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

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGAS .ttt nnnenns | eeneea 10,030,798,442 | ....cooevereerinn (| 10,030,798,442 | ........ 10,845,612,797
2. Stocks:
2.1 Prefermed STOCKS. ... vttt entnssensns | steeeessessanens 1,195,000 | oo {1 1,195,000 | ..ooovvvvnenee 3,041,551
2.2 COMMON SOCKS. .. ..cerrerrernreriseisesssessisessssssssssssssssessssesssssessessssssessesssssssssessessssssessesssnssesses | sesssssees 4,062,074,319 | .ovvvnnnee 11,866,953 | .......... 4,050,207,366 | .......... 3,787,395,559
3. Mortgage loans on real estate:
B0 FIISE NS ettt ennns | ereseeneeenead 42,900,000 | ooovereeeeirieeienns {1 [ 42,900,000 | ..covvvneeee 43,900,000
3.2 Other than firSt lIBNS........cveveeeeeeceeeece ettt sss st es st senenanes | stevesssessssstssessssesnsees [0 {0 T [0 I I 1,125,000
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES).......vocvevieiecietiee ettt bbb snsesaesnns | evsesnsesseses 77,607,037 | oo (1 [ 77,607,037 | ccoverrene 80,162,348
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES).......vvcvecviieiicieie ettt b bbb ensessssnes | evnssssesan 677,606,343 | ..coovveereeeere 0| e 677,606,343 | ............. 647,740,328
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......ovencereereirireieeeeineiseiesresiseieens | ceseeeeseesneens 7,654,240 | oo (1] I 7,654,240 | oooveeee 0
5. Cash ($....64,236,851), cash equivalents ($.....272,432,144)
and short-term investments ($.....291,409,494)............oorvuurrremnreeemneresneessseessssssesssssessssnees | sesssessenns 628,078,489 | ..oovvrereirierienens (V1 628,078,489 | ............ 225,480,280
6. Contract loans (including $.......... 0 PrEMIUM NOLES)......c.uiviveiecicisiiesieieisete et sssessesesns | eressessesssssssesessesssns (01 U {1 TR (0 U 0
T DBIVALIVES ...ttt | senebne bbb 0 | e (01 RN 0 [ e 0
8. Other iNVESIEA @SSELS........cvuuurercrirriierircrieesiss ettt enssesstes | eesssenens 861,563,322 | ....ooccovneen 27,287,070 | ..o 834,276,252 | ............. 835,562,789
9. ReCeivables fOr SECUMLIES............cocuiiiiciiciicie s | sbessesssenssennees 165,379 | oo (V18 T 165,379 | oo 0
10.  Securities lending reinvested collateral @SSEtS..........coviivriirieieiieeeessssee e | cvesieieseenns 17,277,531 | oo (1 [ I 17,277,531 | v 67,700,576
11, Aggregate Write-ins fOr INVESLEA @SSELS.........c.cuiviieeicieeieie et | cesisssssesseseens (A1) I (| (64,785) | vovovverereiians (64,785)
12.  Subtotals, cash and invested assets (LINES 110 11)........cuvrvirerennerencrneeeieeeeessnesies | oveeenne 16,406,855,316 | ......cocee.n. 39,154,022 | ........ 16,367,701,293 | ........ 16,537,656,444
13. Title plants less §.......... 0 charged off (for Title INSUFErS ONIY)......c..cveveieieieieieiiesieieireisseniens | coveersresessissesesesenes (0 T {1 (0 R 0
14.  Investment income due and @CCIUBM............cocuuuiiiriiniiniisissess s | ervinienees 113,594,660 | ....ccoovvvverieriiriene (V18 [ 113,594,660 | ............. 127,567,529
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection..........c.cccccevvrveies | veverernnn. 603,369,312 | ..oovvrrne 45,389,093 | ...cccooee 557,980,218 | ...coveve. 524,716,770
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....27,932,769 earned but unbilled premiums)...........ccomeeeeer | ovveveens 1,040,346,852 | ......ccovevenn. 9,250,657 | .......... 1,031,096,195 | ............ 989,668,171
15.3  Accrued retroSpective PreMIUMS..........ccveieueiiierieeseisseiesssssessessssssessesssssesssssssessssnsns | sessssssssssens 22,118,543 | ovvren 1,088,396 | ....ccoevuuee 21,030,147 | coovvrernen 28,316,222
16. Reinsurance:
16.1  Amounts recoverable from FeINSUENS............cc.ovivimnirniiniinininienenesneiseissississe | esvissiinniens 50,527,289 | ...ocoovviene (V18 IO 50,527,289 | .....cccc..uu. 66,542,390
16.2 Funds held by or deposited with reinsured COmMpanies............ccccoveevveereeeereeveeseiesenies | vvvererenenn 18,427,645 | o0 | e 18,427,645 16,663,416
16.3 Other amounts receivable under reinsurance CoNtracts.............cccceuverreirniiniiinniiniinins | e | rerininiinnnnn0 | i, 0 [ e 0
17.  Amounts receivable relating to UniNSUred PlaNS.............cccveeiricrciiceiee e ereiens | cvevesesesiss s 0 [ e 0 | oo 0 [ oo 0
18.1 Current federal and foreign income tax recoverable and interest thergon............cocceveceeveiees | ceveviveesciesieend 0 [ oo 0 | e 0 [ oo 0
18.2 Net deferred taX @SSEL.........oovrrrrerrirreres st eesssessenes | ersesssannes 484,863,469 | ............. 115,131,093 | ............. 369,732,376 | ............. 380,659,640
19.  Guaranty funds receivable Or 0N BPOSIL............cccvvveiierierrieiese e sssresssess | evesesesseseesenes 300,503 | oo {1 300,503 | coevvieeie 806,106
20. Electronic data processing equipment and SOftWArE...........c.ovurerinrerrinirnrnrieinsiseiesssesseeeens | erseesssnsesesenes 53,460 | .o {1 53,460 | oo 143,327
21.  Furniture and equipment, including health care delivery assets ($.......... 1) ST ISV 15,953,812 | covvvvne 15,953,812 | oo (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........cocvvvrrrreinrnennes | crverrerseesessersensnnenns (0 (1 [0 6,376,130
23. Receivables from parent, subsidiaries and affiliates...........cccorrrirrrrreinrnrirnnsrsnsrsies | erereessesssssesneens (0 0 | o [0 T 0
24. Health care (§.......... 0) and other amouNts rECEIVADIE..............v v sereeeseeseesesnees | rnereesesseseseess e (0 (1 (0 U 0
25.  Aggregate write-ins for other than INVEStEd @SSELS...........ccvvuiveeveiereeesceeees e esvenens | cereisnnenead 69,545,967 | ....covovvrnnns 3,358,598 | ............... 66,187,369 | ............... 82,648,007
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)..........ccuverrricrimermereiesrisssesiesssesssesssssessssesssesssnens | seseees 18,825,956,827 | ............. 229,325,672 | ....... 18,596,631,155 | ........ 18,761,764,152
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS..........ccevererrens | ovverererieisiiesieieinnead (0 T {1 T (0 T 0
28.  Total (LINES 26 AN 27).....couuurvererrrireiririrrisiessiessssessiesesssessssessessessssssssesessssssesssessssesssssssssns | soeeees 18,825,956,827 | ............. 229,325,672 | ....... 18,596,631,155 | ........ 18,761,764,152
DETAILS OF WRITE-INS
1101, DEFEITEA GAINMOSS.....vovveerirciieiieeiseriesi sttt enienenns | reesssessiensiaees (7<) | R (V1 R (64,785) | .o (64,785)
1102, Rt | ereiee et (U R (VR (O R 0
1103, Rt | eretee et (U R (1 (O 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccouciiereieeeiiieiieeens | ceeriieeesee s 0 [ e 0 | e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @bOVE)..........cccoverreerieiiiererirceririeersrieenenes | eorvererieereneerene(04,785) | cviirieiieiiceiieenad | i (64,785) | oo (64,785)
2501. Real estate operating fund.............ccocevvieiiccicesce e ssseesssssesssenes | seeverenrerernn2 1,341,260 | o0 | i 21,341,266 | . 20,474,185
2502. Equities and deposits in pools and assoCIations.............cccvvvcveeeeiveesiveeeeneesnseessesesssseenens | seeverenrenen 117,315 | icveieienenn0 | 17,517,315 | 25,311,472
2503. Amounts receivable under high deductible POlICIES...........c.cucvereeeveirieicirceeeeee e | oveeeveserenns 14,743,805 | ........co.c... 2,886,669 | ............... 11,857,136 | .occveveeee 15,984,774
2598. Summary of remaining write-ins for Line 25 from overflow page...........c.coceevveevicveeeceiiens | veeverienenns 15,943,582 | ..o 471,929 | .o 15,471,652 | ...ccvcveveee 20,877,576
2599. Totals (Lines 2501 thru 2503 plus 2598) (LN 25 8DOVE).......c.vwuuereiriiririririniisissssssssssenesenes | cosvessnenenens 69,545,967 | ...oooiiininns 3,358,598 | ..o 66,187,369 | ..o 82,648,007
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Statement for September 30, 2013 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decen?ber K
Statement Date Prior Year
1. Losses (current accident year $.....1,252,943,498)...........cccvvurrrerrerereresissesisesesssssssses s ssesssssssssssssssssssssssssssessessssssessssssnsanns | sessessessssssnssensans 7,622,543156 | ..coovverirecrenne, 7,710,930,540
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES.........cruurirririuririrrireieereieseeseiseeeeieisessssessessssssesenns | eseesessssesseessnsssssees 243,420,384 | ..o, 319,038,306
3. LOSS QQUSIMENE EXPENSES......cuviriviiieteiescieiise sttt s ettt s st s se bbbt b b st s s e s b ens et n st s s snnetansntes | bessebessnnesesinserenes 1,744,126,577 | oo 1,735,754,840
4. Commissions payable, contingent commissions and Other SIMIlar ChArgES...........ccocueveveuiiieeieiiereeee s sesesies | evesssssssesssesseseenas 129,689,413 | oo 146,752,975
5. Other expenses (excluding taxes, ICENSES AN fEES)..........cveieviveieieieiee ettt ssenaes | seesssessesssssessesanes 145,012,076 | .ooveveeeeveeeren 144,612,180
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........covurvrrrrrerririrniineireieireeeseieessssseseesessessseesessessens | eesssesessesssssssssssseseans 87,432,508 | ..o 86,212,163
7.1 Current federal and foreign income taxes (including $.....(52,652,567) on realized capital gains (I0SSES)).........c.ovverrererereres | coerveemreieresseeeereresinns 4422748 | ..o 24,629,510
7.2 Net dEfErTed taX lADIIEY. ... .. .. evuceeee ettt sttt nsnens | eesstessessestens e ss st st st st s tnea 0 | oo 0
8. Borrowed money §.......... 0 and interest thereon §.......... [0SO OO (01 T 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....401,635,764 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SErVICE ACt..........cccvvieirieeinieesesneiesesssneneinns | cvesseessssseseneens 2,289,514,787 | .cooovvvvererine 2,231,148,979
10, AQVANCE PIEMIUML......ouiveiieiteiiicteiesetes et sttt st bbb s bbb b bbb s s b bbb s s s e e s s st b et et s e bbb e b b s st e s s s b s sebessnsesans | bebssbessssssesssnsesessesesssnaessnsetenen 0 [ oo 0
11, Dividends declared and unpaid:
111 SHOCKNOITETS........cveoeieti st nnes | Hbsnebsee s bbbt LU 0
1.2 POlCYNOIIETS. ..ottt nnns | sessseest s res s 12,936,497 | oo 12,880,997
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........cvririveierieiicrerie e ssres s s s ssessaes | sressssssessesssesssseens 113,697,565 | ...ovovverereierin, 96,017,096
13.  Funds held by company Under reiNSUTANCE trEALES............cccoviucviiiiiiciiieiscte ettt a bbb enaens | sessebesssssesssassesssesesinas 932,007 | e 1,109,308
14.  Amounts withheld or retained by company for aCCOUNt Of OtEIS..........c.cvuieevriiicieicee ettt sesees | stesesssesssseesssssaenes 57,391,115 | i 61,052,051
15, Remittances and items NOt AlIOCATEM. ... s | e 11,824,792 | oo, 10,479,016
16.  Provision for reinsurance (including §.......... 0 CEIEITIEA). .. .vevvvecreeee ettt sttt es et | evsesesestes st 47,459,996 | ..covovierreieia 47,459,996
17. Net adjustments in assets and liabilities due to foreign eXChange ratES...........cvueirirririernescse st | estsssesessessssesessenens 14,372,475 | oo 0
18, Drafts OUISIANGING. ... ... veerireirererieiieiiseeeee ettt sttt n st ssensants | estensnssessensaesses st et nt e (0 U 0
19.  Payable to parent, subsidiaries and affiliates
20, DEIIVALIVES.......ouueererrieici ettt
21, PaYable fOr SEOUMEES. ........cvuevecvieiee ettt sttt ettt s b sae st s sse s snbessessssnsanas | svsesssssssssessssissesseses 56,534,337 | oo 9,162,884
22, Payable for SECUMHIES IENGING.........ccvueieiiriieie ettt ettt sas s ssssessenns | svsessessssssesassessessesas 17,277,531 | oo 67,700,576
23.  Liability for amounts held under UNINSUFEA PIANS...........ccruiueienrerriniinrieisiresessee e essens st esssessessessssssssessansnnss | ssesssssssssessasssssssssessssssessessnsnnes 0 [ e 0
24. Capital notes §........ 0 and interest thereon §.......... 0 ettt ettt sttt a et et n st seae b s aetenenantanans | saeeesneeseseeetenene et an et et tennanes L0 OO 0
25.  Aggregate Write-ins fOr lIADIIES...........overvrererieiecsiee sttt sttt essen st | stestssesessenssnssnsentnes 35,614,507 | oo 31,474,768
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25).........c..curiuriririrereireieeeneereiecneiseieeseeseesessessssesennes | seeeesessessesenesnes 12,677,251,714 | oo 12,761,100,471
27, ProteCted CEIl HADIMITIES. .........rvvereereiiiiieciecireciseie ittt | ebenb st 0 [ o 0
28.  Total liabilities (LINES 28 @MU 27).........ccuurermerirreireereseeeseesseeesseeseseesssesssseess s sssse s sess st sess st sens st ssssessses | sessssssssssssssssenas 12,677,251,714 | oo 12,761,100,471
29.  Aggregate write-ins for SPECial SUTPIUS fUNDS.........c..iureriiireieieeir ettt sttt entas | sbsbssesessessnssnssessnes 25,891,044 | oo 28,567,037
30, COMMON CAPHAI STOCK........cvuieeieiiii ittt bttt bbb s sttt n s bnsnas | ebaessesnsestes st ensenae 20,000,000 | .oooveeeeeeeeeeene 20,000,000
31, Preferred CAPItAl STOCK. .........ruieecereeirecereieie ettt b sk bbbt nts | Sfeebeteesen st n ettt 0 | e 0
32.  Aggregate write-ins for other than Special SUIPIUS fUNAS............cceviiiiiiieiccsce et sesnas | ebsesssssssessessssess s s b sse s snsnd 0 | oo 0
33 SUIPIUS NOTES.......ouveieicieic ettt sttt s bbb 4t s bbb s st s bbb b b s s ssnnns | ebiebasbenaesae st en et anes 0 | oo 0
34.  Gross paid in and contributed surplus
35, UN@SSIGNEd fUNAS (SUMPIUS)........cvuiverreiiciieiieiciitsites ettt st a bbb bbb sttt bt s s st
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0.ttt | etsebsb sttt eee 0 | 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... 0) -ttt tens | ebet st snt ettt nnnnd 0 | 0
37.  Surplus as regards policyholders (LINES 29 10 35, 1€SS 36)........cvuerreriirireieiiisiiesieiesssiese st ssssssessessssesse s ssssssessessnss | sessesssssssessesesnes 5919,379,442 | .o, 6,000,663,680
38, Totals (Page 2, LN 28, COL. 3)......vuurrerciiriiiiriieriseeesessse sttt sttt nesins | eeesiessienseenenes 18,596,631,155 | ...ccvovnrrercrirnns 18,761,764,152
DETAILS OF WRITE-INS
25071, OtNEE HADIHES. ...vvvvoveveevesreesereseeieesiesi sttt | eesieent st 43,120,000 | oooevrereiecrienennns 43,120,000
2502. Investment real €State IADIIILY............ccovevriiieieiierce ettt etenns | eresnsesesnt et en s s nes 18,244,524 | ..o 16,781,314
2503. Interest deposit liability. 600,321 | oo 600,321
2598. Summary of remaining write-ins for Ling 25 from OVEIIOW PAJE...........cciuiviiiiiiiieeeee ettt sssssaesees | sesssessssssessesissessenes (26,350,339) | ...cvocvrrerererrians (29,026,867)
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......ccueurierriruiresiiressiisssissseseesssnesssssesesssssenesessssenesesessssnsssessssnssns | sessesssssessssenssnessesaes 35,614,507 | ..o 31,474,768
2901. Special surplus from retroactive TEINSUIANCE..............cceveviveiieie ettt b s bbb st ssstenaes | evsesssessessssssessesaens 24,891,044 | oo 27,567,037
2902. Guaranty surplus fund 1,000,000 | ..oooverriieisrinns 1,000,000
2903, eSS E R8RSRttt | Heseet et (O SR 0
2998. Summary of remaining write-ins for Line 29 from OVErIOW PAGE...........ccccuiieiiiieiice et benes | sbesssssessssebese s s b s bessesens 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 @DOVE).......cueuuruerirrusiressireseiesssrssssessssesesssesssssssssenssensssessssssssssnssssssssssssss | sessssssssssssssssssssssnces 25,891,044 | .o, 28,567,037
3201.
3202.
3203.
3298.
3299.
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Statement for September 30, 2013 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(Written $.....741,618,003)........ccuurirrirrieeieeieeieisssssesse sttt snssenns | srsensiensias 745,676,699 |.............. 859,002,185 |........... 1,120,898,858
(WIIEEN §.....3,721,158,629).......ccc0uurreiereresises ittt nsssnes | ennsssnes 3,639,453,177 | ..ocuuvnne 3,613,775,788 | ........... 4,832,697,392
L (WIitteN §.....863,807,740).........rueriirieeiieiieeeeis ettt | snnisniensd 650,988,511 | .. ....758,536,987 | .o 986,094,649
(WIIttEN §.....3,798,968,893)........c00uuriirrieresisssiesssssssssssses sttt nsssnns | ennssines 3,734,141,366 3,714,240,986 4,967,501,601
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,973,740,645):
20 o OO PO POT PSRRI 209,069,479 | ...covnnene. 158,253,550 | ...cvoneene. 303,824,331
2.2 Assumed ..1,807,103,479 | .. .1,959,506,755 ..2,135,787,575
2 T 07T =T OO U SRRSO SO 172,728,315 | oo 153,859,508 | ....ccovenve. 242,614,264
24 NBL..oe bbbttt | eninnis 1,843,444,644 1,963,900,797 | ........... 2,796,997,642
3. Loss adjustment EXPENSES INCUITEH. .........cuireiruiiiriieieeseiseieese sttt ssee st s e sssessensnens | nssesseeeend 462,481,380 | .. ...439,815,646 | .............. 563,496,824
4. Other underwriting expenses incurred............. LA174,422.759 . .1,194,651,035 ..1,593,827,747
5. Aggregate write-ins for Underwriting AEAUCHIONS. .........c..evurerurrererrieie ettt stnsaes | rssessenssessenssnsssssnsenens [0 (O 0
6. Total underwriting deductions (LiNES 2 throUGh 5).........cceiiueiiiiiieieesiee et nns | eaesesanns 3,480,348,782 | ........... 3,598,367,478 |........... 4,954,322,214
7. NetinCOME Of PrOtECLEA CEIIS.........cuurvueieceeieiice ettt sttt sttt ess st ensessessessnnsns | nsssssssssssssnsssssnssnsensns | donsessesssssessssnssnssnsanes (01 0
8. Net underwriting gain (10ss) (Line 1 mMINUS LINE B + LINE 7).....cvvereiiriieieieisseieissieie s sssssssssessesse s ssssessesssssnes | nssessessnens 253,792,584 | .............. 115,873,508 | ..ccocvvrnen 13,179,388
INVESTMENT INCOME
9. Netinvestment iNCOME BAME. ..ottt | enbenineneend 427,103,368 441,555,882 | .............. 669,435,340
10. Net realized capital gains (losses) less capital gains tax of $.....5,185,513. 023,211,519 | o 4,796,176 | .o 6,854,460
11. Netinvestment gain (I0SS) (LINES 9 + 10).......cccuiiereieiieesieieieeeees et tese et tes s s s s ssssssses st sessnsassensns | evsessssnsa 450,314,887 446,352,058 | .............. 676,289,799
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....(6,894,224) amount charged off §.....1,848,640)............cocveverrrrrernrnseeeeiesesssssessesssssssssssees | sossesssensnnes (8,742,864) | .....cvvvenn (8,873,513) | ccvovvrrnene (11,868,936)
13. Finance and service charges not included in PrEMIUMS...........covuiiveiiiriieieieieeeie et ssse st sessntens | essensesesanes 15,045,066 |................ 16,906,981 |......cco...... 21,836,849
14. Aggregate write-ins for MISCEIlANEOUS INCOME...........c.evrvieeieiieiceee et s e s | sentesaesssanes 23,952,487 | ....ccovuennne. 8,584,288 | ... 8,299,790
15. Total other income (LINES 12 throUGN 14)........c.cuiiurieiieiecesieese ettt nbentens | dentessesssanes 30,254,688 |................ 16,617,756 |....cccouee.... 18,267,704
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNcome taXes (LINES 8 + 11+ 15) ...ttt ntns | sbensesnsenes 734,362,159 | .............. 578,843,321 | ... 707,736,891
17. DIVIAENAS 10 PONICYNOIAETS. ....vvvevecirireiceceei sttt ss sttt es st nsnnns | rsssssassssssnnes 6,300,959 | .cooovirinninns 7,561,014 | .o 9,976,096
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)........c.cuiicuiiieeieiiceecteee ettt saesssssssessesensans | evsessesinsas 728,061,200 |.............. 571,282,308 697,760,794
19. Federal and foreign income taxes incurred...... ..168,643,275 |.. ....120,649,688 102,999,600
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)........ccvuurrurrirrinririneinsieieeinsisssssssssesssssssssesssssssssesssssessssssssssssesssssnns | sessessnenns 559,417,925 |.............. 450,632,620 594,761,195
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PriOT YEAI..........cevueieieirieieiiseiese et ssnsessenns | crsssessens 6,000,663,680 |...........5,713,603,754 | ........... 5,713,603,754
22. Netincome (from LINE 20).........cccuiueveeiciiieie ettt sse s b s st et s st s s ssssssessssnes | cvessesssnes 559,417,925 |..............450,632,620 |.............. 594,761,195
23. Net transfers (t0) from Protected Cell aCCOUNES..........ciueiieieiiiisiecss ettt nsns | stessesssssssensesessssassesses 0 | ovcvrrrererennsrenennn0 | e 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....18,478,955... ..265,961,821 |..............264,063,618 | ..... .269,523,204
25. Change in net unrealized foreign exchange capital gain (10SS)................ ..(19,364,241) | .. .18,785,819 |..... ...14,436,781
26. Change in Net defErred INCOME tAX........vu vttt sttt sses st enses st | sesesssssnsans (16,384,619) | ...ovvvenvenne (30,468,757) | ..covvrneenen. (37,265,778)
27. Change in NONAAMILEEA ASSELS...........ccvviireiiicieice ettt bbbt s bbb st sssseaenns | eresssinsesines 15,423,536 | ....cccvevveee 17,123,646 | .......c........ 23,834,221
28. Change in ProviSION fOr FRINSUIANGCE. ...........vcreururreseeereusreseeeseeesesseessessessessssssesssssssesssessessessessssssessesssssessessesssssessessnnes | ressessssnsssessnssnsssnssnes (0 ISP B IO ..(13,507,584)
29. Change in surplus notes............... 0 [0 | 0
30. Surplus (contributed to) withdrawn from protected cells.. 0 [0 | 0
31. Cumulative effect of changes in acCoUNtiNG PHINCIPIES..........cvcvivirireiieiiee et benes | esessesesssesessssesesnsesens 0 [eoviirierenenn(6,722,113) [ e (6,722,113)
32. Capital changes:
3201 PAIA TN, bbbt | eesen it (0 IR (V1 PSRRI 0
32.2 Transferred from SUrPIUS (StOCK DIVIAENG)........c.uveierrurririecieisieseire ettt ettt sssneas | eesessastssesessessasssessesens (0 IR (01 O 0
32.3 TranSTRITEA 0 SUIPIUS.........evvevecvree ettt ettt b st st s st es s s st es e sassnsssanssens | nssesssssssssesnsansessesanes [0 T [0 T 0
33. Surplus adjustments:
331 Paid N .0

