 | ....... 64,950 | ... 973,580 | .o 0. 1,038,530 | .covovirinnnns 0. 74,191,481 | v 0 |..1,297,406 |..1,297,406 |..3,377,269 |...... XXX... | .XXX....
8399997. Total - BONAS = PAt 4. | s 461,335,758 | ... 459,707,693 | ..... 471,836,656 | ... 459,738,310 | ........ 64,950 | ...... 227,316 | oo [\ 292,266 | ..o, 0] .. 460,030,576 | ...ooorenes 0 |..1,305,182 |..1,305,182 | 12,721,374 |...... XXX... | .XXX....
8399999. TOHAI = BOMAS. ettt | e 461,335,758 | ..... 459,707,693 | ... 471,836,656 | ..... 459,738,310 | ........ 64,950 | ...... 227,316 [ oo [V 292,266 | ..o 0] ... 460,030,576 | ..ot 0 ]..1,305,182 |..1,305,182 | 12,721,374 |...... XXX... | .XXX....
Common Stocks - Industrial and Miscell IS
87159A 10 3| SYNAGEVA BIOPHARMA CORP........ccocoimreimmunarinnee [ e 07/02/2013| CITIGROUP GLOBAL MARKETS] ......... 1,729.000 | ..ooovvrennns 75,283 | ..o XXX.ooonne 69,840 | .oooviiiiinni 0 0 [V 0 0 0 69,840 0] o 5443 | ... 5,443 | o 0 .. XXXooo [ Lo
9099999. Total - Common Stocks - Industrial & Miscellaneous...... .. .. 75,283 |........... XXX........ 69,840 | ..oooverren 0 0 { 0 0 0 69,840 0 ... 5443 | ... 5443 | ............. 0. XXX XXX
9799997 Total - COMMON SOCKS = P ...t 75,283 |..ovviens XXXeooonee 69,840 | .o 0 0 (V] [ 0 0 0 69,840 [V 5443 | ... 5,443 | . 0. XXX XXX
9799999. TOtal = COMMON SHOCKS. ... vuuertsetesers etttk 75,283 | ..o XXXeooonee 69,840 | .ovoviiiiiinii 0 0 (V)] [ 0 0 0 69,840 [V 5443 | ... 5,443 | v 0. XXX. XXX.
9899999, Total - Preferred and COMMON SEOCKS...............ouoiuiireviriieiiiiiiiecese sttt snens 75,283 |.......... XXX....... 69,840 | ...coccovvrrenen. 0 0 0 0 69,840 0 ... 5443 | ........ 5443 | ............. 0. XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks . ISP I 461,411,041 | oot XXX | s 471,906,496 | ..... 459,738,310 | ........ 64,950 | .....227,316 | .ccooveirennc0 | e 292,266 w0 460,100,416 .0 [.1,310,625 |..1,310,625 |12,721,374 |...... XXX... | .XXX....




Statement for September 30, 2013 of the TRAVELE RS CAS UALTY AN D SURETY COM PANY

Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

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

Sch. DB-Pt D-Sn 1
NONE

Sch. DB-Pt D-Sn 2
NONE

QE06, QE07, QE08, QE09



Statement for September 30, 2013 of the TRAVELERS CASUALTY AND SURETY COM PANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

U.S. Government - Issuer Obligations

REPO - BARC A TREASURY...... ...9,405,591 10/01/2013....

REPO - HSBC A TREASURY...... . e 990,050 10/01/2013....

REPO - RBS A TREASURY ....ttittitttiitttrssss sttt sttt | sbnesensensanes T | 9,405,591 10/01/2013....
0199999. U.S. Government - ISSUST ODIGALIONS. ... ...v. ettt sttt es et ses et ee et sesees e see s sesee et ses s et et et ennsnessnsansenssnsnsanns | nesssssssesnsssssssanns 19,801,232 | .....ccceeee....... 19,801,232 | ... XXX
0599999,  TOtal - U.S. GOVEINMIMENL.........c.voivivveieieeiieicteteece ettt sttt es et es s saesesetes s aeessseaetessassessssasssssssnsasasssessesstesasasssssssnsessssassssensesnsins | eeeeieseseserssesenenens 19,801,232 | .........................19,801,232 | ..... XXX.........
6199999, TOtal - ISSUET ODIIGALIONS. ... ceeveeeereeeeeiee ettt ettt es s ee et s 28 ee e eeEees et ee et e ee et st ees e s et ensenses et snsensesnssnsennensnes | nesssssnsesnssnsassanns 19,801,232 |.........co.c.......... 19,801,232 | ... XXX oo
6599999, SUDEOLAI = BOMAS. 1.1t eesetes ittt es et E 88kttt | sttt 19,801,232 | .o 19,801,232 | ... XXX
9999999. TOHAIS. ..ttt | et 19,801,232 | ..o 19,801,232 | ... XXX

General Interrogatories:

1. The activity for the year to date:  Fair Value $.....(76,183,947)  Book/Adjusted Carrying Value $.....(76,183,947)
2. Average balance for the year to date: ~ Fair Value $.....28,115,452  Book/Adjusted Carrying Value $.....28,115,452
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE10