33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital

34. Net remittances from or (to) Home Office
35. Dividends to stockholders .(885,000,000) ... 558,000,000)
36. Change iN TEASUIY STOCK.......cuucvueuuiiiieiieictssiei ettt ettt bbbt s st s bbb s s ssnsas | sbessesssssessessessnsantenas 0 | oevrrrierresennisrieeenen0 | e 0
37. Aggregate write-ins for gaing and I0SSES I SUMPIUS........ceveruerirrerieinriesiseiessesesess s esssssss e ssessssssessesssssssssessessenssns | sosesssssssssanes (1,338,660) [ .vovvrevrerrererrirnriarenenas (O] 0
38. Change in surplus as regards policyholders (Lines 22 through 37)..........ccceueeueieieinisieeseese e sesssessenes | eersseesesnes (81,284,239 | .............. 355,414,833 |......c....... 287,059,927
39. Surplus as regards policyholders, as of statement date (LiNeS 21 PIUS 38).........c.cuvvrveerecrverrireeeeeeese s | cveeienens 5,919,379,442 |........... 6,069,018,587 |........... 6,000,663,680
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from OVErfloW PAGE..........ccieiriiiiicieesee et sees | rvsessesssssssessssssessesaens 0
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE).........cvuiieereiiiieiieiieriisiisissessstesesesssssesesesssssssessesssssssesssssses | oveessesssssssessssssessasanes 0
1401. Profit and loss, miscellaneous.. ...24,857,804 | .................3,653,559 | ..... .3,396,923
1402. Change in COLI CASH VAIUES..........c..cevvieeieciieiteietctee ettt sttt stenas | ebessessesssssnsanea 177742 | .............. 1,117,349 | ... 1,213,990
1403. Fines and penalties of requIatory QUINOMLES............ciiiriecie et ssnss | sebsessssassesssnneas (59,055) | cvvvrvrrerierrinnnns (71,290) | covvevrrerreieinns (88,620)
1498. Summary of remaining write-ins for Line 14 from OVEMIOW PAGE..........evururririerriein e ieessssssteesstesessses | sreesessssssnenns (1,024,004) | ....oovvvnvenee. 3,884,670 |..oovvrirnnn 3,777,498
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) ....23,952,487 8,584,288 |..... .8,299,790
3701, Prior PEHOd @GJUSIMENL..........oieeieieecicieee ettt ettt sttt st ess st nnns | eesesteneneesnnes (1,338,660) | .voverveeeeereirrereeeena (01 ST 0
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from oVErfloW PAGE...........ccccieviiiieiiicreeee et | crevesssesss e esebe s 0 [ e 0 [ e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE). .....curuurrereieuseissieseisessnessessnssneseessmssssssssenssnsssssesnsssssssnssssses | eessnsssesessnes (1,338,660) [ .eovvrevenrrrcereeeiisnennena {01 0
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Statement for September 30, 2013 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

CASH FLOW
Currer11t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums Collected NEt Of FEINSUIANCE..........c.cvcverie ettt s s s ses s s sssans | evsesineas 3,738,903,863 |.......... 3,695,854,551 |.......... 4,928,988,713
2. NetinVestMENTINCOME.........c.iiiiii bbb | eebesstansens 507,977,251 | ..ccvvveneee 517,792,365 | ....ccocouue 761,354,869
3. Miscellaneous income ...30,254,688 ...16,617,756 | ...............18,267,704
4. TOtal (LINES T hTOUGN 3)...oouirvermrririeeisisesesieesssesssssesss bbbt | creennens 4,277,135,803 | .......... 4,230,264,672 | .......... 5,708,611,286
5. Benefit and 0SS related PAYMENLS.........ccveviiiviiieiecteee ettt bbb ntesenas | evenrenes 1,993,199,077 | .......... 2,055,042,612 | .......... 2,760,257,127
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS............ccoevuevcvsereciveiieresiseiens | ceveeireiiesesse e (01 (U1 0
7. Commissions, expenses paid and aggregate write-ins for dedUCtioNS..........ccccvcvevvieiieiiierceeceeeeeeee e | i 1,643,016,792 | .......... 1,643,228,344 | .......... 2,179,372,187
8.  Dividends paid t0 POCYNOIAETS..........cceviiiiieicicreee ettt sssessessssensesnns | sossssssessessens 6,245,460 | ..ccovvvrrnnn 5,759,407 | covvvrerernns 8,557,407
9.  Federal and foreign income taxes paid (recovered) net of $.....33,231,983 tax on capital gains (losses) .194,035,550 ...63,780,007 | .... ...60,042,140
10 Total (LINES 5 HNrOUGN 9)....ccvvuuererreriiieeiiserieiseesss sttt sttt | snesisins 3,836,496,879 | .......... 3,767,810,371 | c.ooonuee 5,008,228,862
11.  Net cash from operations (Line 4 miNUS LINE 10).........cccuoieiiiiriieeieesesieie sttt sssssesse s ssssssessenns | evsesissenns 440,638,924 | ............. 462,454,302 | ............. 700,382,424
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS....oeeoerveereresieses s ess s sttt | srereienes 1,774,045,592 | ............. 920,755,280 | .......... 1,360,996,931
12,2 SHOCKS..ouueeeereeeeesaeeessseecesseeess et st Rt | seeeiseennens 42,982,939 | ..oovvviiees 15,705,505 | .......c..... 128,996,703
123 MOMGAGE J0ANS.......ocvieiecicetee ettt sttt st s et n s ss s s ntessesensesnsantes | eevessessessesans 2,125,000 | coocvvreererererereans (01 I 525,000
12,4 REAIESIALE.c..oue ettt ettt | eebis sttt (U I 16,806,227 | .....ccooeveeent 67,101,221
12.5  Other iNVESIE @SSELS........cvevuerirreeiiieeeie sttt sessennsenes | senseesiaens 100,786,097 | .....cvvveennns 49,642,064 | ............. 154,948,582
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments
12.7 Miscellaneous proceeds
12.8  Total investment proceeds (LINES 12.110 12.7).....ciiuireiicieiseieiesse ettt ssesss s ssesssses | esssssas 2,035,639,487 |.......... 1,002,630,123 | .......... 1,712,568,919
13.  Cost of investments acquired (long-term only):
13 BOMAS..veveeeeersaeresseeess st ess s bRt | creseris 1,000,947,775 | .cooooneenes 790,223,613 | .......... 1,446,816,891
13,2 SHOCKS. . vvvueeeueeesreeseeesseees e essees st et ess st | crrnentrenenen 28,800,165 | ...oovvvernnes 37,080,744 | ..o 64,062,383
13,3 MOTEGAGE I0BNS.......ouiiieiecicee ettt bbb sttt s bbbt ensensenns | destesesstensesesessnaene {1 (01 IO 300,000
1314 REAIESIAIE.v.vvuvereercerece ettt nnnnn | ceeeeetenenes 59,493,204 | ............... 55,831,284 | ..cocovvvennn. 86,699,419
13.5  OthEr INVESIEA @SSELS.......cvveererriscrciiseesisseesiee sttt | seensssesneens 83,180,706 |............. 103,403,682 | ...cccooevnn. 157,333,947
13.6  MisCEllaNEOUS APPHICALIONS............cvucveieiicieciciiee ettt s s ssesnaes | evessssnssnsssans 165,379 | oo 74842123 |............... 97,778,358
13.7 Total investments acquired (LINES 13.1 10 13.6)......ceverriueiiiieieissiessessssssesesssssessstessss s ssessesssssssssessesssssenss | asssssss 1,172,587,229 | .......... 1,061,381,446 | .......... 1,852,990,999
14.  Netincrease (decrease) in contract 0ans and PremiUM NOES.........ouucuriririencirrieerete ettt nes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUrpIUS NOLES, CAPILAl MOLES.......ceurereecicie ittt sttt st estssannns | oestsisessessenssessnssenenes O e (01 TR 0
16.2 Capital and paid in SUrPIUS, 18SS trASUNY STOCK............ceevcveieerereisec ettt tes s bessssssssenes | sersesssssesssseesssssaenens (1 (01 0
16.3 BOITOWEM fUNGS.........ccvueieieiiiiieirii ettt bbbttt | resiseniesbse bbb (01 OO 0 [ e 0
16.4 Net deposits on deposit-type contracts and other insurance HabilitIES. ............ccvvvererveveereieeeseeeceeerese s | evereereeiess e (1 (01 0
16.5  DIVIdENAS 10 STOCKNOIABTS. ....vvvveeeevreeeesiseeceiee st seess st ses st sess st ssss st ssnssnns | eeesesaeend 885,000,000 | .......cccees 358,000,000 | ....ccoeeeees 558,000,000
16.6  Other cash provided (APPIEA)..........c...uervermrrrirerimieiiieeeerenisesess s ssssessssssessssssssssssessssssesssssesssssessses | onesseessssnns (16,092,973) ] ....oveence (12,000,965)| .....occveeee: 42,446,808
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)............ | cccovvnves (901,092,973)]............. (370,000,965)]............ (515,553,192)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......ccocovevereeees | covrvenrnnns 402,598,209 | .....ccouee. 33,702,013 | v 44.407,152
19.  Cash, cash equivalents and short-term investments:
19.1 BEYINNING O YBAT.....cvvvveretueeisseeeetseesesssesessseess s ess s ess st sn st | neesisaeens 225,480,280 | ............. 181,073,128 | ...coceveene. 181,073,128
19.2 End of period (Line 18 plus Line 19.1)....... 628,078,489 214,775,141 225,480,280
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Interest payment reCeIVEd iN SECUMHIES. .......vvvvereeiiirieiieiese ettt sessessssssens | ssessesessnsessenns 931,978 | oo 169,178 | oo 267,856
20.0002  Stock distributions from limited PArNEISNIPS..........cccieiciicveieiecise et sssnns | sesesiessssssesesessessssans {1} IO 90,818 | .cocvevreae 18,305,435
20.0003  EXChANGE Of DONAS.......cvuiiciieiicicie ettt sttt bbbttt saestensaens | sevtessissessesssssessessanes {1 U (U1 I 2,236,490
20.0004  EXChaNGE OF SEOCK. ... cvuitieiiiiitsit ittt b b es bt es s bbb sns st st ensessesssenssnsensesss | sobessssassssessesansnsasanns (LN I 1,903,750 [ ..o, 1,903,750
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Statement for September 30, 2013 of the ST PAUL FlRE AND MARlNE |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices:

St. Paul Fire and Marine Insurance Company (the Company) prepares its statutory financial statements in conformity with accounting practices
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

prescribed or permitted by the State of Connecticut.

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 $13.8 million to TL&F, offset by both a reduction of $1.3 million in Amounts withheld or retained by company
for account of others, and $12.5 million to 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.

1.

. Loan-Backed Securities:

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.

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

temporary impairments:

(OTTI recognized in the quarter ending March 31, 2013)

Present value of
cash flows is less than
amortized cost

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

Present value of
cash flows is less than
amortized cost

Other-than
temporary
Amortized cost basis impairment
before other-than- recognized
temporary impairment in loss Fair value
$ 50,498,839 $ 150,184 $ 56,070,820
$ 4,614,675 $ 79,756 $ 4,693,467
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Statement for September 30, 2013 of the ST PAUL FlRE AND MARlNE |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

cash flows is less than
amortized cost $ 519,111 $ 4,986 $ 487,173

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
12545EADS8 $20,934,501 $16,645,220 $4,289,281 $16,645,220 $11,778,176 Q3 -2009
36298BAG5 34,074,003 33,524,092 549,911 33,524,092 24,547,714 Q3 —-2009
52521RAE1 22,955,452 20,929,508 2,025,944 20,929,508 13,990,141 Q3 -2009
073882AY8 20,596,812 19,810,751 786,061 19,810,751 14,163,064 Q3 —-2009
362290AP3 41,907,628 41,761,117 146,511 41,761,117 34,834,253 Q3 —-2009
12545EAD8 15,939,226 15,459,935 479,292 15,459,935 11,119,490 Q4 — 2009
94983LAY3 17,234,892 16,758,673 476,220 16,758,673 12,941,325 Q4 — 2009
362290AP3 37,369,663 36,456,919 912,744 36,456,919 35,560,514 Q4 — 2009
36298BAG5 33,523,661 32,899,486 624,175 32,899,486 24,229,191 Q4 - 2009
073882AY8 19,182,360 18,721,842 460,519 18,721,842 12,884,905 Q4 — 2009
94984EAD4 9,923,857 9,840,625 83,232 9,840,625 9,124,865 Q4 - 2009
94983LAY3 16,784,797 16,676,380 108,417 16,676,380 13,333,015 Q1 -2010
393505247 4,802,268 4,630,644 171,624 4,630,644 4,593,892 Q1-2010
337925ET4 67,640 - 67,640 - - Q1-2010
94983LAY3 16,704,047 16,670,684 33,363 16,670,684 14,009,924 Q2 -2010
073882AY8 17,494,539 17,337,138 157,402 17,337,138 13,241,364 Q2 -2010
073882AY8 15,647,474 15,171,266 476,208 15,171,266 12,225,784 Q4 -2010
225458FE3 6,759,455 6,755,403 4,051 6,755,403 6,386,245 Q4 -2010
073882AY8 14,647,298 14,605,121 42,177 14,605,121 11,687,120 Q1-2011
94983FAA8 3,971,607 3,969,797 1,810 3,969,797 4,076,592 Q2-2011
94983LAY3 16,497,745 16,331,572 166,173 16,331,572 16,558,795 Q2-2011
073882AY8 14,121,018 13,830,135 290,884 13,830,135 10,947,631 Q2-2011
94983FAA8 3,606,552 3,592,965 13,587 3,592,965 3,626,873 Q3-2011
94983LAY3 16,228,102 15,028,858 1,199,244 15,028,858 16,283,664 Q3-2011
073882AY8 13,255,475 12,471,856 783,619 12,471,856 10,138,659 Q3-2011
12498NAB9 1,837,868 1,797,662 40,206 1,797,662 1,999,325 Q3-2011
36298BAG5 31,816,909 31,330,233 486,676 31,330,233 31,522,943 Q4 -2011
94984EAD4 9,400,391 9,342,986 57,405 9,342,986 9,196,873 Q4 -2011
12498NAB9 1,653,028 1,497,945 155,083 1,497,945 1,725,978 Q1-2012
52521RAE1 18,317,021 18,249,391 67,629 18,249,391 18,048,000 Q2-2012
36298BAG5 29,227,846 28,991,913 835,932 28,991,913 30,478,352 Q2-2012
22541SCCO0 705,724 704,388 1,336 704,388 620,322 Q3-2012
22541SCCO0 652,401 651,758 643 651,758 584,377 Q4 -2012
52521RAE1 15,962,030 15,931,081 30,949 15,931,081 17,814,431 Q1-2013
36298BAG5 23,927,689 23,898,936 28,753 23,898,936 27,051,676 Q1-2013
94984EADA4 7,963,955 7,887,411 76,544 7,887,411 8,461,430 Q1-2013
36228FEC6 466,435 454,297 12,138 454,297 461,591 Q1-2013
36242DUQ4 2,178,730 2,176,930 1,800 2,176,930 2,281,692 Q1-2013
225458FE3 2,512,335 2,505,232 7,103 2,505,232 2,518,800 Q2-2013
36242DUQ4 2,102,340 2,029,687 72,653 2,029,687 2,174,667 Q2-2013
22541SCCO0 519,111 514,125 4,986 514,125 487,173 Q3-2013

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 $ 6,211,140
2. 12 Months or Longer $ 226,818

b. The aggregate related fair values of securities
with unrealized losses: 1. Less than 12 Months $ 191,535,614
2. 12 Months or Longer $ 16,406,703

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

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

F. Real Estate:
No significant change.

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

No significant change.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.
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Statement for September 30, 2013 of the ST PAUL FlRE AND MARlNE |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

On June 24, 2013, the Company sold $351.3 million of securities to its affiliate, The Travelers Indemnity Company.
Note 11 - Debt

No significant change.

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

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

Not applicable.

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

Through September 30, 2013, the Company paid dividends totaling $885 million to its parent company, The Travelers Companies, Inc. as follows:

(in thousands) Ordinary Extraordinary Total

March 20 $ 100,000 $ - $ 100,000
June 24 150,000 600,000 750,000
September 20 - 35,000 35,000

Note 14 - Contingencies

No significant change.

Note 15 - L eases

No significant change.

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

No significant change.

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

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

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

C. Wash Sales:

Not applicable.
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Statement for September 30, 2013 of the ST PAUL FlRE AND MARlNE |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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 $ - $ 41,986,007 $ 700 $ 41,986,707
Common stock 405,894,169 - - 405,894,169
Total assets at fair value $ 405,894,169 $ 41,986,007 $ 700 $ 447,880,876

There were no significant transfers between level 1 and level 2 during the quarter.

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

Beginning Total gains  Total gains Ending
Balance Transfer Transfer & (losses) & (losses) Balance
at into out of included in  included in at
Description 6/30/2013 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 9/30/2013
Bonds $ 700 $ - $ - $ 96) $ 96 $ -8 -3 - $ - $ 700

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

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

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

(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 $ 291,409,494 $ 291,409,494 $ 131,769,135 $ 159,640,359 $ -8 -
Cash equivalents 272,432,144 272,432,144 - 272,432,144 - -
Long term bonds 10,434,578,829 10,030,798,442 503,080,385 9,866,539,621 64,958,823 -
Preferred stock 1,645,800 1,195,000 1,645,800 - - -
Common stock 405,894,169 405,894,169 405,894,169 - - -
Mortgage loans - 42,900,000 - - - 42,900,000
Not
Practicable
(At December 31, 2012) Aggregate Admitted (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Short term bonds $ 179,043,458 $ 179,043,458 $ 71,468,171 $ 107,063,480 $ 511,807 $ -
Cash equivalents 15,689,223 15,689,223 - 15,689,223 - -
Long term bonds 11,614,648,362 10,845,612,797 863,425,877 10,744,652,668 6,569,817 -
Preferred stock 3,710,351 3,041,551 3,710,351 - - -
Common stock 363,316,122 363,316,122 362,269,240 - 1,046,882 -
Mortgage loans - 45,025,000 - - - 45,025,000
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Statement for September 30, 2013 of the ST PAUL FlRE AND MARlNE |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

D. Not Practicable to Estimate Fair Value

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

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

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’s Canadian Branch indirectly owns 22.5% of
Dominion.

Note 23 - Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 — Changes in Incurred Losses and Loss Adjustment Expenses

During the period from January 1, 2013 to September 30, 2013, the prior year-end total loss and loss adjustment expense reserves developed
favorably by $127,699,000, 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.

Q06.4
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NOTES TO FINANCIAL STATEMENTS

Note 35 — Multiple Peril Crop Insurance

No significant change.

Note 36 - Financial Guaranty Insurance

A. No significant change.

B. Not applicable.
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10.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

required by the Model Act? 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 settiement of the reporting entity? Yes[ ] No [X]

Ifyes,dateof change:

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ 1] 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[ 1] 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[ 1 No[ ] NAI[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........coccverne

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........coccvevrne

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). 312412011 ...

By what department or departments?
Minnesota Department of Commerce

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[ ] NAT[ ]

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[ 1] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ 1] No[X]

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

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

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

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

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

If the response to 9.1 is No, please explain:

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

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

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

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

PART 1 - FINANCIAL

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

If yes, indicate any amounts receivable from parent included in the Page 2 amount: G
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Statement for September 30, 2013 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

PART 1 - INVESTMENT

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

for use by another person? (Exclude securities under securities lending agreements.) Yes[ 1] No[X]
11.2 If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: B, 28,470,209
13. Amount of real estate and mortgages held in short-term investments: G 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter

14.21
14.22
14.23
14.24
14.25 Mortgage Loans on Real Estate
14.26 All Other.

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

Book/Adjusted Carrying Value

Book/Adjusted Carrying Value

$ . $ ..
$ 68,715,395 $
$ ....3,504,200,656 $

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ | No[ ]
If no, attach a description with this statement.
16. For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1  Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: S 17,277,531
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: F I 17,277,531
16.3 Total payable for securities lending reporting on the liability page: S 17,277,531
17. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[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
The Bank of New York Mellon One Wall Street, New York, NY 10286
17.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.
1 2 3
Name(s) Location(s) Complete Explanation(s)
RBC Investor & Treasury Services 155 Wellington Street W Custodial account for Canadian Branch
Toronto, ON M5V 3L3
17.3  Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
174 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
N/A CBRE Clarion Securities 201 King of Prussia Road Suite 600
Radnor, PA 19807
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions: ...........
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3.1
3.2

4.1

4.2

6.1
6.2
6.3
6.4

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

If yes, attach an explanation.

GENERAL INTERROGATORIES (continued)

PART 2

PROPERTY & CASUALTY INTERROGATORIES

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

Yes[ ] No[X] NAT[ ]

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

Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
Other liability-occurrence | ........ 0.000 |.......... 5.000 % .. 42,457,733 | ...42,457,733 | o0 |0 | 235,753 | ..cco..c. 235,753
Total e | e XXXt [ e XXX.ooovne ..42,457,733 | ...42457,733 | oo |0 | 235,753 | ......... 235,753
Operating Percentages:
5.1 A&H loss percent 0.0 %
5.2 A&H cost containment percent 0.0 %
5.3 A&H expense percent excluding cost containment expenses 0.0 %
Do you act as a custodian for health savings accounts? Yes[ ] No [X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No [X]
If yes, please provide the amount of funds administered as of the reporting date. 0
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Statement for September 30, 2013 of the ST PAUL FIRE AND MAR'NE |NSURANCE 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)
U.S. Insurers
[35378.................. [36-2950161........... [EVANSTON INSURANCE COMPANY ......oooooscesoeessocssseessesssesssssesssssssesssessseeesessemsssessssnsssssessssessssessseeeas [ [YES.ooe.
All Other Insurers
[oo000................. [ A0-0000000.......... [COVEARISKS SA.......ooooooeiveviveeveveeeeerererereseseresesesesesesesesseeeeseseeeeeeeseeeeesseesesssseeseseseeserseeseseeerereeeeeeeseseeeeeeesesesese | — [NO.....ooovereu.
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Statement for September 30, 2013 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Curreﬁt Year Prior3 Year Curre:t Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama......ccooeveierniiniinnnn. AL ... Liorvons | e 4127873 | oo 5,029,752 | .oceovriniienes 2,414,386 | ..coovrennn 4,053,609 65,533,485
2. Alaska.......coooooierierineinnn. AK|....... Livoovees | e 2,647,819 | coovverveinn 2,611,027 | oo 734,334 | oo 2,643,297 9,284,950
3. ANZONA.. AZ|.... Liorvons | e 3,953,188 | .ooovvvreiinne 3,699,456 | ...oovvrvcinnee 2,423,142 | oo 3,953,490 | .o 41,738,711
4. Arkansas...........ccocoeeeeiiennnn. AR ... Levoores | e 3,204,407 | coovvrreerinnn 4,045,054 | ...oovvrenee. 2197427 | oo 1,085,929 19,755,661 | ..cocvvvneen. 22,260,562
5. California.......c..coocurerrnernenenad CA|... RSO I 58,379,861 | ..ovvveienees 61,496,114 | ...ccoeevnnv 37,533,323 | ..o 47,473,500 ..2T4,461,578 | ............ 293,162,531
6. Colorado........coooerrenrvrrrrrnnen. CO |....... Livooros | e 17,528,141 | oo 15,168,227 | .ovvovvvrane 2,699,670 | .oovervrenne 9,726,515 | .o 69,624,048 | .............. 77,001,763
7. Connecticut........c.cocverrvrrenens CT|...... Liorvons | e 6,990,384 | ...ovvvrrinnn 6,760,394 | ...oovvrvinnnee 7,305,903 | .oovvvirinnee 3,719,880 45,801,016 ...54,018,490
8. Delaware........cccoccosvreerennnn . DE | oo Levorroos | e 1,120,144 | oo 999,554 | .ovvviverieiinnns 560,462 | ...ovvrrririinn 592,467 7,484,750
9. District of Columbia................ DC|..... Livoovons | e 1,633,233 | oo 1,512,740 | cooovvvrrris 307,228 | oo, 884,639 | ...coovvnn. 14,873,330
10.  Florida......cocooveenermrreereneenc FL [ i (- 30,755,739 37,576,417 | oo 17,748,558 | ..o 32,759,883 ....101,248,781
11, GeOrgia.....coovvevevreervnreennen . GA [ Lo ...5,672,138 5,727,988 | ... 6,781,724 ..3,531,108 ..49,557,442
12, Hawaii.......coooovverrrrrrrnnene H Livorvoos | e 1,453,172 1445154 | oo 742,799 1,120,432 8,896,783
13, 1daho.....ccooevvevnevnivnenninnecn D i Lo [ v 716,392 | oo TT7492 | oo 374,753 | oo, 305,680 3,262,007
14, MNOIS......vovererereereeirerreenen L [ (- .28,023,821 | .... ..28,228,931 | ... ...14,129,810 | .. .25,063,576 175,393,611 | .... .207,186,467
15, Indiana......c.ccoevvvrvrerrrervnnenndN i Liovvons | e 5,688,258 | ..oovvrverinnn 4,759,614 | ooovviis 8,717,882 | oo 2,207,199 29,043,273 | ..oovvrs 43,168,656
16, 1OWA..cooceerieee A Liorvoos | s 4,635,705 | ..oovrreienn 4557148 | .............. 12,227,179 | oo 6,404,021 | ..cooevenee. 31,383,120 | ..ooooenvnn 40,527,113
17, Kansas.......oocneeeneeeeeeseineens KS|....... Lioveons | e 12,001,526 | ..ccoovvvrnee. 10,190,530 | .oovvvvercrnnee 1,729,910 | oo 2,927,571 35,602,765 | ...oocvovernnes 38,293,714
18.  Kentucky.......cooovernrinninnis KY ... Livorvons | e 3,428,780 | .ooovvreiene 2,949,022 | ...cooorenne 3,259,888 | ..oovrirenne 4,248,583 24,382,232 | ..ccovveane. 27,385,749
19.  Louisiana......c.c.coeeeereerenrennenns LA|...... ISP I 21,574,077 | coovvveee 26,900,935 | ...ccoovvvnne 33,127,780 | coovvennee 14,943,621 | oo 78,579,873
20.  Maine.....oooververireiieiieiiens ME ... Lioeeos [ e 622,910 | oo 859,348 | ..o 394,689 | ..o 818,551 | oo 4,594,697
21, Maryland.......c.coconerirnrinrinnnns MD ... Lo | v 5,140,927 | .o 5,132,536 | ..ocooverrernnes 3,172,006 | ..ccoovvvrrennes 9,362,254 53,551,432 ...59,631,334
22.  Massachusetts..........ccc.coevennee MA| ... Liorvons | e 6,907,202 | .ooovvrenienn 8,290,954 | ....cooveeee 15,846,201 | ...cooevvvnve. 7,720,592 | ..o 108,149,957 | ............. 140,184,751
23.  Michigan........ccoevvmrrrerierinnns MI....... Levooree | e 12,258,239 | oo 11,975,234 | oo 3,696,015 | .oovvervinnn 8,004,281 80,888,258 | .....ccoevenne 87,900,074
24, Minnesota........ccccooeeverenee s MN | Livooons | e 6,877,762 | oo 7,608,492 | ..ooooviinnee 3,894,693 | oo 5,225,771 90,127,621 | .coovvveneee. 100,185,885
25, MiSSISSIPPi....cvrverrrierierrenn MS | . Livorroes | e 5,453,753 | oo 5,601,332 | oovovrirrinnes 7,345422 | oo 2,203,958 | ..coooevvrnen 23,829,059 | ..ooovvenees 32,168,091
26.  MiSSOUT......cocrnrernrirnrirnrnnen MO | Licorvoos | v 7,225,812 | oo 7,009,884 | ...ooovvivnne 5494782 | ..coovvre. 12,379,076 56,344,434 | .............. 65,492,274
27. Montana........cccooevververeenee MT | . Lioeroes | e 4,333,424 | oo 4,730,451 | oo 5,806,774 | oovevverinn 1,981,067 12,412,965 | ..o, 13,452,693
28.  Nebraska.......ccccoueenmecnneen . NE | e Liorvoos | e 2,305,537 | .o 2,738,384 | .ocovvi 1,210,908 | .cooovvrvrinne 1,382,951 | .o 21,491,204 | ..o 24,156,559
29. Nevada.......ccooommrcrmrcrmrcrene NV | Levorroos | e 3,721,015 | oo 4,169,967 | .cocovvvrrennes 1,591,869 | ..ocovvvrrrenns 4,885,213 33,453,549 | ...ccoeeeone. 36,046,441
30. New Hampshire...........cceee... NH | .. Lecen. ..670,017 | .... B27,151 | e 614,895 | ..oovviereii 583,235 ..12,628,287 15,647,785
31, New Jersey.....ccooevmeveeeeeeeNJ | e Lo 14,551,360 | .ocoevreee. 15,540,833 16,627,118 6,916,998 ...127,073,714 132,677,685
32, New MexXico.......ocovvuvrrrnee . NM | [ 22,575,055 19,527,992 | oo 5,108,748 | .coovvvirriinne 8,776,780 48,535,838 | .....coovennes 44,290,397
33.  New York..... LNY (- 57,616,742 | .... ...68,395,427 | ... ..25/481,881 | .. 44,147 848 326,188,661 | .... .334,808,315
34, North Carolina.........cccceeeeeer... NC | ..o Liovvons | e 5,825,655 | .ocovvieniinne 5,724,674 | oo 1,273,972 | oo, 1,379,347 36,946,422 | .........c..... 35,225,283
35.  North Dakota...........coooceneeeen.ND | .o [ 14,444,013 10,954,019 | oo 6,208,401 4,235,842 18,456,852 16,005,083
36.  Ohi0...c.oovvrrrrrrrseiserserineene OH | L. ..11,055,380 211,710,329 | ... ...10,171,968 | .. 4,737,192 ..56,285,302 | .... 88,294,123
37.  Oklahoma........cccocvnvrrnrnnn . OK | . (- 17,853,862 18,784,436 | ..o 9,282,219 | oo 5,723,496 44,250,639 | ...coooveeee 37,120,333
38, Oregon.......ccuevmeernernerineen. OR | e Levoreons | oo 1,854,729 | ...ccoovvrnne. 2,536,230 | .o 739,863 | oo 1,792,916 | .o 12,838,855 | ..covvrvnnens 13,986,793
39.  Pennsylvania.........cccoeeeneee . PA | . IS I 25,929,069 | ....ooovvenee 26,558,933 | ..ccooevenne 15,845,081 | ..cooovvvenee. 11,759,405 ...138,303,085 | ............. 126,563,251
40. Rhode Island...........cccoconen R i Livovvons | e 1,731,748 | oo 1,540,470 | coovvvrerris 466,785 | .ooovveeiieiin 105,501 17,681,393 | .oovvren. 19,277,697
41.  South Carolina..........cc..cc......SC | ..ccc. Livorvoos | oo 2,159,220 | oo 2,326,403 | ccoovvnne 2,869,996 | ...ocooveriennee 3,527,985 | ....coovveee. 21,668,499 | ......c........ 23,765,825
42.  South Dakota..........cccceeveveeneeSD | oo Lecoreons | v 1,337,953 | .o 1,310,972 | oo 443287 | oo 354,462 14,255,771 | oo 13,217,853
43, Tennessee........ccomevmrcvnecenee IN | i Livoroos | e 3,907,629 | .ooovvreriennn 4,735,452 | oovvinne 2,041,543 | oo 3,719,531 39,749,560 | ............... 41,480,586
44, TeXaS..onrrirrirrvrinernernerinen X [ ISP I 124,625,601 | .....c...c... 122,274,548 | ............... 77,084,069 | ........cc...c. 59,243,286 | ............. 341,896,740 | ...coovevnnee 339,952,748
45, Utah...cooocnencncnenlUT [ Livoovons | e 4417613 | oo 7,027,134 | i 3,199,357 | oo 1,796,986 21,129,182
46.  Vermont.........coecvevcververeenn VT [ Looeree | e 301,921 | oo 335,844 | oo 634,854 | .ooovverreinn 347,280 5,657,310
47, Virginia......ocoeeeeeeneeeeeneeee VA i Licoovons | e 7,033,555 | oo 8,322,272 | oo 4,869,824 | .....ccovvenee. 7,806,102 | ...cooonvenee 48,438,320
48.  Washington.........cccccoeeveeee . WA | o Lioeres | e 4,698,683 | ...ocoovverinnn 6,802,457 | .ovvovrrreinnes 5,850,035 | .ooveriiinnes 9,085,602 54,553,612 | .ovvrrennnnd 67,991,692
49.  West Virginia..........cooooovee . WV | L Livoovons | e 9,028,937 | .ovovviri 8,049,248 | ....covvvenne 3,662,563 | .oovvriiinne 3,228,472 20,948,565 | ......ccooeone. 19,802,032
50.  WisconSin.......cocoevermrerevereneren W e, Livorvoos | e 9,511,531 | oo 14,115,171 | e 2,320,129 | oo 10,775,266 | ..o 58,856,615 | ... 62,460,209
51, Wyoming......ccoconermeenernen WY | e NSO I 13,087,591 | oo 13,527,497 | oo 3,578,696 | ..coovrerinnes 8,856,027 22,280,466 ...20,304,915
52.  American Samoa....................AS | ....... O R (0 0 | 0 |0 | 0
53.  GuUaM...ccoovvvrnrineineiseienGU | e Lioovos | v 1,300 1,200 5,566
54.  Puerto Rico........ccocosvrereenn PR | . Levooroos | v, (49,616) | .ovovvvrririenes 229,679 | coovvvrerieinnn 857,644 325,586 3,508,082
55.  US Virgin Islands..........c.......VI | ... Lecen. .36,090 ..58,483 ...38,897 .271,597 LT77,427
56. Northern Mariana Islands......MP | ....... TR RN (01 (01 (0 U 0
57.  Canada......commerriirennnn. CAN |....... IS I 114,038,713 | ........... 125,930,717 | oo 50,317,830 | ..covvervrennes 94,749,276 | ............. 324,707,244 | ............ 320,633,532
58. Aggregate Other Alien............ OT | e XXXeee | v 4992412 | oo 7,376,703 | oo 6,705,328 | .o 3,466,957 | .o 31,639,857 | .ooovvennnn 40,931,263
59, TotalS.....ooverierireierneneses () Y. X I 741,618,003 | ............. 786,876,409 | ............. 459,764,500 | ............. 519,321,689 .3,420,012,455 | .......... 3,714,755,736
DETAILS OF WRITE-INS
58001. SGP Singapore ..........ccoeevvvrmees | oo ) .0 S DR 1,764,235 |..ccoovvrnnee. 1,114,269 | .o 26,846 | 419,433 | 4,201,591 | .o 2,765,822
58002. BMU Bermuda ........cccoocveeerneencs | . ) .0, T DO 1,609,328 |.....ccoouune. 1,890,566 |.....ccoooennn. 2,768,860 | ..ocoovverirrreiinennn0 [ 5,076,754 |...ccooonrnnnee 5,453,634
58003. Other Alien Combined .........c...... | ..... ) .0 T DO 1,629,749 |..cooovvrnne. 2,316,629 |...ccoorrrenne. 2,230,422 | ..cooovierrernn 759,831 | 15,006,942 |............... 22,265,441
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ... XXXu... | coveeneenenrnenns (10,900) | .vovvvrrenen 2,055,240 | ...coocrviennee 1,679,200 | ..oovvvrrennee 2,287,693 | .o 7,354,570 | .ovvrvvinnes 10,446,366
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... )., O 4,992,412 | oo 7,376,703 | oo 6,705,328 | oo 3,466,957 | .oooovins 31,639,857 | oo 40,931,263
(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