Statement for September 30, 2013 of the TRAVELERS CASUALTY AND SURETY COM PANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

General Interrogatory:

1. Total activity for the year to date: ~ Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

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

NONE
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Statement for September 30, 2013 of the TRAVELERS CASUALTY AND SURETY COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

1 4 5 Book Balance at End of Each
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month
Open Depositories
Bank of America, N.A Hartford,CT. 0.000 0 0 (225,509) (421,664) (513,511)
Citibank, N.A New Castle,DE 0.000 0 0 (1,132) (288) 0
Citibank, N.A. - China Shanghai,CH 0 0 143,782 132,021 116,772
0199999. Total Open Depositorie! e XXX 0 0 (82,858) (289,932) (396,739)
0399999. Total Cash on Deposit.. XK 0 0 (82,858) (289,932) (396,739)
0499999. Cash in Company's Office. 00,0, S [ 0.0, S T 0.0, ST [ XXX 133 (1,236) 402
0599999. Total Cash XXX 0 (82,725) (291,168) (396,337)

QE12
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Statement for September 30, 2013 of the TRAVELERS CASUALTY AND SURETY COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE




Supplement for September 30, 2013 of the TRAVELERS CASUALTY AND SU RETY COMPANY

* 1 9 0 3 8 2 01345540010 3 =

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

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

Physicians - Including Surgeons and Osteopaths

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8

3 4 6 7 Direct

Losses

Incurred
Direct Direct Number Direct Number But

Premiums Premiums of Losses Amount of Not

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

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

IS ©®eN® oA W

18.  Kentucky......oooevevivereinenns
19.  Louisiana........ccceuerevrerrivennes

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

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

44,  Texas......
45,  Utah.
46, Vermont.....cooveveneeireinenns
47, Virginia.....ococveeeenennenceeen VA |0 0 0 [0 (0 (0 [0 0
48, Washington........ccoevveeneee . WA | 0 0 0 0 (0 (0 [0 0
49, West Virginia.........oovvereeree WV o0 0 0 [0 (0 (0 [0 0
50.  WISCONSIN.....c.ocvvevrreneereened W 0 il 0 0 e (0 (0 [0 0
51, Wyoming......cooeeerevveveeneene WY 0 0 0 0 e (0 (0 [0 0
52.  American Samoa..........coeeee .l AS | o0 0 0 0 (0 (0 {1 0
53, GUAM..c.orerrrrrrreieeeeee GU 0 0 0 0 (01 (0 (01 0
54, Puerto RiCO......cvuvevreneee e PR 0 il 0 0 e (01 (0 (01 0
55.  US Virgin Islands..........ccccoeeee VI o0 0 0 0 s (0 (0 [0 0
56.  Northern Mariana Islands....MP | .......cccocovcrrcee0 o0 {0 0 s (0 (0 [0 0
57.  Canada.......ccoooevmemrenneee CAN 0 0 0 0 (01 (0 [0 0
58.  Aggregate Other Alien.......OT [ o0 o0 0 0 (01 (0 (01 0
59, TOtalS...ciieireriirenriieisirsrissisniees | conseseessnrssessesenea {01 P (V) {0100 1] s (X)) [0 P ()] 55,950
DETAILS OF WRITE-INS
58001, ettt | e eenes (01 (01 (01 (V1 (01 (0 (01 O 0
58002, oottt | e eenes (01 (01 (01 (018 (018 (0 (01 0
58003, oo | et eenes (01 (01 (01 (018 (01 (0 (01 0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... | ......................... [0 T (1 O [0 O [0 O (01 N [0 T [0 O 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ......................... {01 P (O] [0 I [0 I {01 I {01 P {01 I 0