110

Statement for September 30, 2013 of the ST PAUL FlRE AND MARlNE |NSURANCE 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 ST PAUL FlRE AND MARlNE |NSURANCE 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 ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Mgrc;c:; . Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
3548...... The Travelers Companies, Inc......... 00000...... 41-0518860 |......cccveveunneee 0000086312|NYSE................. The Travelers Companies, INC.........ccccoevvriirennnes MN............ UDP...coiiiiiis [ttt st s ssesenssenes | oereresssseesnssesesssnes | eveens 0.000 | i | e
3548...... The Travelers Companies, Inc......... 24767..... 41-0406690 | ...ovovverrerrens | v | e St. Paul Fire and Marine Insurance Company......... (03 P The Travelers Companies, INC.........ccocerrevriennnnns OBM.....covnne ...100.000 | The Travelers Companies, INC..........cccocvvrrrrreens | correrrrennns
3548...... The Travelers Companies, Inc......... 24791...... 410881659 | ..o | rererinrieirenes | e St. Paul Mercury Insurance Company.............cc...... [0 [ St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC.........c.ccouurerrevnrenns | cererirrennes
3548...... The Travelers Companies, Inc......... 24775...... 4120963301 | oo e | e St. Paul Guardian Insurance Company.................. (O3 P St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........cccvrverenrrens | cerrerreenens
3548...... The Travelers Companies, Inc......... 40967...... 411419276 | oo e | e St. Paul Fire and Casualty Insurance Company...... |1 DS.. St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccovrvereerereens | cevrerrenncns
3548...... The Travelers Companies, Inc......... 30481...... 41-1230819 | oo e | e St. Paul Surplus Lines Insurance Company............ DE.....cc.... DS.. St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccereereererens | cevrerrennens
3548...... The Travelers Companies, Inc......... 41769...... 41-1435765 | ..o | e | e The Travelers Casualty Company...........cccccoueuene. (03 po— [DIS TR St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC...........cccovvreenis | verererrnnnns
3548...... The Travelers Companies, Inc......... 41750...... 411435766 | ..o | v | eerieesneeeena Travelers Constitution State Insurance Company... |CT............ DS.. St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC...........cccovrureeris | vevrreirennes
3548...... The Travelers Companies, Inc......... 00000...... 51-0375653 | ..o [ errrereininiens [ Northbrook Holdings, INC.........c.cccovvriininienininnne DE........... DS.. St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC............ccovrireeris | verrrrernnnns
3548...... The Travelers Companies, Inc......... 36463...... 36-2999370 | ..o | e [ Discover Property & Casualty Insurance Company. |IL.............. DS, Northbrook Holdings, INC........c.ccovvivvrneiriinnnns O/BM.....covnne ...100.000 | The Travelers Companies, INC..........cccovverrerrrens | correrrrennns
3548...... The Travelers Companies, Inc......... 19224...... 36-2542404 | .......coovveis | e [ St. Paul Protective Insurance Company.................. Lo [D1S S Northbrook Holdings, INC........cccccvrvrrvrerncinnnns O/BM.....covenne ...100.000 | The Travelers Companies, INC..........ccovrverrerrrens | correrrrennns
3548...... The Travelers Companies, Inc......... 10213...... 52-1925132 | ..o [ e Discover Specialty Insurance Company.................. [ DS.. St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccocurerrermrenes | cererrrrrnnes
3548...... The Travelers Companies, Inc......... 25887...... 52-0515280 | .....vvvrveeren | verrerrereieinens [ United States Fidelity and Guaranty Company....... (O3 P DS.. St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccovreereererens | correrreencns
3548...... The Travelers Companies, Inc 52-0B16768 | ....oovovevereres | ererereenerieins [ vreieiseieiesieeinne Fidelity and Guaranty Insurance Underwriters, Inc.. United States Fidelity and Guaranty Company... ...100.000 | The Travelers Companies, INC...........cccovvreeris | cerrreirnnnes
3548...... The Travelers Companies, Inc 42-1091525 | ..o | v | e Fidelity and Guaranty Insurance Company............. United States Fidelity and Guaranty Company... ...100.000 | The Travelers Companies, INC...........cccoevueerns | cerrreirnnnns
3548...... The Travelers Companies, Inc 52-1551225 Laurel Village Fidelity Realty, InC...........cccocvvireennnne United States Fidelity and Guaranty Company... ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc... 41-1616702 | ... Laurel Village Joint Venture Partnership.. .| Laurel Village Fidelity Realty, Inc.... The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 41-1542260 Laurel Village | Limited Partnership. Laurel Village Joint Venture Partnership............. The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc. 41-1542261 Laurel Village Il Limited Partnership Laurel Village Joint Venture Partnership............. The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc... 41-1542263 | ... Laurel Village Il Limited Partnership... .| Laurel Village Joint Venture Partnership. The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 41-1542264 Laurel Village IV Limited Partnership Laurel Village Joint Venture Partnership............. The Travelers Companies, INC.........cocvvrevrenees [ covvreerins
3548...... The Travelers Companies, Inc. 411542266 | ..o [ s | e Laurel Village Tower A Limited Partnership............ Laurel Village Joint Venture Partnership............. The Travelers Companies, INC.........cocverevrenees [ covereerenns
3548...... The Travelers Companies, Inc 41-1593312 | oo | v | e Laurel Village Tower B Limited Partnership............ Laurel Village Joint Venture Partnership............. The Travelers Companies, INC........cccovvevrreeens [ correreirinns
3548...... The Travelers Companies, Inc 411542267 | ..o | v | e Laurel Village Tower C Limited Partnership............ Laurel Village Joint Venture Partnership............. The Travelers Companies, INC........cccoeevrenens [ correreininns
3548...... The Travelers Companies, Inc 41-1542255 | oo | et | e Laurel Village Swinford Limited Partnership............ Laurel Village Joint Venture Partnership............. The Travelers Companies, INC........cccovievreeens [ covrereininns
3548...... The Travelers Companies, Inc 52-1T04255 | ..o [ evrreieinniens [ USF&G Retail Associates GP, INC.........ccoceuvviennne United States Fidelity and Guaranty Company... ...100.000 | The Travelers Companies, INC...........ccovvureenis | vevereirennns
USF&G/Fidelity Retail Associates Limited
3548...... The Travelers Companies, Inc......... 00000...... B2-1T04256 | ..o e | e Partnership MD............ DS..covevev USF&G Retail Associates GP, Inc...................... OM..ooieiieas | e 1.000 |The Travelers Companies, INC..........coovvrrvrvrinns 0101.....
USF&G/Fidelity Retail Associates Limited
3548...... The Travelers Companies, Inc......... 00000...... 52-1704256 | ... e | Partnership MD............ DS... United States Fidelity and Guaranty Company... [O......c.ccocovnines | voree 83.950 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000...... 52-1852190 | ...vovvvreveeren | e [ BMR Sports Properties, INC.........ccovrvvrvrrieriennnns MD............ DS.... United States Fidelity and Guaranty Company... ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000...... 52-1573TT8 | ..o | e [ Black Mountain Ranch Limited Partnership............ MD............ [D1S S BMR Sports Properties, INC...........coocvverrieriennnne (0117 SR IS 1.000 |The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000...... 52-1573778 | oo | e [ e Black Mountain Ranch Limited Partnership............ MD............ DS... St. Paul Fire and Marine Insurance Company..... [ O.....cccoovvevivens | woves 85.000 |The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000...... 52-2073764 | ...oovvreeererees | cererereieisiens | v MMI Capital Trust L.....c.ccvvrierieerieecceees DE........ DS... St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC...........ccccevreeris | vevrreirnnnns
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3548...... The Travelers Companies, Inc......... 00000...... 41-0406690 Promenade Partners, LLC...........ccocovvniincnircncens DE.....cc.... DS.... St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, Inc.

52-1953822 | ...
52-2044075

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

USF&G Capital I.......... ....|DE............ | DS
USF&G Capital Il DS...

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

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

3548...... The Travelers Companies, Inc......... 00000...... 41-0406690 | ....cooevvverrien | e | eeerieeiseeenes 350 Market Street, LLC........covvvrieirceriens DE............ DS... St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000...... [ eevrrrerrerrereees | eerrererieiereenes | eversnerieiieiens | eereeresesessse s UA Combined Investment Company Limited.......... GBR.......... DS.... St. Paul Fire and Marine Insurance Company..... [O/B.........cccoeei. | ad 67.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000...... | everrerrerirerenns [ | e | e Jago Dedicated Limited UA Combined Investment Company Limited....... |O/B........ccccouvereer| weu. 88.900 | The Travelers Companies, Inc

3548...... The Travelers Companies, Inc......... 00000...... [ corerrerrerirerenns [ | e | e Jago Dedicated Limited St. Paul Fire and Marine Insurance Company..... [O/B........cccccovvens | vovee 11.100 | The Travelers Companies, Inc

3548...... The Travelers Companies, Inc......... 00000...... | corererererirrereen | erererrrrererienen | ererenenrineeenes | crerreeneesenereee Travelers Special Services Limited St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC.........cccocurevrernreres | cerererrrines

3548...... The Travelers Companies, Inc......... 00000...... 20-3033027 | ...oovererereenen | rererinnineirenes | e Yonkers Financing Corp.........cceevrevrererenreneererenns St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccouurerrernrenns | cererirrennns

3548...... The Travelers Companies, Inc......... 00000...... 52-1735211 | oo [ e Castle Pines Fidelity Realty, Inc.........c.ccccovinirninae St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccoceeurevnrenns | corerirreenas
Castle Pines Fidelity Associates Limited

3548...... The Travelers Companies, Inc......... 00000...... 52-1735213 | oo [ e [ Partnership MD............ [DIS TR Castle Pines Fidelity Realty, Inc...........ccccoveeevee OM..oviiniinens | v 1.000 | The Travelers Companies, INC...........ccccervrevnnen. 0105.....

Castle Pines Fidelity Associates Limited

3548...... The Travelers Companies, Inc......... 00000...... 52-1631820 | ..o [ e [ Fidelity Castle Pines Limited Partnership................ MD............ [DIS TR Partnership OM..oooiviereans | e 50.000 |The Travelers Companies, INC........cccovvvevrirennnns 0106.....
Castle Pines Fidelity Associates Limited

3548...... The Travelers Companies, Inc. 52-1735213 | oo [ e [t Partnership MD............ [D1S S St. Paul Fire and Marine Insurance Company..... The Travelers Companies, INC..........ccoevvvverrnnes 0105.....

3548...... The Travelers Companies, Inc. 52-1466734 | ..o | erreeienniens [ English Tum Fidelity Realty, InC..........cccovvvvininee MD............ [D1S S St. Paul Fire and Marine Insurance Company..... The Travelers Companies, Inc.

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

59-2635727 | ..oveeeerrians [ corerieinnineines | e English Tum Limited Partnership............ccccocoveunee. MD............ DS....
59-2700441 | ... [ | e Fidelity English Turn Club General Partnership...... MD............ DS...
59-2635727 English Tum Limited Partnership.
52-1715225 | ... English Tum Realty Management, Inc.....
Fidelity English Turn Club General Partnership......

English Turn Fidelity Realty, Inc
English Turn Fidelity Realty, Inc
St. Paul Fire and Marine Insurance Company.....
.| St. Paul Fire and Marine Insurance Company..... | O/B/M...

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

3548...... The Travelers Companies, Inc 59-2709441 English Turn Realty Management, Inc................ O/B/M....cooovvanr| v 1.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc 41-1762781 Camperdown Corporation............cccceceeueerirreenninns The Travelers Companies, INC........cccovvveirieennnns ...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.....  ..ccccovereirnne Aprilgrange Limited.........cocoervvriennenniesiens The Travelers Companies, INC........c.ccoerevrieninens ...100.000 | The Travelers Companies, Inc

3548...... The Travelers Companies, Inc......... | 00000...... | co.coorerrvrens [errrrirrerenns [ e | e F&G U.K. Underwriters Limited...............cccccevevnnne. The Travelers Companies, INC........c.coererrrinnnnns ...100.000 | The Travelers Companies, Inc.

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

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

................................................................................... Travelers Underwriting Agency Limited...................
Travelers Syndicate Management Limited..............
Travelers Asia Pte. Ltd.......cccooovvincniencninnes
St. Paul Surety Europe Limited..........c.ccccoorvrrininns
Travelers Corporate Trustee Ltd...........ccccccvvrrennee.
Travelers London Limited...........cccocvcviicniiinene
Solicitors Professional Indemnity Limited................
St. Paul London Properties, INC.........ccccovveieiriinnes
TCI Global Services, INC..........ccccovvvvviviiiiiririennn,

41-1880024
52-1965525

AA-1121375

Travelers Management Limited...

Travelers Insurance Company Limited....................

The Travelers Companies, INC...........cocvvvveninnee ...100.000 | The Travelers Companies, Inc
The Travelers Companies, INC.........cccoveriverenen.
Travelers Syndicate Management Limited..........
The Travelers Companies, INC.........cccovereveenenee
The Travelers Companies, INC........ccoveveriiienne
The Travelers Companies, INC........ccccovviiuennns
Travelers London Limited.............ccoocvireeniiinnnns
The Travelers Companies, INC..........cccovvvveieenes
The Travelers Companies, INC.........ccccovvvereenes
The Travelers Companies, INC.........ccccovvivevrenes
The Travelers Companies, INC.........ccooverevrenec.

The Travelers Companies, INC..........cocvevvvnenne

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

The Travelers Companies, INC.......ccccovvvevrirennnns

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

The Travelers Companies, INC..........ccoevvvverrnnnes

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

The Travelers Companies, INC..........cocvevernnenne
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3548...... The Travelers Companies, Inc.........{00000...... | ...cccovrrrrrnne Travelers Professional Risks Limited Travelers Insurance Company Limited................ O/B..covverririninns ...100.000 | The Travelers Companies, INC..........covreereererens | cevrerrenncns
3548...... The Travelers Companies, Inc... 06-1008174 | ... Travelers Property Casualty Corp.... . .| The Travelers Companies, Inc........ O/BIM... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 06-0566030 Constitution Plaza, INC.........ccoceveeenieceeeenns Travelers Property Casualty Corp........c.cccoeuuee O/B/M......ccceun ...100.000 | The Travelers Companies, INC...........cccoerrreeris | crrrreirnnnes
3548...... The Travelers Companies, Inc 06-1445591 | ...vovviieiriees [ e [ Travelers Insurance Group Holdings Inc................. DE............ NIA..ccooee Travelers Property Casualty Corp........ccccoceuenee O/B/M.....coovune ...100.000 | The Travelers Companies, INC...........ccovvurereris | verereirnnnns
3548...... The Travelers Companies, Inc. 06-6033509 | .....ooovveverrine | e [ The Standard Fire Insurance Company.................. (02 P A Travelers Insurance Group Holdings Inc............. OBM......ccuoe. ...100.000 | The Travelers Companies, INC..........cccccvvvrerrers | cererrernns
3548...... The Travelers Companies, Inc. 06-6033509 | .....ovoveverrnne | ververeierrenies [ Standard Fire Properties, LLC..........ccccovvivrrninenn. DE............ NIA.....ccooone. The Standard Fire Insurance Company.............. OM..ccovviriirinns ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc. 94-3097171 | oo | cerverreeiieinees [ Bayhill Restaurant Il Associates............ccoevrrerennee. CA..cco... NIA...ccooin. Standard Fire Properties, LLC..........cccocovrvvcveines [ Orervvvievivenn | e 50.000 |The Travelers Companies, Inc
3548...... The Travelers Companies, Inc. 06-6033509 | ....coovvrerererns [ corerierinririrnes | e Standard Fire UK Investments, LLC..........c..cocevunee DE.....cce. NIA .o The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, INC.........cccocurevrernreres | cerererrrines
The Automobile Insurance Company of Hartford,
3548...... The Travelers Companies, Inc......... 19062...... 06-0848755 | ... | e [ Connecticut CToriii A The Standard Fire Insurance Company.............. O/BM.....cooveene ...100.000 | The Travelers Companies, INC..........cccvrvererrrens | corerreunens
The Automobile Insurance Company of Hartford,
3548...... The Travelers Companies, Inc......... 00000...... 06-0848755 | ..o oot | e Auto Hartford Investments, LLC............ccccevevevenee. DE............ NIA............... Connecticut ...100.000 | The Travelers Companies, INC...........ccovvvreeris | verererrennes
3548...... The Travelers Companies, Inc......... 36145...... 06-1286264 | ..o | ererereieiriens [ Travelers Personal Security Insurance Company.... |CT............ A The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, INC...........cccovrureeris | vrrereirnnnes
3548...... The Travelers Companies, Inc......... 36161...... 06-1286274 | ..o [ erreereinriens [t Travelers Property Casualty Insurance Company... |CT............ A, The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, INC...........ccovvurereris | verereirennns
3548...... The Travelers Companies, Inc......... 38130...... 36-3703200 | ...vovririverrres [ erreereinenieins [ Travelers Personal Insurance Company. (O3 P A, The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, INC..........ccervvrerrers | cerrerrrnnnns
3548...... The Travelers Companies, Inc......... 00000...... 27-84B89564 | .......oovvevies | e | e Travelers Texas MGA, Inc The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, INC..........cccervrrrrrers | cerrerrrennns
3548...... The Travelers Companies, Inc......... 00000...... 066033509 | .....ovovrevrrrrien | verrerrirerreinens [ Oregon Evergreen Investor I, LLC.........ccccoovriinne DE......cc.... NIA...conn. The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000...... B1-1639956 | .....ovvrcverirns [ corerierinrireines e Lone Rock Timber Investments I, LLC.................... DE.....cce. NIA .o Oregon Evergreen Investor I, LLC..........ccccoveeve | Orvovvinivcvcininns | e 75.000 |The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000...... 98-0190863 | ....ouvvrrererne [ corerrrrrnririrnes | eoreereriesineinenresenes Travelers (Bermuda) Limited...........cccovnervierininnns BMU......... (A, Travelers Insurance Group Holdings, Inc............ ...100.000 | The Travelers Companies, INC..........ccocurerrevnrenes | cererirreenns
3548...... The Travelers Companies, Inc......... 00000...... 20-4312440 | oo e | e Travelers Lloyds Management Company................ L S NIA .. Travelers Insurance Group Holdings, Inc............ ...100.000 | The Travelers Companies, INC..........ccereereererens | cerrerrenncns
3548...... The Travelers Companies, Inc......... 00000...... 06-1534005 | .....coovnevreerenn | verrerrerereinens [ TPC Investments INC.........cvverevereereineeereineeerennes CToriie NIA. .. Travelers Insurance Group Holdings, Inc............ ...100.000 | The Travelers Companies, INC..........ccereereerereens | correrrennens
3548...... The Travelers Companies, Inc......... 19038...... 06-6033504 | .....oovevereiee | e [ Travelers Casualty and Surety Company................ (03 po— A Travelers Insurance Group Holdings, Inc............ ...100.000 | The Travelers Companies, INC...........ccoevreeris | cerrreirnnnes
3548...... The Travelers Companies, Inc......... 41483...... 06-1067483 | ....oovvvreverrres | errrereinirienns [ v Farmington Casualty Company............ccccecvvievnnnns CTuiieee A, Travelers Casualty and Surety Company............ O/B/M.....coovune ...100.000 | The Travelers Companies, INC...........ccovrureenis | vererrernnnns
3548...... The Travelers Companies, Inc......... 00000...... [ coerrrerrerrerene | cerverrrieiesreees | eoversseniesieiens | veresresessesseseens 8527512 Canada INC........coevevererereeeiecisieieins CAN.......... NIA.....ccoooone. Travelers Casualty and Surety Company............ OBM.....ccovnne ...100.000 | The Travelers Companies, INC..........cccervrveriers | cererrrnnns
3548...... The Travelers Companies, Inc......... 00000...... [ eerrrverrerrerenes | cerrerrrieiereenes | everssenierneiens | eeresrenessssesees Travelers Insurance Company of Canada............... CAN.......... A Travelers Casualty and Surety Company............ OBM.....covnnee ...100.000 | The Travelers Companies, INC..........ccevvvrerrers | cererrrrnnns
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... 3119%4...... 06-0907370 | ..o [ corerierinnireines | coreireriesnneneireenes America [0 [ (A, Travelers Casualty and Surety Company............ OBM.....ccvvne. ...100.000 | The Travelers Companies, INC.........cccocrevrevnreres | coririreines
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... 00000...... 06-0907370 | ...oovevrvreerens | vevrerreremeinenns [ e Travelers Brazil Holding LLC America O/BM.....cooveene ...100.000 | The Travelers Companies, INC..........covreereererens | cerreereenens
3548...... The Travelers Companies, Inc......... 00000...... 06-0907370 | ...eovevevreereen | vererreremeinenns [ e Travelers Brazil Acquisition LLC Travelers Brazil Holding, LLC..........ccccovuvvninnee. O/BM.....cooveene ...100.000 | The Travelers Companies, INC..........ccvreererereens | cerreereunens
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... [ orereerreeererrees | eererreieerereins | e | e Resseguros S.A. ("Holdco") BRA.......... NIA . Travelers Brazil Acquisition LLC............cccocoveenee. O/B..ooveviricrns | e 49.500 | The Travelers Companies, Inc.
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... [ eevrreerreirerene | cerrerrrieneineies | everereniereiens | e J. Malucelli Resseguradora S.A..........cccccovvereninnns BRA.......... A Resseguros S.A. O/B...vverviriannns ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000...... [ everreerreerrrenes | ceererrrrenerneies | eorerssrererneinns | e J. Malucelli Controle de Riscos Ltda...........cccceuun. BRA.......... NIA...ccooin. J. Malucelli Resseguradora S.A........cc.cccoeuvvenrnn O/B...oovvvrvrrane | e 0.010 | The Travelers Companies, Inc
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... | overrerrrrereernes | ceererrnenerenseens | eerernsemeineenes | rerseeeresneesseneens J. Malucelli Seguradora S.A..........cccovvvvrerrninnn. BRA.......... A Resseguros S.A. [0]1- S ...100.000 | The Travelers Companies, Inc
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3548...... The Travelers Companies, Inc......... 00000....... | erereerrreereerees | eererrereeremneens | eererrereenerneenes | e J. Malucelli Controle de Riscos Ltda............cccoceun. BRA.......... NIA .. J. Malucelli Seguradora S.A.........c.cocovreurineennee. O/B..ooveervreeine | e 99.900 | The Travelers Companies, INC...........ccvevreenenncn. 0111.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... [ ceverrrreerireenes [ e | e | e J. Malucelli Seguros S.A.........cccoovviernirerieninns BRA.......... A, Resseguros S.A. O/B...ooveervirinns ...100.000 | The Travelers Companies, InC............cccoervrernnen. 0111.....
3548...... The Travelers Companies, Inc 06-0876835 | .....coovvverrres | errrrereinerienns [ v Travelers Casualty Insurance Company of America A, Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, INC...........ccovrrrerenis | vevereirnnnns
3548...... The Travelers Companies, Inc. 06-1286266 Travelers Casualty Company of Connecticut.......... |CT..ccoerves [1Aciiiiiinnee. Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc... 06-6033504 | ... Travelers Casualty UK Investments LLC..... .| Travelers Casualty and Surety Company.... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 06-1286268 Travelers Commercial Insurance Company. Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc. 06-1203698 Travelers Excess and Surplus Lines Company....... Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc... 75-1732040 | ... Travelers Lloyds of Texas Insurance Company...... . | Travelers Casualty and Surety Company.... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 75-2676034 Travelers MGA, INC....coovuvmrerieieieereeseeeeees Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc. 06-0566050 | .....coocevrreenn | rererrerereiniens [ e The Travelers Indemnity Company............ccocueenee. Travelers Insurance Group Holdings Inc............. ...100.000 | The Travelers Companies, INC..........ccereereerereens | cerrerreencns
3548...... The Travelers Companies, Inc 060566050 | ....vovrreverereee | erererrinerienns [ rrereissieesieeinne Arch Street North LLC The Travelers Indemnity Company.............ccc..... ...100.000 | The Travelers Companies, INC...........cccovrureeris | vrrereirnnnes
3548...... The Travelers Companies, Inc 06-0291290 | ....vovirivevries [ erreereinirieins [ The Charter Oak Fire Insurance Company............. CTuiiene A, The Travelers Indemnity Company...........cccc..... ...100.000 | The Travelers Companies, INC...........ccovvurereris | verereirennns
3548...... The Travelers Companies, Inc. 06-1345091 | .ovoviiverries [ errrerrinniens [ Countersignature Agency, INC.......ccccvvevererreninns | = I NIA..ccoone The Travelers Indemnity Company..........c..cc...... ...100.000 | The Travelers Companies, INC..........ccervvrerrers | cerrerrrnnnns
3548...... The Travelers Companies, Inc. 59-3372141 | e | e [ First Floridian Auto and Home Insurance Company |FL............. A The Travelers Indemnity Company.............cc..... O/BM.....covnnne ...100.000 | The Travelers Companies, INC..........cccerverrrrrers | correrrrrnns
3548...... The Travelers Companies, Inc. 22-3129711 | oo [ e | e First Trenton Indemnity Company...........c.cccvcerevenee (O3 [ (A, The Travelers Indemnity Company.............c...... OBM.....ccvvnee. ...100.000 | The Travelers Companies, INC..........ccocurerrevnrenes | cerirerrennes
3548...... The Travelers Companies, Inc. 56-1371361 | ..o [ e Gulf Underwriters Insurance Company................... (O3 [ (A, The Travelers Indemnity Company.................... OBM.....ccovvnee. ...100.000 | The Travelers Companies, INC..........ccouurevrevmrenns | cererirrennas

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

Travelers Casualty and Surety Company of

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

3548...... The Travelers Companies, Inc... 94-6051964 | ... Northland Casualty Company...... . . | Northland Insurance Company. ...100.000 | The Travelers Companies, Inc...

3548...... The Travelers Companies, Inc. 41-1720288 Northland Risk Management Services, Inc............. Jupiter Holdings, INC........coovvirreninrneiicinnns ...100.000 | The Travelers Companies, Inc.

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




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

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

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *

1 &419)

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

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

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

Travelers Property Casualty Company of

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

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

3548...... The Travelers Companies, Inc. 20-4403403 TINDY Foreign, INC......ccovvverrieirniieiiciesnieisine The Travelers Indemnity Company. ...100.000 | The Travelers Companies, Inc.

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

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

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

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

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

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

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

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

Asterisk Explanation

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

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

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

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

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

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

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

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

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

0109. Bayhill Restaurant Il Associates is 50% owned by an unrelated party, which is the manager.
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Statement for September 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0110. Lone Rock Timber Investments |, LLC's other 25% member and manager are unafiliated with Travelers
0111. Control determination is based upon application of the last sentence of SSAP 25 paragraph 4.
0112. Ownership due to Travelers Property Casualty Company of America's participation interest as a subscriber in the American Hull Insurance Syndicate
0113. Ownership due to Travelers Property Casualty Company of America's participation interest as a subscriber in the American Hull Insurance Syndicate




Statement for September 30, 2013 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

1

. Medical professional liability - occurrence
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,

. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. Auto physical damage
. AICraft (all PETIIS)......cvveveeriereerese et

. International..
- WaITANEY ..t
. Reinsurance-nonproportional assumed property...........oeveereneereerenennns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.
s TOAIS e

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

............... 528,310

.(6,606,133)] ...
..484,387

(222.280)] ..
(12.797.305)| ..

3391258 | ..
.......... (2.100,537)

1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
BTttt | seiestent e 45,465,374 | ...oooon 52,402,991
2. 13,089,203 | ..o 2,132,534
3. Farmowners multiple peril.
4. Homeowners multiple peril...
5. Commercial multiple peril
6. MOrtgage QUATANLY.........cccceveveiieriieieiseiese et naes
8. Ocean marine ....9,870,424
9. Inland marine........ 13,172,751
10. Financial guaranty

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

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty
. OCBAN MAMNE......eeieeeeree ettt s e
. Inland marine........
. Financial guaranty...........cocoevenenninnenee

. International..
s WaAITANEY ..ot bbb
. Reinsurance-nonproportional assumed property
. Reinsurance-nonproportional assumed liability........

. Reinsurance-nonproportional assumed financial lines. e |
. Aggregate write-ins for other lines of buSINESS............cccceeveeieeieesiccreeiee

1 TOMAIS et

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

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

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

...588,845

......................................... 9,259,918
....8,463,353

417938
..................................... 433,582,902

...11,188,867
....863,072
....425,287
11,920,501

346,008

i 364,051

..................................... 741,618,003

..................................... 786,876,409

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

. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)




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

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

10

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2013 2013 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2013 LAE Reserves on Reserves on Claims Q.S. Date Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2010 + Priof....cco. | cooverrerane. 2,700,928 | ............... 3,392,296 | ....ccouue. 6,093,223 | ..oooereiraa 547,558 ...54 475 602,034 | ....coeuuuee 2,365,473 | oo 42,567 | ..o 2,994,958 | ... 5,402,998 | .cocoverernnn. 212,104 | oo (300,296) | ..ocverrreaen (88,192)
2. 201 s [ e 567,161 | .ooovrerernae. 732,311 | oo, 1,299,472 | oo 255,259 | civiriereiiiiennas 19,739 | oo 274,999 | oo 434,568 | ..o, 27,689 | .o 554,153 | wcovverernnn. 1,016,410 | coovvovrereinns 122,667 | .oooreviciennas (130,730) | oo (8,063)
3. Subtotals
2011 + Priof...c..o. | cooevrevrenn 3,268,088 | ................ 4,124,607 | oo, 7,392,695 | .ovovvean 802,818 877,032 | oo 2,800,041 | oo 70,256 | ..o 3,549,110 | .o, 6,419,408 | ...cooovveeann. 334,771 | o (CREN0ZL)) — (96,255)
4, 2012.eees e 750,144 | ............... 1,303,846 | ................ 2,053,990 | ..oovoorren 521,278 | oo 96,349 | ...ccooeannnnd 617,627 | oo 510,157 | covereeeeernaand 66,362 | ...ocoovrrennn 828,399 | ....ccoooveeee. 1,404,919 | oo 281,292 | oo (CAPAKL)] — (31,444)
5. Subtotals
2012 + Priof ... | cooeereereneans 4,018,232 | ..ccuuee. 5428453 | ..o, 9,446,685 | ...cceocrennnn 1,324,096 170,564 1,494,660 | ................3,310,199 | oo 136,618 | ..ccocvrrnnns 4,377,510 | ooovereras 7,824,327 | oo, 616,063 | ...ccoovreerrernns (743,762) | ..cvereereras (127,699)
6. 2013, [, .0 ST 2.0 ST .S T P D0 S [P 891,282 | oo, 891,282 |...ccovueene D0, S I 522,415 | oo, 1,019,928 | ..ooovvvrnee 1,542,343 | ..o XXX v [ crreiieiieninns 0.0 T P XXX o
7. TotalS...ceveren | ceveevereen. 4,018,232 | ..ovvverennn. 5,428,453 | ..o 9,446,685 | .oovverrennan. 1,324,096 | ..covveeee. 1,061,846 | ... 2,385,942 | ..ooovereens 3,310,199 | oo, 659,034 | ..oovvverenne 5,397,437 | .ovvernnn. 9,366,670 | .ovvvererreinns 616,063 | ..ccovrrrrrcrens WX N(-7) (127,699)
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 | ..o 6,000,664
L PR 153 % (2. coveerirennns (13.7)%3. coererrerers (1.4)%
Col. 13, Line 7
Line 8
4o oo, (2.1)%




Statement for September 30, 2013 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

* 2 47 6 7 2 0134 900000 3 *

* 2 47 6 7 2 0133650000 3 *

Q15



Statement for September 30, 2013 of the ST PAUL FIRE AND MAR'NE |NSURANCE 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 reCEIVADIE. ..ottt ssessenens | sesessnssensnns 1
2505. COLI supplemental benefits trust.. .

2506. Other assets
2507. Ceded deposit asset
2508. Other assets nonadmitted

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

R 4917339

2597. Summary of remaining write-ins for LN 25........ccivnrnrrinnsnsisnsnssessesnsssessesssssesssssnssssssessnes | sesneseesenees 19,943,582 | covivriniinennnnd71,929 | i 15,471,652 | oo 20,877,576
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
2504. Retroactive reinSUranCe rESEIVE ASSUMEM...........cueireiueureiireireiseissiesseisssssssssessesssssssesssssssesses s ssse s sssssssessesesssessessessssansessess | sessessessssessesessnsessesseses 558,385 | rvrerereeeeeeeis 561,236
2505. Federal EXCISE taX-TEINS CONMIACES. .......cvuiieireiseissieise ettt s b s bbb s s entenss | bntessessssassessessesnnsensesnsntenne B44 | .o 644
2506. Escheat liability........cccoererverrrirerenn. R (10 ) (575,802)
2507. Retroactive reinsurance reserve ceded ....(26,306,628)] .... ....(29,012,946)
2597. Summary of remaining WIte-INS fOr LINE 25.........c.cuiiiiiiiiiiieiiiese ettt sa e st b nsebessssssesssssbennsens | sessssesssssessssesesssnens (26,350,339) | ..oovcveriereiee (29,026,867)
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
1404. Retroactive reiNSUFANCE GAINMOSS.........c.cuiviveieiciiieie ettt bbbt es bbb ssesse s sstessesans | oevsesssssaesas (1,024,004) | ..cvveverrrrnes 3,884,670 |...ccocvrrnne 3,777,498
1497. Summary of remaining Write-iNS fOr LINE 14........ o ittt sttt sttt nnns | senssnsssesensans (1,024,004) [ ...oovvveneneens 3,884,670 | ..o 3,777,498

Q16




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

Additional Write-ins for Schedule T:

States, Etc.

1

Active
Status

Direct Premiums Written

Direct Losses Paid

Direct Losses Unpaid

2
Current Year
to Date

3
Prior Year
to Date

4
Current Year
to Date

Deducting Salvage)
5

Prior Year
to Date

6
Current Year
to Date

58004.
58005.
58006.
58007.
58008.
58009.
58010.
58011.
58012.
58013.
58014.
58015.
58016.
58017.
58018.
58019.
58020.
58021.
. JPN Japan ..........
58023.
58024.
58025.
58026.
58027.
58028.
58029.
58030.

58022

58031

. TUR Turkey
58032.
58033.
58034.
58035.
58036.
58037.
58038.
58039.
58040.
58041.
58042.
58043.
58044.
58045.
58046.
58047.
58048.
58049.
58050.
58051.
58052.
58053.
58054.
58055.
58056.
58057.
58058.
58059.
58060.
58061.
58062.
58063.
58064.
58065.
58066.
58067.
58068.
58069.
58070.
58071.
58072.
58073.
58074.
58075.
58076.
58077.
58078.
58079.
58080.
58081.
58082.
58083.
58084.
58085.
58086.
58087.
58088.
58089.
58090.
58091.
58092.
58093.
58094.
58095.
58096.
58097.

CYM Cayman Islands
MEX Mexico ........c.......
GBR United Kingdom .
BRA Brazil
CHN China
CHL Chile

HKG Hong Kong, Special Adminis

MYS Malaysia ..........ccccvvereienne
IDN Indonesia ..........cccovvvvvereirenns
ARE United Arab Emirates .
QAT Qatar ......cccvvevivnes
THA Thailand ..

MOZ Mozambique ..
HUN Hungary .....
COL Colombia
CRI Costa Rica ...

ARG Argentina
AUS Australia
DEU Germany ..........cccoeevevernnnns
TWN Taiwan, Republic of China
KOR Korea, Republic of .............
GUY Guyana...................
DOM Dominican Republic ...
ESP Spain ......

LTU Lithuania .....

RUS Russian Federation
DNK Denmark .........coreerevrrenenns

VEN Venezuela (Bolivarian Repul|
NOR NOrWay .......ccovveererrrrerenrenns

BGR Bulgaria .........ccccevvvvevrrenne

(1O |-

SLV El Salvador ..
IRL Ireland ......
ROU Romania .........ccccouevvvevrnnee
ITA Italy
FRA France
PHL Philippines ..
ISR Israel ........
FIN Finland .....
BEL Belgium ...
SWE Sweden ..
CHE Switzerland .....

TTO Trinidad and Tobago ..........
ECU Ecuador .........cccoevvvvevennne
TCA Turks and Caicos Islands ..
JAM Jamaica ........ccccoeverririinnns
TUN TUNISIA .o
NER NIger ....ccovvvenereieineins
GTM Guatemala .
AUT Austria ............
CZE Czech Republic ..
ALB Albania ....

ZAF South Africa ...
SAU Saudi Arabia ...
VNM Viet Nam ....
MAR MOFOCCO ..o
TZA Tanzania, United Republic of
GRC Greece .....ccoevevevevrererennns
MDG Madagascar .............cc.......
GIN Guinea .........
ABW Aruba .....
CMR Cameroon ..
MLT Malta ...
MDV Maldives .
UKR Ukraine ...............
PNG Papua New Guinea
BOL Bolivia .
LBY Libya
VGB British Virgin Islands ...
ZWE Zimbabwe ..........
NGA NIgeria ......ccoevvvererrerirninns
MUS Mauritius .........cererrerereennes
BHR Bahrain .........ccccoevvveneinenne
MAC Macao, Special Administrati|
HTIHai oo
SEN Senegal ......ccccovevvveveveinnas
BLZ Belize ......
GHA Ghana ....
PRT Portugal ..
MCO Monaco ..
URY Uruguay ..
LVA Latvia ......
BGD Bangladesh
KAZ Kazakhstan .....
GNQ Equatorial Guinea ..
MRT Mauritania ..............
MHL Marshall Islands .
LAO Lao PDR .....c.covvvrvrirrieirns

o o

o o

o

o

o o

201,902
....... 5,600

7
Prior Year
to Date




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

Additional Write-ins for Schedule T:

States, Etc.

1

Active
Status

Direct Premiums Written

Direct Losses Unpaid

2
Current Year
to Date

3
Prior Year
to Date

4
Current Year
to Date

Direct Losses Paid (Deducting Salvage)
5

Prior Year
to Date

6
Current Year
to Date

7
Prior Year
to Date

58098.
58099.
58100.
58101.
58102.
58103.
58104.
58105.
58106.
58107.
58108.
58109.
58110.
58111.
58112.
58113.
58114.
58115.
58116.
58117.
58118.
58119.
58120.
58121.
58122.
58123.
58124.
58125.
58126.
58127.
58128.
58129.
58130.
58131.
58132.
58133.
58134.
58135.
58136.
58137.
58138.
58139.
58140.
58141.
58142.
58143.
58144,
58145.
58146.
58147.
58148.
58149.
58150.
58151.
58152.
58153.
58154.
58155.
58156.
58157.
58158.
58159.
58160.
58161.
58162.
58163.
58164.
58165.
58166.
58167.
58997.

PAK Pakistan ..........cccoovrriinnnne
MTQ Martinique ..
SVN Slovenia ......
LBN Lebanon .........cccceevvverenenne
SWZ Swaziland ..........cccceverennes
VAT Holy See (Vatican City State
LKA SriLanka .........cccocovrereienne
JOR Jordan .......cccccevevevrirninnnns
KEN Kenya ......cccoovvvvierreinninnnns
CYP Cyprus ....
PRY Paraguay
MKD Macedonia, Republic of .....
ZMB Zambia ...................
ATG Antigua and Barbuda ..
ARM Armenia .....
HRYV Croatia ...
GLP Guadeloupe
SVK Slovakia ..........
TKM Turkmenistan .
KWT Kuwait ............

ALA Aland Islands .........c..ccevn...
LCA Saint Lucia .......cccoevverrirenne
UZB Uzbekistan ..
EST Estonia ....
GAB Gabon .................
BRN Brunei Darussalam .
KHM Cambodia ......

DZA Algeria ....
SUR Suriname.
NPL Nepal ......
KGZ Kyrgyzstan
COD Congo, Democratic Republi
AZE Azerbaijan .........ccocovvenennee.
MDA Moldova .........ccorvrrerrrennnnns
GRL Greenland
UGA Uganda
VCT Saint Vincent and Grenadine|
RWA Rwanda ........c.cccocvrvrennnen.
BIH Bosnia and Herzegovina .....
AlA Anguilla .....c.covveeee.

ETH Ethiopia ...
BWA Botswana ...
BLR Belarus ....
GEO Georgia ..
MWI Malawi ...........cccoue.
CAF Central African Republic ....
FSM Micronesia, Federated State|
PYF French Polynesia ................
GRD Grenada.............
GUF French Guiana
SPM Saint Pierre and Miquelon
LBRLiberia ......cccooevererrirerierenne
PLW Palau ..
OMN Oman .
AGO Angola.
[ 1
ANT Netherlands Antilles
LUX Luxembourg ............
ISL Iceland ..........
MNG Mongolia
NIC Nicaragua ...

AFG Afghanistan .........c.ccccoveune
BRB Barbados ..........cccccuvueinne
NLD Netherlands
PAN Panama.......
MSR Montserrat ..
DMA Dominica ................
KNA Saint Kitts and Nevis ..........
Summary of remaining write-
ins for Line 58 from overflow.......