SUPA1




Supplement for September 30, 2013 of the TRAVELERS CASUALTY AND SU RETY COMPANY

* 1 9 0 3 8 2 01345540010 3 =

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

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

Hospitals
1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama........ccccocvivierernne
2. Alaska.......cooeeeiiieiiinn
3. ANZONA.....ceee e
4. Arkansas.........cccooeeeriiiennn
5. California.......ccoeverrierennas
6. Colorado......ccccoouererirernne,
7. Connecticut.........ccocoerernenee.
8.  Delaware.....
9.  District of Columbia..
10.  Florida.....
11.  Georgia...
12.  Hawaii.
13, 1daho....cccce
14, lliN0IS......vcverrereieirieiciiiins [ [0 0
15, Indiana.......cccocovverervirereiennns INJ (01 0
16, lOWaL oo 12N (01 0
17.  Kansas........coocceververeveennns [T I (0 T 0
18.  Kentucky......oooevevivereinenns |18 20 P (01 0
19.  Louisiana........ccceuerevrerrivennes [ (0 0
20.  Maine.....ocooerverereierereerans ME [ oo (0 0
21, Maryland.......ccccoveviverenennn. MD | .o (0 0
22.  Massachusetts...........cceunene MA| e (0 0
23, Michigan.......ccooveveveeierienns M e (0 0
24, Minnesota.........cocoeverirriennes MN o (0 0
25, MisSISSIPPi...c.verrerrererrerennns MS [ e (0 0
26, MiISSOU....cvvevreerreireieireiernns MO [ e (0 0
27.  Montana........ccoevevveerrirninnnns MT | (0 0
28.  Nebraska........cccovvrirrrrnnnnn. =5 (0 0
29.  Nevada......cooovrererinnnnn. NV e (0 0
30. New Hampshire.........cco........ ] 1 (0 0
31, New Jersey.....oveiennns
32, New MexiCo.......coovrerrrrnrnnn.
33, New YOrK.....ooovvrvreireinnnnn.
34.  North Carolina............ccevenne
35.  North Dakota.........cccouvrrenne
36, ONi0.ccveeererr e
37.  Oklahoma........cccovvvrrirninenns
38, OregoN.....ccccovveeeverereriererenne
39. Pennsylvania...
40. Rhode Island...
41, South Carolina.
42.  South Dakota...
43, Tennessee..
44, Texas......
45,  Utah.
46.  Vermont..........cccoevvveerienienns
47, Virginia.....ooovveeerenenneneeee VA |0 |0 e [0 0
48, Washington.........cooevveere . WA | o0 0 e [0 0
49, West Virginia.........oooveveeeee WV | o0 |0 e [0 0
50.  Wisconsin.......occevveeveveveceeee W o0 0 [ {1 0
51, Wyoming......cooeevevveevereeeee WY 0 0 [0 [0 (0 (0 [0 0
52.  American Samoa................... AS| i [0 {1 {1 [0 [0 (01 {1 0
53, GUAM...coeicceeeee [C1U R (01 [0 [0 [0 [0 (01 [0 0
54.  Puerto RiCO......cccoeverierenns PR e (01 [0 [0 [0 [0 [0 [0 0
55.  US Virgin Islands.................... A7/ I R [0 [0 [0 [0 [0 [0 [0 0
56.  Northern Mariana Islands....MP | ...........c.cc.cc..... [0 [0 [0 O [0 [0 (0 [0 0
57. Canada........ccccooovrerrirrirnnns CAN | oo [0 [0 [0 O [0 (0 (0 [0 0
58.  Aggregate Other Alien.......... (01 I I (0 (01 (01 (01 (01 (0 (01 0
59, TOtalS....oouiireicicieieicsieiees | e [ I [ [ 0 i (43,532) | oo, [ I [\ 883,681
DETAILS OF WRITE-INS
580071, ot | e (01 T [0 O [0 O [0 O (0 TN 0 | [0 0
58002, .ot | e (0 [0 T [0 O [0 (01 [0 R [0 O 0
58003, .o | e (01 T [0 O [0 O [0 O [0 T (0 [0 O 0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... | ......................... [0 T (1 O [0 O [0 O (01 N [0 T [0 O 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ......................... [0 I [ [ [ I [ I [0 [0 0
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Supplement for September 30, 2013 of the TRAVELERS CASUALTY AND SU RETY COMPANY

* 1 9 0 3 8 2 01345540010 3 =

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

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

Other Health Care Professionals, Including Dentists, Chiropractors and Podiatrists

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

Kentucky
Louisiana

Massachusetts
Michigan
Minnesota
Mississippi
Missouri
Montana
Nebraska...
Nevada

New Hampshire
New Jersey
New Mexico
New York

Virginia
Washington
West Virginia
Wisconsin

Puerto Rico
US Virgin Islands
Northern Mariana Islands

Aggregate Other Alien...
Totals

o oo oo o oo

o oo oo oo oo

58998. Summary of remaining write-ins for

Line 58 from overflow page....... | ......................... [0 T (1 O [0 O [0 O (01 N [0 T [0 O 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ......................... [V PO (1 P [0 P 0 [ 0 [, (O [ P 0
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Supplement for September 30, 2013 of the TRAVELERS CASUALTY AND SU RETY COMPANY

Supplement Ato Sch. T
NONE

Overflow Page
NONE
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Supplement for September 30, 2013 of the TRAVELERS CASUALTY AND SU RETY COMPANY

*» 1 90 3 8 20135050010 3 =«

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended September 30, 2013

NAIC Group Code.....3548 NAIC Company Code.....19038

Company Name: TRAVELERS CASUALTY AND SURETY 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
................. 1,228,660 | .....ccc000.e...856,907 | v l0

2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged POlICY? .........ccevevevivieeeieiiseee et ae st naes Yes[ 1] No[X]

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

DE QUANEITIEA OF ESHMALEA? . ...vvveeeeccee et bbb bbb e bR s b b s b b s s e s st bbbt b s s et s s b st ettt bt en s ta s Yes[ 1 No[ ]
2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount

for D&O liability coverage in CMP packaged policies:

B2 Y01 To YU o1 TV o1 T=To OO B 0

2.32 Amount estimated using reasonable @SSUMPLONS: ..o ieeese s eseessse st ess e ssesse st st es s s s s es bbb en st B 0

2.4  Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP packaged POlICIES: ........c.cveviiiieeieeiieiees ettt st b st ss st B 0

DIROFCR
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