o o

o o

o

o

oo

Q16.2




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

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......ceicriieieiciise ettt nsns | sssessessssssessessssessenas 727,902,676 | .oovocvecrererereirriennns 708,325,294
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION..........cc.cvuivirieiieieeie et b bbbt ss st ensenaes | sestessessssessessesssssnsenea 48,559,700 | .oveverrieiereiiis 72,777,249
2.2 Additional investment made after acquisition. ....10,933,504 13,922,170
3. Current year Change in ENCUMDIANCES..........cccoiiviiiiriie ettt b st b b s bbb as s s s e sentes | ebsessssassessessssansessesssssnsantessessnten 0 | e 0
4. Total gain (loss) on disposals............ .0 .33,605,463
5. Deduct amounts received on disposals............cccerrrrrererrennn. .0 .67,101,221
6. Total foreign exchange change in book/adjusted CarmyiNg VAIUE. ..ottt sstssesessessssssssss | eseesesssssessssssssssssessassssssessasssnesn 0 [ s 0
7. Deduct current year's other than temporary impairment FECOGNIZEM. .........cueuiuririeieee e sessesenes | essesssssssessesssssssessessssssessessessnse [0 ST 0
8. Deduct cUrent YEar's EPIECIALION. ..........c..ceviriieiiiets ettt bbb s ss et es s st e s snsebessnsesessenes | sessssesessssesessnsesessnsenan 24,528,261 | ..o 33,626,279
9. Book/adjusted carrying value at end of current period (LInes 1#2+3+4-5+8-7-8)........cccoeveierereiiiieessiesesessesssseseissiens | evseeessssesessssssssnsens 762,867,619 | ooveveereeeisriennns 727,902,676
10. Deduct total NONAdMItEd AMOUNES............cvevireiieieicicce ettt snas | aessesssssssessesssssssessebssssnsansensssnaan 0 | oo 0
11. Statement value at end of current period (Line 9 MIiNUS LINE 10).........c.ccciviieiiiiiiiieiiceeiesesieeie e ssresessssssssssens | eerersssesesssssesssssesns 762,867,619 | e 727,902,676
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAI..........cccvevcviveveieiseeeeeeiseeeseeiiens | covveeiresesssssesesss s 45,025,000 | .ooovvrcrireeeee 45,250,000
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other............
4. Accrual of discount.............ccevriunnne
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals
7. Deduct amounts reCeiVed ON QISPOSAIS.........c..vurrrerieiirireieieireeieisei ettt ettt
8.  Deduct amortization of premium and mortgage interest points and commitment fE€s...........coevivieierieeieieseieiecesenes
9. Total foreign exchange change in book value/recorded investment excluding acCrued iNEIESE.............overurerienrerrirninrnrinns | rerreereesisseseeseeseeeseeseeseesssenennd 0 | oo 0
10. Deduct current year's other than temporary impairment FECOGNIZEM...........cuuevevierieeieieisree et | essesssssssesesssssssessessessssassensessneen 0 | oo 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | toovrrrneinrnmrsinnennens 42,900,000 | oo 45,025,000
12, TOtal VaAlUGHON GIOWANCE. ......ocvveirieiieieictesieie ettt sttt s st s bbbt b s s s sessnsentesns | sensesssssstessessnssnsensenssssnsansensesntan 0 | oo 0
13, SUDLOLAl (LINE 11 PIUS LINE 12)....uieiecieeiieereiieiie ettt sttt sttt nns | sesnsssssessanssnssessensanens 42,900,000 | oo 45,025,000
14,  Deduct total NONAAMILEEA AMOUNES..........cceieiiieiieic ettt ss bbb s s snne | sessessssantessessnssnsessenssssnsansensesnsan 0 | oo 0
15. Statement value at end of current period (Line 13 MINUS LINE 14)......ureiiiiiiiiisierssisisnssissessessssessnsssssssssnsssssssssssssssssssssens | sesssssssssssssssnssssssssens 42,900,000 | oo 45,025,000
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.........c.ccvcviveieicieie ettt snsns | sssesssssssessessessssessenas 859,629,856 | ....oovoveeeieiiiin 870,340,500
2. Cost of acquired:
2.1 Actual cost at time of ACQUISIEION.............cocveiveicicieisecsee et ssse s sssssssesssssssessesssssssens | ensessessessssesessessesensens 10,078,934 | ovviiiiiiiseesinn 14,081,446
2.2 Additional investment made after aCQUISIION...........c.ccuevercvieerieiriese et tsies e sssssssessssssessesessessessssssssssssessnssns | esesenssssessesenssssseenees 29901, TT2 | it ee e 143,252,501
3. Capitalized deferred INtErest AN OthET..........ccoviiiiecee ettt sssssstenses | essesssssssesessssensessessssssssssensessnseld | sresiesessesesssssssssessessssesses e sssenes 0
4. ACCTUAI OF QISCOUNL......ovuiieiieiciceie ettt s et s s snsensessssnntensessensnss | sensssnsessesssssnsensensessnsenesnes 19y TAD | titetieiieississeseesesssseseennens 16,741
5. Unrealized valuation iNCrEASE (ABCTEASE)...........euiviieiiieiiterieiieicisie ettt bttt bbb ss et stenas | sestessessssessessessesensenee 20,615,086 ....(12,882,358)
6. Total gain (I0SS) ON QISPOSAIS. ........crurrerriririreisrisriseisssisesess st st ss s ss et s st s st s s bbb s s st st st st nstans | essnssssessasssnssessensanssnssans (31,605) | ..o (493,640)
7. Deduct amounts received on disposals............. 100,786,097 ...154,948,582
8. Deduct amortization of premium and dePreCIAION. ...ttt snssessessanes | sressessssssessassnssssessensnssees 13,414 | o 17,334
9. Total foreign exchange change in book/adjusted CarTYiNg VAIUE.............ccuiveiveieiiiiieieesetese et sse s | sesiessssssssessessssssessesenas 944,407 ..958,570
10. Deduct current year's other than temporary impairment reCOGNIZET............c.vveerrreirineeiriree s sssesseesessnes | essesesssssessessssssssssssssanes 1,988,763 | oo 677,989
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..861,563,321 ...859,629,856
12. Deduct total nonadmitted @amOUNtS..........ccevieiricrciricesiee e ol 27,287,070 | e 24,067,067
13. Statement value at end of current period (LIne 11 MINUS LINE 12).......cviiiiriiiiiiieiieiisiesesietsessisssessssssiessesssssssessessssssssssessess | sossesssssssessesessssassens 834,276,251 | oo 835,562,789
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHiOF YT ..........c.eirrerurirreenrernirneeneereiseesnsiseieesseeseeees | eseeeeseesesssssnennees 14,647,455,731 | oo 14,385,471,361
2. Cost of bonds and SLOCKS ACQUITEM...........ceveiieeieiicieicre ettt bbb bbb b ae b s sessnenas | sebessebessnssesisansenes 1,029,747,940 | ...cooovvvrierne 1,510,879,273
3. ACCIUAN OF QISCOUNL........vucveieicict ettt bbb s bbb bbb st s st enaes e bnsns | oebestessesassesssssessssnsanees 5,600,622 | ...ooovveverereieeieas 7,045,967
4. Unrealized valuation increase (decrease) 264,028,473 | c.covveveeeeee, 287,940,506
5. Total gain (I0SS) ON QISPOSAIS........c.euveieeiitiieietcieie ettt ettt bbb b st et es bbb sse st s bentens | sessesssssssessessessnsensenees 13,299,016 | .oooceeeceeeeeea 11,644,743
6. Deduct consideration for bonds and Stocks dISPOSEA Of ...........cccuieiiiieiriceice bbb | sebeeseres et 1,817,028,532 | ..ocoovvereveeeine 1,489,993,634
7. Deduct amortization Of PIEMIUM...........c.cceiuiviiiiiieieic ettt b bbbt bbb s e ensessenas | sensessessssessessesssssssesse 47,786,572 | oo, 63,079,511
8. Total foreign exchange change in book/adjusted CarmYING VAIUE.............ccvevcveveeieieieee et ssstes s sssssssssssens | sevsesssssesseseessssssessesnsas 437,208 | ..o 826,455
9. Deduct current year's other than temporary impairment reCOGNIZEM...........c.euiveieiiiiieie et ssesseees | ostessesssssssssssessessssaneas 1,686,125 | oo 3,279,431
10. Book/adjusted carrying value at end of current period (LInes 142+3+4+5-8-T+8-9)..........cccevverrerriererrereeerierseeseeeesesssesnns | evessssssesssensenes 14,094,067,760 | ......ccooovverrrrerene 14,647,455,731
11, Deduct total NONAdMItted AMOUNES............ccveiiviieicicie ettt bbb bbb ssesnes | sestessesssssssassenssesnsanea 11,866,953 | oo 11,405,824
12. Statement value at end of current period (Line 10 MINUS LINE 11).......ccviiciiiiriierieiieieieses et sssesaesesssssssssssssnes | sessessssssessesnsnes 14,082,200,808 | ......c.cocevvrennnae 14,636,049,907
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Statement for September 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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

BONDS
1L CIBSS T (8) ettt | s 9,084,761,395 | ....ooovvvrrrnnne 1,643,037,903 | ..covvvvririrerines 1,341,998,814 | ..ooovvoviiiis (23,927,157) | oo 9,775,967,483 | ....cocoovvvrins 9,084,761,395 | ...coooovrvrrennene 9,361,873,329 | ...ovvvvrirriene 9,833,464,252
2. ClaSS 2 ()-reueverrererererererirerienieseessens ettt sttt enniens | Hienisnis s 984,390,741 | ..o 42,849,505 | ....cooovvrrrrirriens 70,851,699 | ..oovvvricieiierinnne 180,771 | oo 1,009,643,655 | ....covvvrerrirennns 984,390,741 | ..ovvvvrererins 956,569,319 | ..ovvvuervrerernene 1,066,463,897
3. ClASS 3 ().uevrirrreieieiesie ettt st enaens | srseseesena st st tenes 89,496,820 | .....ccoovirerriernnn 33,762,293 | ..o 1,054,716 | oo 9,806,740 | ...ccoevvvererrrne, 117,071,614 | .o 89,496,820 | ....cccovvverrrernnns 132,011,136 | oo 95,430,459
4. ClASS 4 (B).nrrerieeieeiieiieiee ettt | eestenss st enes 18,596,758 | ...oovverrriinne 21,444,888 | .......oovvrrnnn 1,098,578 | ...ooovvvrrriinne 1,933,061 | oo 21,071,786 | .o 18,596,758 | ...cvovrerierriiiinnn 40,876,128 | ....oovorrrririinen. 29,541,673
B ClASS 5 ():euverrerrerreseieeiee it eieste ittt ettt | Hrsbin ettt 7,865,428 | ..o (0 O 313,387 | e 11,420 | .o 10,033,234 | ..o 7,865,428 | ..oovvorveriineirneiins 7,563,461 | oo, 1,373,883
B, ClASS B ():vueverererererrerrireisesiseeiesie sttt | e 96,177,618 | oo [0 R 215,602 | .o (215,308) | cvvovverrerisnienenas 94,750,564 | ....oovvonirniinriiens 96,177,618 | ..o 95,746,708 | ....ovvivrrirriiniinens 14,071,315
7. TOtAI BONGS....coiecvicecteiicie ettt ....10,281,288,760 1,415,532,795 | ...cooveviereernns (12,210,473) | .oveevvrrree 11,028,538,336 10,281,288,760 | .......cccvevnee. 10,594,640,081 11,040,345,479

PREFERRED STOCK
8. ClASS Tttt bbbttt | Sbrenb et [0 N [0 RN [0 RN (O L0 SR O OO (0 0
0. ClASS 2.ttt sttt s et n s snes | erebensesae sttt enee 0 [ e 0 [ o 0 [ o 0 [ e 0 [ oo 0 [ oo {1 U 2,015,620
10, ClaSS 3u..eoec sttt | sesess sttt neen 1,000,000 | oo 445,000 | oo 250,000 | oo [0 1,000,000 | ..oorvereiiiienn. 1,000,000 | ..ooovverieriirnirnnn. 1,195,000 | oo 1,000,000
140 ClASS bbbttt nns | bttt (0 RN 0 [ oot 0 [ o L0 TN L0 O 0 [ oo (0 N 0
12. Class 5
13 ClASS B.vvvveeeeis et | b 0 [ o 0 [ o 0 [ oo {0 [ 16,855 | ..o 0 [ {01 O 25,931
14, Total Preferred StOCK.......coeiviveiciceeee et sensens | erressessssessesssssssans 1,000,000 | .ovieiieciceena 445,000 | .o 250,000 | .o {0 I 1,016,855 | ..o 1,000,000 |..covovererieieians 1,195,000 | .ovoiieecee, 3,041,551
15.  Total Bonds and Preferred SOCK..........cc.rierierieniiinriinnieieiiseeseeeeisseeseeiseeiseens | coveeeseieeinees 10,282,288,760 | ......ccocovvenncn. 1,741,539,588 | .....covvvrrerenes 1,415,782,795 | .o (12,210,473) | oo 11,029,555,191 | ...ooovriinnee 10,282,288,760 | .......cccconne. 10,595,835,081 | .....covvvvneenes 11,043,387,030

(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC1S............ 0; NAIC2§.......... 0; NAIC3S....... 0; NAIC4S... 0; NAIC5S............ 0; NAIC6S......... 0.




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

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ceerereieereneeeieeeneines | e 291,409,494 |................ XXX vivvvevinireeneineine | eveeeinsinssiennsenes 291,409,494 | ....oovvien 20,850 | ..o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.......ccueieviirieieise ettt snsns | sssessessssessessessssensenes 179,043,458 | ..o, 152,727,182
2. Cost of Short-term INVESIMENES ACAUITED. ..........cvuevciiiie ettt ssesnns | sestesssssessesessansaes 2,954,515,895 | ...cocvireierrienns 3,112,512,727
3. ACCIUAL OF BISCOUNL........ouoiiiiiii bbbt | bonebanes s STATS | oo 124,313
4. Unrealized valuation INCIEASE (ECIBASE)........cuwuururrerrerereeseeeseeseeseesseeseeseessesseesessessseesessesssessessessessessesssssnssesssssessassssssssass | sessessassssssmssassnsssessassnssssssssssnsnn 0 | e 0
5. Total gain (I0SS) ON QISPOSAIS.........ccvuiveiiicreiiieieiiee ettt et s bbb b e bbbt se bbbt s s s bbb nsstesenses | oebebsssebessnsesessssebessetetessnaesanas 230 | o (726)
6. Deduct consideration received ON dISPOSAS............cc.euiviveiieicieeieieiee ettt b b s s bentenaes | sestesesestesae s snaes 2,842,733,439 | ..ovvvveeererne, 3,086,026,416
7. Deduct amortization Of PIEMIUM..........cociiireiiiieiee ettt bbb bbb st bbb s bt s s b ssebesnsens | ebessstesessssesssnsebansebessnsesesannetenas 0 [ o 69,569
8. Total foreign exchange change in book/adjusted Carmying VAIUE............cvwureriieniieieircreeeeese sttt sensas | sreesseeesseesssssessessessessenes 525,876 | ..o (224,052)
9. Deduct current year's other than temporary impairment FECOGNIZEM. ..ot eeenns | essesssssssssessssssssssenssssssssesssesnees (O O 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7T+8-9).........ccccerirriiiereirineieiseese s | evresessssessesssessensns 291,409,494 | ..o 179,043,458
11, Deduct total NONAAMItIEA @MOUNTS.........c..veieerieiireirerc sttt | tesentsnsnen sttt 0 | oo 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)...uvucviiiiiriiiiiiiesieissiesssisrssssssssesssssssessesssssssessessssssssssessens | sossesssssssessessessssansns 291,409,494 | .o 179,043,458

QsI03




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

Options, Caps, Floors, Collars, Swaps and Forwards

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

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

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

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

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

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

QsSi04




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

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

QSI05, QS106, QSI07



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

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

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

........................................ 668,453,725

............................................... 231,432

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

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

........................................ 412,050,414 | oo 194,361,484
.......................................................... O OO PROOOON
.......................................................... O OO
.......................................................... 0 | 0
........................................ 272,432,144 | oo 15,689,223
.......................................................... 0 | 0

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

QsI08
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Statement for September 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE A - PART 2

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

Location 6 7 8 9

2 3 Additional

Actual Cost Book/Adjusted Carrying Investment

Date at Time of Amount of Value Less Made After

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

Acquired by Purchase

23 warehouses and land located at 0 0 0 0
Trammell Crow Industrial Park 0 0 0 0
4700 Forest Street Denver. (¢0) ....05/26/1993 | Various 0 0 0 283,065
0 0 0 0
39 warehouses and land located at 0 0 0 0
Various addresse Saint Paul MN ....12/31/1990 | Various 0 0 0 601,996
0 0 0 0
6 warehouses and land located at. 0 0 0 0
Hawthome Business Center. Los Angeles CA ....12/31/1990 | Various 0 0 0 392,328
0 0 0 0
14 warehouses/office showroom 0 0 0 0
and land located at. 0 0 0 0
Plymouth Business Center. Plymouth MN ....04/01/1992 | Various, 0 0 0 818,808
0 0 0 0
9 warehouses and land located at 0 0 0 0
1885 Beaver Ruin Road Norcro: GA ....03/18/1994 | Various, 0 0 0 2,200
0 0 0 0
8 warehouses and land located at 0 0 0 0
3835 Knight Road Memphis. N ....12/10/1996 | Various 0 0 0 231,943
0 0 0 0
14 warehouses and land located at. 0 0 0 0
6155 Jimmy Carter Boulevard Atlanta GA ....12/20/1996 | Various 0 0 0 217,389
0 0 0 0
9 warehouses and land located at. 0 0 0 0
4601 South Pinemount Houston > ....02/120/1997 | Various, 0 0 0 85,055
0 0 0 0
12 warehouses and land located at. 0 0 0 0
2042 West Winton Hayward CA ....06/15/1998 | Various, 0 0 0 254,681
0 0 0 0
1520 Broadmoor Blvd Buford GA ....08/31/1998 | Various. 0 0 0 70,360
0 0 0 0
6 warehouses/office 0 0 0 0
Various addresse Tampa/St Petersburg FL ....03/22/2004 | Various. 0 0 0 14,753
0 0 0 0
Commercial Office Properties: 0 0 0 0
buildings and land located at 0 0 0 0
12720 Hillcrest Road Dallas X ....12/31/1990 | Various 0 0 0 41,093
0 0 0 0
706 & 730 2nd Avenue South. 0 0 0 0
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Statement for September 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE A - PART 2

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

1 Location 6 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
733 Marquette Avenue 0 0 0 0
109 South 7th Street Minneapoli MN ....12/31/1991 | Various 0 0 0 732,352
0 0 0 0
920, 930, & 950 De Guigne Dr. Sunnyvale. CA ....05/30/2013 | CA - Sunnyvale Business Center. 0 0 0 5,700
0 0 0 0
1901 West 14th Street Tempe. AZ ....12/28/1995 | Various 0 0 0 10,964
0 0 0 0
10375 East Harvard Avenue. Denver. CO.rvees [ o 10/10/199€ Various 0 0 0 (8,000)
0 0 0 0
0 0 0 0
5401 West Kennedy. Tampa FL ....03/31/1998 | Various 0 0 0 36,156
0 0 0 0
Two Centerpoint Drive Portland OR ....10/01/1998 | Various 0 0 0 56,013
0 0 0 0
3001 Butterfield Road Oak Brook. IL ....05/12/1999 | Various 0 0 0 276,922
0 0 0 0
9060 East Via Linda Scottsdale AZ ....02/01/2007 | Various. 0 0 0 826
0 0 0 0
4440 EI Camino Real Los Alto: CA ....06/27/2012 | Various 0 0 0 24,293
0 0 0 0
6061 South Willow Drive Englewood (¢0) ....12/31/1990 | Various 0 0 0 453
0 0 0 0
Commercial Retail Propertie: 0 0 0 0
buildings and land located at 0 0 0 0
1550 Rosecrans Avenue Manhattan Beach CA ....12/29/1993 | Various, 0 0 0 115,908
0199999. Totals 0 0 0 4,265,258
0399999. Totals 0 0 0 4,265,258
Showing all Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 10 1 12 13
Additions, Ci
Permanent Book/, \ d Total Book/Adjusted Gross Income Taxes,
Improvements | Carryi thi an Current Total Foreign Carrying Foreign Earned Repairs,
and Changes L&8s ent! e Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances ! Impairment Change in B./A.CV. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B.J/A.C.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances Incurred




2030

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

SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

NONE




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

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

€030

1 2 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 Fixed Income - Unaffiliated
Hancock Capital Partners IV, L.P. Boston MA........ Hancock Mezzanine Investments LLC 04/04/2008.... 2 0 25,991 0 1,339,706 9.7
Hancock Capital Partners V, L.P. Boston MA......... Hancock Mezzanine Investments LLC 11/29/2012.... 2 0 806,909 0 13,597,635 52
Hancock Mezzanine Partners Ill, L.P. Boston MA......... Hancock Mezzanine Investments LLC. 12/29/2003.... 2 0 757 0 321,690 7.0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 0 833,657 0 15,259,031 | .. XXX.oovoorene
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Carlyle Partners VI, L.P. Washington DC........ The Carlyle Group. 12/21/2012.... 3 184,479 0 0 19,815,521 0.3
Banc Fund VI L.P. Chicago. IL The Banc Funds Company, LLC 04/30/2008.... 3 0 600,000 0 1,300,000 15
Carlyle Europe Partners II, L.P London, The Carlyle Group, 12/13/2004.... 3 0 28,488 0 1,005,256 0.6
Carlyle Europe Partners IlIl, L.P. London, The Carlyle Group, 02/01/2007.... 3 0 1,762,503 0 2,338,070 0.3
Carlyle Partners IV, L.P Washington The Carlyle Group, 12/31/2004.... 3 0 37,453 0 2,363,941 0.3
Carlyle Partners V, L.P Washington . | The Carlyle Group 05/30/2007.... 3 0 28,176 0 3,840,462 0.1
Carlyle U.S. Equity Opportunity Fund, L.P. Washington The Carlyle Group. 11/06/2012.... 3 0 1,368,296 0 9,997,396 13
Element Partners II, L.P. Radnor. .| Element Venture Partners. 04/25/2008.... 1 0 586,213 0 4,846,395 25
Eureka II, L.P Philadelphia Eureka Growth Capital 02/28/2007.... 3 0 17,549 0 2,589,251 76
Friedman Fleischer & Lowe Capital Partners IIl, L.P. San Francisco. Friedman Fleischer & Lowe. 08/13/2007.... 3 0 132,074 0 7,551,717 21
HCI Equity Partners I, L.P. Washington . | HCI Equity Partners. 02/22/2008.... 3 0 1,674,665 0 6,953,121 12.0
Hellman & Friedman Capital Partners VII, L.P. San Francisco. Hellman & Friedman LLC. 07/21/2009.... 3 0 193,986 0 6,758,785 0.2
JFL Equity Investors I, L.P. New York J.F. Lehman & Company 09/30/2010.... 3 0 141,670 0 13,244,053 56
MTS Health Investors II, L.P New York MTS Partner: 08/17/2007.... 3 0 170 0 1,082,784 1.3
Onex Partners |1l LP Toronto Onex Partner: 09/30/2009.... 3 0 120,818 0 1,533,160 0.3
Split Rock Partners I, LP Minneapoli Split Rock Partners Management, LLC 05/01/2008.... 1 0 1,683,334 0 9,916,666 8.4
Trident IV, L.P. Greenwich .| Stone Point Capital LLC 04/12/2007.... 3 0 48,027 0 2293874 0.8
Trilantic Capital Partners IV L.P. New York Lehman Brother: 05/09/2007.... 3 0 186,843 0 1,834,206 0.8
VMG Equity Partners, L.P San Francisco VMG Equity Partners 05/29/2007.... 3 0 219,362 0 2,128,666 4.3
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 184,479 8,829,627 0 101,393,323 | ... XXX.cooovveee
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
747 Third LLC New York 747 Third LLC 02/08/1995.... 0 0 7,200 0 0 50.0
777 Third LLC New York 777 Third LLC 02/08/1995.... 0 0 561,709 0 0 49.5
Madison Ave LLC New York Madison Ave LLC 02/08/1995.... 0 0 344,140 0 0 50.0
Water Street LLC New York Water Street 02/08/1995.... 0 0 10,000 0 0 50.0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 0 923,048 0 0 [ XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
ArcLight Energy Partners Fund V, L.P Boston MA........ ArcLight Capital Partners 07/29/2011.... 0 0 1,193,440 0 9,607,345 05
EnCap Energy Capital Fund IX, L.P Houston .. | EnCap Investment 12/19/2012.... 0 0 469,965 0 22,701,450 0.5
Encap Energy Capital Fund VI, L.P. Houston .| EnCap Investment 12/31/2009.... 0 0 66,893 0 89,884 12
Encap Energy Capital Fund VII, L.P Houston EnCap Investment 07/31/2007.... 0 0 567,616 0 2,432,411 0.6
Encap Energy Capital Fund VIII, L.P Houston .. | EnCap Investment; 01/31/2011.... 0 0 391,326 0 4,764,752 0.3
EnCap Flatrock Midstream Fund II, L.P San Antonio . | EnCap Investment 05/07/2012.... 0 0 1,196,160 0 16,655,760 11
Energy Spectrum Partners V LP Dallas Energy Spectrum Capital 09/30/2007.... 0 0 47,719 0 2,249,160 2.7
GoldenTree Distressed Debt Fund, L.P. New York Goldentree Asset Management 07/06/2010.... 0 0 1,000,000 0 1,597,123 121
Gridiron Capital Fund, L.P. New Canaan .| Gridiron Capital 09/27/2007.... 3 0 260,805 0 2,492,832 6.5
Healthcare Royalty Partners |I, L.P. Stamford Cowen Healthcare Royalty Partners. 02/10/2010.... 2 0 762,116 0 14,503,504 3.0
Healthcare Royalty Partners, L.P Stamford Cowen Healthcare Royalty Partners. 05/08/2008.... 2 0 88,115 0 1,198,221 5.6
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Statement for September 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUSIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
JLL Partners Fund VI, L.P New York Joseph Littlejohn & Levy 06/02/2008.... 3 0 575,284 0 11,725,831 3.1
K1 Private Investors, L.P El Segundo K1 Capital Advisors, 12/21/2012.... 0 0 3,000,000 0 12,000,000 9.5
Natural Gas Partners VIII, L.P Irving . | Natural Gas Partners. 12/31/2009.... 0 0 29,784 0 114,044 038
NGP Natural Resources X, L.P Irving Natural Gas Partners 10/12/2011.... 0 0 1,021,531 0 14,687,463 038
Oaktree Principal Fund V, L.P Los Angele: Oaktree Capital Management. 02/18/2010.... 0 0 1,125,000 0 3,525,000 0.5
SFC Energy Partners I-A, L.P Denver. SFC Energy Partners 09/10/2007.... 0 0 426,506 0 2,182,320 47
SFC Energy Partners II, L.P Denver. .. | SFC Energy Partners 03/31/2011.... 0 0 1,202,804 0 14,351,180 3.1
The Energy & Minerals Group Fund Il, L.P. Houston . | The Energy & Minerals Group 12/03/2012.... 0 0 1,984,876 0 6,011,892 0.9
TPFII, LP Omaha Tenaska Inc. 03/21/2008.... 0 0 117,305 0 7,012,747 1.2
White Deer Energy L.P. Il Houston White Deer Management. 02/15/2013.... 0 0 2,684,835 0 22,116,904 23
White Deer Energy LP. Houston . | White Deer Management. 02/25/2010.... 0 0 156,888 0 4,696,691 29
Yorktown Energy Partners IX, L.P New York Yorktown Partners. 10/05/2010.... 0 0 744,657 0 798,664 16
Yorktown Energy Partners VII, L.P New York Yorktown Partner: 12/31/20009.... 0 0 5,708 0 20,674 0.3
Yorktown Energy Partners VI, L.P. New York Yorktown Partner: 12/31/2009.... 0 0 101,020 0 90,793 0.9
Yorktown Energy Partners X, L.P. New York Yorktown Partner: 05/17/2013.... 0 0 1,168,746 0 18,308,735
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 0 20,389,100 0 195,935,380
3999999. Subtotal - Unaffiliated 184,479 30,975,432 0 312,587,735
4199999. Totals. 184,479 30,975,432 0 312,587,735
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CusIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B.J/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
GS Mezzanine Partners Ill, L.P. New York NY... | Distribution 09/25/2003 | 08/22/2013 536,788 0 0 0 0 0 0 536,788 536,788 0 0 0 0
Hancock Capital Partners IV, L.P Boston MA... | Distribution 04/04/2008 |08/12/2013 | .......... 1,830,934 0 0 0 0 0 [V I— 1,830,934 | ....... 1,830,934 0 0 0 0
Hancock Capital Partners V, L.P Boston MA... | Distribution 11/29/2012 | 07/22/2013 42,603 0 0 0 0 0 0 42,603 42,603 0 0 0 0
Hancock Mezzanine Partners Il, L.P Boston MA... | Distribution 12/29/2003 |09/16/2013 366,207 0 0 0 0 0 0 [ 366,207 | ..........366,207 0 0 0 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated. ..o | eeisenes 2,776,533 0 0 0 0 0 0 | 2,776,533 | ...... 2,776,533 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Carlyle Europe Partners II, L.P London GBR. | Distribution 12/13/2004 | 07/01/2013 7,966 0 0 0 0 0 0 7,966 7,966 0 0 0 0
Carlyle Partners IV, L.P........ccc.conrrvnmerernnenrrieienennes Washington..........ccc..ceeeeee DC... | Distribution 12/31/2004 |09/30/2013 | .......... 2,110,979 0 0 0 0 0 [V I 2,110,979 | ....... 2,110,979 0 0 0 0
Carlyle PES Coinvestment, L.P. ............. .. | Washington.... ... | DC... | Distribution, 09/25/2012 | 09/27/2013 828,463 0 0 0 0 0 0 828,463 828,463 0 0 0 0
Carlyle U.S. Equity Opportunity Fund, L.P.. . | Washington.... .| DC... | Distribution 11/06/2012 | 09/27/2013 | ............. 705,286 0 0 0 0 0 (U I 705,286 | .......... 705,286 0 0 0 0
Eton Park Fund, L.P New York NY... | Distribution 11/01/2004 | 09/20/2013 653,169 0 0 0 0 0 0 653,169 653,169 0 0 0 0
Hellman & Friedman Capital Partners VII, L.P. San Francisco CA... | Distribution 07/21/2009 |09/16/2013 ....165,791 0 0 0 0 0 0 0 0 0 0
JFL Equity Investors IlI, L.P. New York NY... | Distribution 09/30/2010 |09/06/2013 1,236,474 0 0 0 0 0 0 0 0 0 0
MTS Health Investors I, L.P New York NY... | Distribution 08/17/2007 |07/26/2013 26,233 0 0 0 0 0 0 0 0 0 0
NB Secondary Opportunities Fund Il L.P New York NY... | Distribution 04/30/2008 [09/16/2013 | ............. 167,250 0 0 0 0 0 0 0 0 0 0
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Statement for September 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest BJ/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
VMG Equity Partners, L.P. San Francisco CA... | Distribution 05/29/2007 |07/31/2013 | .......... 1,457,929 0 0 0 0 0 [ 1,457,929 | ...... 1,457,929 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffiliated. ..........evuurrreirrerrreessnreesreesseressssessseessseessssesssssssssssssesessssssssssessnee | seesssees 7,359,540 0 0 0 0 0 0 | s 7,359,540 | ...... 7,359,540 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Quartis Capital Fund | LLC Eden Prairie MN... | Distribution 10/02/2000 | 09/30/2013 6,908 0 0 0 0 0 0 6,908 6,908 0 0 0 0
Windamere Il LLC San Diego CA... | Distribution 05/23/2001 | 09/30/2013 525,000 0 0 0 0 0 0 525,000 525,000 0 0 0 0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 531,908 0 0 0 0 0 0 531,908 531,908 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
777 Third LLC New York NY... | Distribution 02/08/1995 |09/24/2013 938,856 0 0 0 0 0 0 938,856 | .......... 938,856 0 0 0 0
BPG Investment Partnership VIl Philadelphia PA.... | Distribution 08/18/2007 |09/30/2013 29,413 0 0 0 0 0 0 29,413 29,413 0 0 0 0
Miller Global Fund VI LLC Denver. CO... | Distribution 02/29/2008 |09/30/2013 | .......... 1,528,605 0 0 0 0 0 [V I 1,528,605 | ....... 1,528,605 0 0 0 0
Orion European Real Estate Fund Ill, C.V. Pari FRA. | Distribution 05/14/2009 |07/22/2013 ....121,866 0 0 0 0 0 0 0 0 0 0
RockBridge Hospitality Fund IV, L.P. Columbus OH... | Distribution 03/31/2008 | 08/20/2013 | . 0 0 0 0 0 0 0 0 0 0
Savanna Real Estate Fund |, L.P New York. NY... | Distribution 11/29/2007 | 07/25/2013 1,275,638 0 0 0 0 0 0 0 0 0 0
Thayer Hotel Investors Trust IV. Annapoli MD... | Distribution. 10/01/2004 |08/20/2013 340,218 0 0 0 0 0 0 340,218 0 0 0 0
Tishman Speyer Real Estate Venture VI, L.P. New York NY... | Distribution 05/03/2007 | 09/26/2013 577,206 0 0 0 0 0 0 577,206 0 0 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.........cooc i sssssssssssssssssssssssssssssens | svsseenens 7,303,517 0 0 0 0 0 () 7,303,517 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
ArcLight Energy Partners Fund V, L.P. Boston MA... | Distribution 07/29/2011 {09/06/2013 | . 0 0 0 0 0 0 0 0 0 0
Avenue Special Situations Fund V, L.P. New York NY... | Distribution 05/04/2007 | 09/25/2013 0 0 0 0 0 0 0 0 0 0
Encap Energy Capital Fund VI, L.P. Houston TX.... | Distribution 12/31/2009 | 09/19/2013 0 0 0 0 0 0 0 0 0 0
Encap Energy Capital Fund VII, L.P. Houston TX.... | Distribution 07/31/2007 |08/28/2013 |. 0 0 0 0 0 0 0 0 0 0
Gridiron Capital Fund, L.P........ccoovmiinirininriseieeens New Canaan...........ccocc.u.e CT.... | Distribution 09/27/2007 |07/15/2013 ...490,113 0 0 0 0 0 0 0 0 0 0
Healthcare Royalty Partners |1, L.P. Stamford CT.... | Distribution 02/10/2010 | 09/30/2013 541,011 0 0 0 0 0 0 541,011 0 0 0 0
JLL Partners Fund VI, L.P New York NY... | Distribution 06/02/2008 |09/19/2013 14,431 0 0 0 0 0 0 14,431 14,431 0 0 0 0
Lighthouse Capital Partners VI, L.P. Boston MA... | Distribution 05/15/2007 |09/16/2013 567,868 0 0 0 0 0 0 567,868 567,868 0 0 0 0
Sheridan Production Partners I-A, L.P. Houston TX.... | Distribution 08/03/2007 |07/25/2013 ....124,606 0 0 0 0 0 0 0 0 0 0
TPFII, LP Omaha NE... | Distribution 03/21/2008 |09/10/2013 | . 0 0 0 0 0 0 0 0 0 0
Wayzata Opportunities Fund I, LP. Wayzata MN... | Distribution 11/02/2007 |08/27/2013 0 0 0 0 0 0 0 0 0 0
White Deer Energy LP. Houston TX.... | Distribution 02/25/2010 | 09/11/2013 0 0 0 0 0 0 3,252,125 3,252,125 0 0 0 0
Yorktown Energy Partners IX, L.P New York NY... | Distribution 10/05/2010 | 09/30/2013 ...131,037 0 0 0 0 0 0 ..131,037 131,037 0 0 0 0
Yorktown Energy Partners VIII, L.P New York NY... | Distribution 12/31/2009 | 09/30/2013 200,908 0 0 0 0 0 0 200,908 200,908 0 0 0 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 9,311,564 0 0 0 0 0 0 9,311,564 | ...... 9,311,564 0 0 0 0
3999999, SUDLOtAl = UNGMIIAIEA. .. .crveveserrieeseriiess e eieess e ess st v 26,751,154 0 0 0 0 0 0 [ 26,751,154 | ....26,751,154 0 0 0 0
4099999. Subtotal - Affiliated 531,908 0 0 0 0 0 0 531,908 531,908 0 0 0 0
4199999, TOAIS ... rvvvsseeeresseteersss s eses e ess s RS 056 LEEE SRRt | cerieres 27,283,061 0 0 0 0 0 0 [ 27,283,061 | ..... 27,283,061 0 0 0 0
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Statement for September 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
912828 QX 1|USTREASURY NOTES 1500 2016 07.......cerrevermmerresreeensssessessesssssssesssssssesssssssesssssssessssssessssssnenne | soseesssnns ....09/30/2013 | BARCLAYS CAPITAL INC 10,249,643 10,000,000 01
38375B  ZA 3| GNR 2012-H27 HACMO  2.000 2062 11......oourvumerierreimeriirreseesssssessessssssssssssssssssssesssssssssesssssssssessssess. | soveseesees ...09/20/2013 | PAY IN KIND 126,884 126,884 0 (1
38375B C9  1|GNR2012-H31 HACMO  1.650 2062 10.........rvveeermreeresmeesissmreesssmenesssssesssssssssssssssessssssesssssssessesssnenss | soseessenns ....09/20/2013 | PAY IN KIND 82,061 82,061 01
38375B G2 2 |GNR2013-H03 HA 1,750 2082 12.....ccvvevvervieiereessessessses s ssss s | eeeneesies ....09/20/2013 | PAY IN KIND 21,879 21,879 0|1
38375B R5 3 |GNR2013-H07 LA 1.650 2083 03........coormvverrrireeiseeiseeesseessesessesss st sess e | enssinees ...09/20/2013 | PAY IN KIND 41,334 41,334 0 (1
362308 DW 1|G2757317 4.317 20871 02..cveevriiescrsiisessesseesssss s st | crrnei ....09/20/2013 | PAY IN KIND 56,630 56,630 01
0599999. Total - Bonds - U.S. Government 10,578,431 10,328,788 0 [ P S—
Bonds - All Other Government
91086Q BC 1|UNITED MEXICAN STATES  4.000 2023 10 | [ | ....09/23/2013 | GOLDMAN SACHS & CO 995,430 1,000,000 0 |2FE
1099999. Total - Bonds - All Other Government 995,430 1,000,000 0 [onne P —
Bonds - U.S. Political Subdivisions of States, Territories and P ion
015302 U3 4| ALEXANDRIA GENERAL OBLIG 4.500 2029 06............cocoereurmrrirermieniireniiessisesssssssssessssessssesssssessssessssnsss | soveseeees ...07117/2013 | BAS-MERRILL LYNCH 3,507,861 3,305,000 0 |1FE
015302 U4 2| ALEXANDRIA GENERAL OBLIG 4.500 2030 0B...........covveeumemrrrermmeeressmnnssssseessssmesssssssesssssssssssssesssssssesss | soseeresses ....07/17/2013 | BAS-MERRILL LYNCH 3,488,295 3,305,000 0 |1FE
015302 U5 9| ALEXANDRIA GENERAL OBLIG 4.500 2031 0B..........cvvvuuumerrrresmmenresmmessssssessssssessssssesssssesssssssssssssssses | soseessssns ...07/17/2013 | BAS-MERRILL LYNCH 3,468,862 3,305,000 0 |1FE
021087 UB 5| ALPINE SCH DIST GO S2013 4.000 2031 03......cccuuvermrremmrermreereresmsessessssssssesssasesssessssssssssesssssssssesssesssses | sossseeens ...09/19/2013 | WELLS FARGO SECURITIES 6,865,500 6,900,000 0 |1FE
118565 VB 3|BUCKS CO GENERAL OBLIGAT 5.000 2025 06 ...09/11/2013 | PNC CAPITAL MARKETS 3,266,508 2,935,000 42,802 | 1FE
126775 TT 2|CABARRUS CO GENERAL OBLI 5.000 2023 03, .08/22/2013 | PIPER JAFFRAY. 4,918,313 4,250,000 60,208 | 1FE
47844P EJ 0|JOHNSON CO GENERAL OBLIG 4.000 2028 09 ....09/26/2013 | FTN FINANCIAL 2,456,972 2,350,000 0 |1FE
47844P EK 7 JOHNSON CO GENERAL OBLIG 4.000 2029 09..........couurrvermmerresmmrressmmessessssnesssssssessssssssssssssessssssnessssssnne. | soseesssons ....09/26/2013 | FTN FINANCIAL 2,531,675 2,445,000 0 |1FE
47844P EL 5|JOHNSON CO GENERAL OBLIG 4.000 2030 09..........ccsuvvvemummieesinieesissessssnssssssisessessssssssssssessesssssssssnns. | soseeseeses ....09/26/2013 | FTN FINANCIAL 2,589,301 2,540,000 0 |1FE
47844P EM 3 |JOHNSON CO GENERAL OBLIG 4.000 2031 09.........ccourreermmmrreemmmrresssmnmssessssemssssssssssssssssssssnessssssnssssssnne. | soseesesnns ....09/26/2013 | FTN FINANCIAL 2,680,390 2,645,000 0 |1FE
549220 U6 6|LUBBOCK ISD GEN OBLIG S2 5.000 2028 02...........cvvuumremmreimerismreimerisessssesisssesssessssessssessssssssssessssesssenens | soveseeeees ...09/18/2013 | WELLS FARGO SECURITIES 1,093,724 995,000 0 |1FE
549220 U7 4|LUBBOCK ISD GEN OBLIG S2 5.000 2029 02...........ccorreermmmrrermmmemessssermesssssnesssssesssssssesssssssnesssssssssssssssenes | soseesesses ....09/18/2013 | WELLS FARGO SECURITIES 764,267 700,000 0 |1FE
549220 V2 4|LUBBOCK ISD GEN OBLIG S2 5.000 2033 02.........ccccuumrreemmmmrresmmmrmesssssessessssessssssesssssssessssssnsessssssnessssssnenss | soseessssns ....09/18/2013 | WELLS FARGO SECURITIES 2,348,612 2,205,000 0 |1FE
549220 V4 0|LUBBOCK ISD GEN OBLIG S2 5.000 2034 02 ...09/18/2013 | WELLS FARGO SECURITIES 1,059,570 1,000,000 0 |1FE
584002 RV 3| MECKLENBURG CO GEN OBLIG 5.000 2025 12 ....08/14/2013 | RBC CAPITAL MARKETS 11,660,800 10,000,000 108,333
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 52,700,650 48,880,000 211,344
Bonds - U.S. Special R and Special A t
57583U ZK 7|MASSACHUSETTS DEV (BOSTO 5.000 2032 07......ouuvvvermmuerresmmreessmessissmsesssssesssssssssssssessssssssssssssesses | eovessnnes ....08/13/2013 | BARCLAYS CAPITAL INC 5,517,175 5,275,000 0 |1FE
751100 JP 4| RALEIGH COMB ENTERPRISE  5.000 2030 03.........corveumreemresremnenisesessenssessssessssesesssessssessssessssessssesses | sessseeens ...08/15/2013 | SIEBERT BRANDFORD SHANK & CO 8,671,054 8,070,000 105,358 [ 1FE......oovvrerrerirarens
771902 FH 1|ROCHESTER HLTH CARE FAC  .040 2032 08.........covvuemmmrreeerrreisemrrsssssesssssssesssssessssssssssssssesssssnsesssses. | soseesssnns ....07/08/2013 | WELLS FARGO SECURITIES 38,850,000 38,850,000 213 |1FE
79061A BD 8 |ST JOSEPH CO (UNIV NOTRE .040 2038 03.........coccummmrrrrermmerressnessesmessessssessesssssssesssessssssssssssssesssssnss | noseesesses ...07/02/2013 | GOLDMAN SACHS & CO. 25,340,000 25,340,000 28 |1FE
79061A BE 6 |ST JOSEPH CO (UNIV NOTRE 040 2042 03........cooveeummrrrrerrereisnensessssssssssessssssssssssssesssssssssssssssesssssense | noseessenns ....07/18/2013 | GOLDMAN SACHS & CO 35,000,000 35,000,000 518 | 1FE
89658H SY 7 |TRINITY RIVER AUTHREG W 5.000 2027 08........coerveeeummereeeermrmesssmnersssssmseessssessssssesssssssessssssesessssssssssssses. | cossssnes ....09/10/2013 | MORGAN STANLEY. 1,252,212 1,150,000 0 |1FE
89658H TA 8|TRINITY RIVER AUTHREG W 5.000 2029 08 ...09/10/2013 | MORGAN STANLEY. 1,068,690 1,000,000 0 |1FE
3128MJ TB 6|FHLMC GOLD PASSTHRU  3.500 2043 09 .08/16/2013 | CITIGROUP GLOBAL MARKETS 4,933,594 5,000,000 5347 |1
3136AG XN 7|FNR2013-102DGCMO  3.000 2032 05 ...09/12/2013 | NOMURA SECURITIES INTL 9,984,375 10,000,000 24167 |1
3136AG _QV_ 7|FNR 2013-109 BACMO  3.000 2032 10.....ccccummmueemmmmmemssssmesssssesmssssssmssssssssensssssssnssssesssssssessssssssssssesenses | sessssennes ....09/12/2013 | DEUTSCHE BANC, 9,924,219 10,000,000 24,167 |1
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 140,541,318 | oo 139,685,000 | ...oovvoieriinisrisiins 159,797 | ... D00 S
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00507V AC 3 |ACTIVISION BLIZZARD (144 5.625 2021 00.........ccovvermrrrrermmerresrnesnesnesssssessssssssssssssssessssssessssssssssssssseses. | soseesseons ...09/13/2013 | J P MORGAN CHASE SECURITIES INC 2,772,500 2,750,000 0 | 3FE
00507V AE 9| ACTIVISION BLIZZARD (144 6.125 2023 09........c.crvvverrmrireriiiiiirsiisssiee s ssssssssssssssssssessssnsnns. | soveseeeees ...09/13/2013 | VARIOUS 1,768,750 1,750,000 0 |3FE
00508X AF 1 [ACTUANT CORPORATION  5.625 2022 0B..........ccooermmrrvrerrmreressnressismmesssssssesssssssesssssssesssssssessssssesssssnnee | noseessenns ....09/25/2013 | KEYBANC CAPITAL MARK 605,250 600,000 9,844 | 3FE
03027X AD 2 |AMERICAN TOWER CORP  5.000 2024 02..........ccoveeemmreemmmerresseseseesssesssssesessssssesssssssessssssessssssseesssssnns | nosessssons ....08/14/2013 | MORGAN STANLEY. 998,880 1,000,000 0 | 2FE
038521 AL 4| ARAMARK CORP (144A)  5.750 2020 03.........evveumereemememeremmerisssissisesssssssssesssssssssessssssssssssssssssssssns | sevsseeeens ...08/23/2013 | J P MORGAN CHASE SECURITIES INC 1,018,750 1,000,000 27,313 | 4FE
050095 AM 0 |ATWOOD OCEANICS 6.500 2020 02........ourvvvermaerresrmeenissseesis s s | s ....09/25/2013 | BARCLAYS CAPITAL INC 1,643,355 1,554,000 16,554 |3FE
05329W AK 8 | AUTONATION INC 5.500 2020 02 ...09/06/2013 | BARCLAYS CAPITAL INC. 521,875 500,000 3,056 |3FE
055381 AS 6 |BE AEROSPACE INC 5.250 2022 04 .09/25/2013 | BARCLAYS CAPITAL INC 149,063 150,000 3916 |3FE
101137 AM 9| BOSTON SCIENTIFIC 26502018 10. ....08/08/2013 | BAS-MERRILL LYNCH 999,540 1,000,000 0 | 2FE
101137 AN 7|BOSTON SCIENTIFIC 4125 2023 10....cooureeererereie sttt st nss s ensins | ceseeeeees ....08/08/2013 | BAS-MERRILL LYNCH 999,360 1,000,000 0 |2FE
12673P AE 5[CAINC 4500 2023 08........ooooumrreeemmerrerissmeesss st st | cesseines ....08/13/2013 | BAS-MERRILL LYNCH 995,390 1,000,000 0 | 2FE
13342B  AE 5| CAMERON INTERNATIONAL CO 4.500 2021 0B.........cocrvermrvirmerimmrnirerisssenesssessssessssessssessssessssesseesssnns. | snnessies ...08/26/2013 | BARCLAYS CAPITAL INC. 1,063,050 1,000,000 11,000 |2FE
150191 AD 6| CEDAR FAIR LP/CA (144A) 5.250 2021 03.........coooemmreerrmerismreeessssssssesssssseseessssssssssssssessssssssssssnsessenns. | eonneenes ....08/23/2013 | BAS-MERRILL LYNCH 1,897,500 2,000,000 50,167 |4FE
166764 AH 3|CHEVRON CORP 301912023 0B.......cvvvvvuereerereessessesssesses s sesseenns | sessiinies ....08/29/2013 | DEUTSCHE BANC. 971,100 1,000,000 6,205 | 1FE
189054 AT 6|CLOROX CO 31050 2022 09.......ourvermrirrerirensie ittt | eeeriees ...08/19/2013 | RBC CAPITAL MARKETS 936,630 1,000,000 13,301 | 2FE
209111 EZ 2| CONSOLIDATED EDISON CO O 4.450 2020 06 ....09/24/2013 | PIPER JAFFRAY. 329,625 300,000 3,783 | 1FE
21036P AH 1| CONSTELLATION BRANDS  6.000 2022 05, .09/06/2013 | BAS-MERRILL LYNCH 1,046,250 1,000,000 21,667 |3FE
228227 BD 5|CROWN CASTLE INTL CORP  5.250 2023 01 ....09/10/2013 | VARIOUS 1,891,250 2,000,000 15,458 |4FE
231021 AR 7[CUMMINS INC 31650 2023 10......00uurvveermerenesseesesseeesss st | s ....09/20/2013 | BAS-MERRILL LYNCH 1,995,670 2,000,000 101 |1FE
23338V AB 2|DTEELECTRIC CO 3650 2024 03......ooooeoeeereieeesie sttt | cosienines ...08/20/2013 | BAS-MERRILL LYNCH 995,910 1,000,000 0 |1FE
278642 AC 7|EBAYINC 3.250 2020 10......comrrveerrmreeesrrreesseressssesessss s enesssssnees | cesseines ....08/28/2013 | CREDIT SUISSE FIRST BOSTON 1,517,355 1,500,000 18,688 |1FE
532457 AZ 1|ELILILLY 5.500 2027 03......coorverriireiirensisseisessssee st | sensiins ....09/09/2013 | JEFFERIES & CO INC 1,130,440 1,000,000 27,042 [1FE
28660G AG 1|ELIZABETH ARDEN 73752021 03...cooooveveerreerisscesessesesssssesssssessssssesssssessssssessssssssssssesessssnes. | soseeseenns ....08/16/2013 | LAZARD CAPITAL MARKETS 2,091,138 1,934,000 61,807 |4FE
29364W AS 7 |ENTERGY LOUISIANA 4,050 2023 09......ocrvvvrmmrreesiessesssessess s ssssies | erssiiies ....08/19/2013 | CITIGROUP GLOBAL MARKETS, 1,993,780 2,000,000 0 |1FE
345397 WL 3|FORD MOTOR CREDIT 2.8752018 10 ....09/26/2013 | GOLDMAN SACHS & CO 999,630 1,000,000 0 |2FE
37045V AA 8| GENERAL MOTORS (144A)  3.500 2018 10 .09/24/2013 | CITIGROUP GLOBAL MARKETS 1,500,000 1,500,000 0 | 3FE
37045V AB 6| GENERAL MOTORS (144A)  4.8752023 10 ...09/24/2013 | CITIGROUP GLOBAL MARKETS 4,500,000 4,500,000 0 |3FE
372917 AS 3| GENZYME CORP 5.000 2020 06 Re ....09/23/2013 | CREDIT SUISSE FIRST BOSTON 2,233,060 2,000,000 28,056 | 1FE
36159R AH 6| GEO GROUP INC (144A)  5.875 2022 01.....cccrvveumrereeeenmrressmsersessssessessesessessssesssssssesssssssesssssssessssssneesssssnne. | cossesnnes ....09/19/2013 | WELLS FARGO SECURITIES 6,000,000 6,000,000 0 |4FE
432891 AC 3 |HILTON WORLDWIDE (144A) 5.625 2021 10........cormmvrrrrererrierireesississssssssessesssssssssssssssesssssssssssssssssnes | snneeses ...09/23/2013 | BAS-MERRILL LYNCH 1,503,750 1,500,000 0 |4FE
437076 BC 5|HOME DEPOT INC 3750 2024 02......coouvvverreeriessessisseesisesessis s s | e ....09/03/2013 | BAS-MERRILL LYNCH 994,810 1,000,000 0 |1FE
44107T AS  5|HOST HOTELS & RESORTS  5.250 2022 03.........comrumuriereriireieissiseisisesissessssessssessssssssesssssssssessssssens. | noessenenns ...08/12/2013 | WELLS FARGO SECURITIES 1,050,230 1,000,000 21,875 | 2FE
446437 AE 7| HUNTINGTON NATIONAL BANK 5.500 2016 02.........ccoocrmmrvrerrmerresrmenresseessssnesssssessssssessssssesssssesessssss. | sernneenes ....09/06/2013 | RAYMOND JAMES & ASSOC 269,863 250,000 993 |2FE
461070 AJ 3 [INTERSTATE POWER & LIGHT 3.650 2020 09........ccoccomurrvermmerreernessssmessssssessssssesssssssesssssssessessssesssssnes | eessesnes ....08/14/2013 | WELLS FARGO SECURITIES 1,034,000 1,000,000 17,033 |1FE
459902 AT 9|INTL GAME TECHNOLOGY  5.350 2023 10 ...09/12/2013 | MORGAN STANLEY. 4,979,350 5,000,000 0 | 2FE
88550* AA  7|INVITATION HOMES - REVOL 3.750 2015 03 .09/27/2013 | DEUTSCHE BANC 3,775,903 3,775,903 0|1
476556 DB 8 |JERSEY CENTRAL POWER & L 4.700 2024 04 ...08/14/2013 | BARCLAYS CAPITAL INC. 994,810 1,000,000 0 | 2FE
500255 AT 1|KOHLS CORP 4750 2023 12.....coumevereereeiiceesise s | eneeseenes ....09/05/2013 | MORGAN STANLEY. 997,500 1,000,000 0 | 2FE
505588 BJ 1|LACLEDE GAS CO 3400 2023 08......oonurvvirrmrerisscesissesesisesesss st st | e ....08/06/2013 | WELLS FARGO SECURITIES 1,993,940 2,000,000 0 |1FE
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548661 CZ 8|LOWES COMPANIES 3,875 2023 09......covuurivrisreirssessesssesssssssssssssesssss s esssssseesnsses | sessssesies ...09/04/2013 | BAS-MERRILL LYNCH 994,010 1,000,000 0 |1FE
55616X AK 3 |MACYS RETAIL HOLDINGS = 4.375 2023 09.........ccuurvrermmerresrmeerismmesssssssssssssesssssessssssessssssssssssssssssssns. | soseesseons ....09/03/2013 | CREDIT SUISSE FIRST BOSTON 993,140 1,000,000 0 | 2FE
571903 AL 7 |MARRIOTT INTERNATIONAL = 3.375 2020 10.......cvuumrrirereireniieniinenisessiressssessisessssessssessssessssesssssssssssssnns | soveseeeees ...09/25/2013 | GOLDMAN SACHS & CO. 998,370 1,000,000 281 | 2FE
579780 AJ 6|MCCORMICK & COMPANY INC  3.500 2023 09........coocommmrrermmmereessmmrmsssmsmsssssssssessssesssssssessssssssssssssnssssssnns. | soseesssnns ....08/15/2013 | VARIOUS 1,980,930 2,000,000 97 |1FE
59156R BB 3 |METLIFE INC 4,368 2023 00.......oorvvveerreinsrneesi s s | s ....09/03/2013 | DEUTSCHE BANC. 2,010,000 2,000,000 0 |1FE
607059 AT 9|MOBIL CORP 8.625 2021 08.....oovvuvrrerrsesresssessisssesses st sss s sssssssennes | senessesies ...09/11/2013 | J P MORGAN CHASE SECURITIES INC 2,754,700 2,000,000 14,854 | 1FE
652482 CH 1| NEWS AMERICA INC (144A) 4.000 2023 10.........covvermmrmrrermmcmeresmmessissnssssssessssssssssssssesssssssesssssssessssssnsense. | soseesssnns ....09/25/2013 | J P MORGAN CHASE SECURITIES INC 993,970 1,000,000 0 | 2FE
666807 BG 6| NORTHROP GRUMMAN 3.250 2023 08 ...09/11/2013 | BARCLAYS CAPITAL INC. 927,110 1,000,000 9,569 | 2FE
66765R CA 2|NORTHWEST NATURAL GAS  3.542 2023 08 .08/14/2013 | J P MORGAN CHASE SECURITIES INC 1,000,000 1,000,000 0 |1FE
674215 AF 5| OASIS PETROLEUM (144A) 6.875 2022 03 ....09/10/2013 | WELLS FARGO SECURITIES 1,000,000 1,000,000 0 |4FE
737630 AB 9|POTLATCH CORP 7.500 2019 1ottt sesseesse st ss st sas e sssesssesenssesesesenssans | seresssian ...09/25/2013 | BAS-MERRILL LYNCH 555,000 500,000 15,521 |3FE
74256L AG 4| PRINCIPAL LIFE GLOBAL FU 2.250 2018 10........cevvuvrermmrresmnrersssnsesisnmessssssesssssessssssssessssssssssssssesssssnse | soseesssnns ....09/23/2013 | DEUTSCHE BANC. 997,770 1,000,000 0 |1FE
742718 EB 1|PROCTER & GAMBLE CO  3.100 2023 08..........coervuumrimmreimerisnrsseenisessssesssssssssessssesssasesssssssssessssesssenens | sosesssees ...08/08/2013 | J P MORGAN CHASE SECURITIES INC 1,987,060 2,000,000 0 [1FE
74432Q BP 9| PRUDENTIAL FINANCIAL INC 4.500 2020 11......ovvvermmrmrermmereissmeesisssessssmsessssssessssssessssssssssssssesssssssesses | sesnneenes ....09/12/2013 | U S BANCORP. 1,060,730 1,000,000 15,250 | 2FE
74456Q BD 7|PUBLIC SERVICES ELECTRIC 3.750 2024 03.........cooucumuervermmerresmmnessessmesssssesessssssesssssssesssssssesssssssessessnse | eonesees ....09/09/2013 | ROYAL BANK OF SCOTLAND 999,910 1,000,000 0 |1FE
751212 AA 9| RALPH LAUREN 2125 2018 09.....couureveererreieereseesesseseseeessse sttt st nesnens | sesereeiens ...09/23/2013 | J P MORGAN CHASE SECURITIES INC 998,960 1,000,000 0 |1FE
761713 AY 2| REYNOLDS AMERICAN 4.850 2023 09 ....09/12/2013 | GOLDMAN SACHS & CO 1,998,440 2,000,000 0 | 2FE
78573A AE 0| SABMILLER HOLDINGS INC ( 2.200 2018 08 .08/06/2013 | CITIGROUP GLOBAL MARKETS 997,530 1,000,000 0 | 2FE
797440 BR 4|SANDIEGOG&E 3.600 2023 09 ....09/04/2013 | ROYAL BANK OF SCOTLAND 1,999,680 2,000,000 0 |1FE
80282K AC 0 |SANTANDER HOLDINGS USA  3.450 2018 08 Reoe ....08/22/2013 | BAS-MERRILL LYNCH 998,180 1,000,000 0 |2FE
78401F AG 2|SBATELECOM INC 5.750 2020 07 ....cvvvmrermreerrereesserssessssessssesssessssesssessssessssssssesssssssesesessensene | sessseseens ...09/26/2013 | BAS-MERRILL LYNCH 2,002,500 2,000,000 0 |4FE
827048 AQ 2| SILGAN HOLDINGS (144A)  5.500 2022 02........coocormermremmmmrmmreermreeessmsssssssnessssssnsesssssssssssssssessssssssssssssessssnns | soseessenns ....09/04/2013 | BAS-MERRILL LYNCH 1,500,000 1,500,000 0 | 3FE
835898 AF 4|SOTHEBY'S (144A) 5.250 2022 10.....cuuurvereriierieesiiee it | sevesenines ...08/28/2013 | GOLDMAN SACHS & CO. 945,000 1,000,000 22,167 |3FE
842400 FY 4|SOUTHERN CALIFORNIAEDIS 3.500 2023 10..........cvvvermvreermeerissmessssessssssessssesssssssessssssesssssssesssses. | soneesesnes ....09/25/2013 | BARCLAYS CAPITAL INC 998,240 1,000,000 0 |1FE
84756N AD 1|SPECTRA ENERGY PARTNERS 4.750 2024 03.........cooouummriverenrisnsesssssessssssssssssessssssssssssssessesssseess. | cossesnes ....09/16/2013 | MORGAN STANLEY. 997,650 1,000,000 0 | 2FE
85207U AA 3 [SPRINT CORP (144A)  7.250 2021 09 ...09/04/2013 | J P MORGAN CHASE SECURITIES INC 1,000,000 1,000,000 0 |4FE
85207U AB 1|SPRINT CORP (144A)  7.8752023 09 .09/04/2013 | J P MORGAN CHASE SECURITIES INC 1,000,000 1,000,000 0 |4FE
854502 AD 3|STANLEY BLACK & DECKER 2.900 2022 11 ...08/12/12013 | KGS-ALPHA CAPITAL MARKETS 314,566 330,000 2,765 |1FE
855244 AD 1|STARBUCKS CORP 3.850 2023 10......oourveveemmrrrrereeressressss s st | e ....09/03/2013 | BAS-MERRILL LYNCH 2,998,920 3,000,000 0 | 2FE
85590A AN 4| STARWOOD HOTELS & RESORT 7.150 2019 12......cuuuumrreirmrrriiseessisssssssseesssssssssssssssssessssssssnssssssnns. | soseesseons ....09/24/2013 | J P MORGAN CHASE SECURITIES INC 2,450,460 2,000,000 46,078 | 2FE
871829 AM 9|SYSCO CORP 5.375 2019 03....ceoriieererereineeesessseessse st sssesssesesssssssssesss st sessssessssesssesess. | seeessins ...09/04/2013 | ROBERT W BAIRD & CO 1,959,233 1,705,000 43,785 | 1FE
87305Q CE 9|TTXCO (144A) 4125 2023 10......ccvveermrreereeeeessseseessses s neniin | sernienes ....09/19/2013 | CITIGROUP GLOBAL MARKETS 999,990 1,000,000 0 | 2FE
90521A  PJ 1| UNION BANK NA 2.625 2018 09 S~ ...09/19/2013 | MORGAN STANLEY. 999,770 1,000,000 0 |1FE
931142 DJ 9| WAL-MART STORES 1,950 2018 12....couvvveerereeiseerisesesssssessissssssssessss s | esneenes ....09/25/2013 | ROYAL BANK OF SCOTLAND 1,996,200 2,000,000 0 |1FE
94973B  AA 9| WELLS ENTERPRISE (144A) 6.750 2020 02.........c.ccoomerreermmrreesmmerressmeesssssnesssssssessssssessssssnsssssssessssssneees | noseessesns ....09/23/2013 | LAZARD CAPITAL MARKETS 2,040,000 2,000,000 20,625 |4FE
960386 AH 3| WESTINGHOUSE AIR 43752023 08 ...08/20/2013 | BAS-MERRILL LYNCH 996,850 1,000,000 1,823 | 2FE
960413 AF 9| WESTLAKE CHEMICAL 3.600 2022 07. .09/18/2013 | BARCLAYS CAPITAL INC 1,333,882 1,413,000 8,608 | 2FE
962166 BW 3| WEYERHAEUSER CO 4,625 2023 09 ...09/12/2013 | MORGAN STANLEY. 1,997,960 2,000,000 0 |2FE
966387 AG 7| WHITING PETROLEUM CORP  5.000 2019 03.........ccmmrrerrmmrreermmereessmseressssesssssssssessssesssssssesssssssesssssnesses | soseesesses ....09/13/2013 | WELLS FARGO SECURITIES 3,500,000 3,500,000 1,667 | 3FE
966387 AH 5| WHITING PETROLEUM CORP  5.750 2021 03.........corrveermmrresmmmersessmsssessssesssssssesssssssessssssesssssssesssssnesses | soseesssses ....09/09/2013 | WELLS FARGO SECURITIES 1,500,000 1,500,000 01
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966387 AJ 1| WHITING PETROLEUM CORP ( 5.750 2021 03......couuurverrmurrrermsnrressssessesssesssssssssssssssesssssssssssssssesssssssssssssss | sosessessos ...09/23/2013 | WELLS FARGO SECURITIES 2,540,000 2,500,000 5,590 |3FE
146303 AF 9| WILLIAM CARTER (144A)  5.250 2021 08.........cvveuumurreemmmerressmneressssesssssssesssssssesssssssessssssessssssessssssnsessssss | seonmeeeees ....09/20/2013 | BAS-MERRILL LYNCH 4,694,000 4,650,000 13,883 |3FE
097751 AY 7|BOMBARDIER INC (144A) 5.750 2022 03 A ...09/25/2013 | BARCLAYS CAPITAL INC. 501,250 500,000 1,198 | 3FE
66977W AN 9 NOVA CHEMICALS (144A)  5.250 2023 08. A ....09/26/2013 | VARIOUS 5,020,000 5,000,000 8,896 |3FE
775109 AY 7|ROGERS COMMUNICATIONS  4.100 2023 12 A ....09/25/2013 | J P MORGAN CHASE SECURITIES INC 1,996,260 2,000,000 0 |2FE
86722T AA 0|SUNCORINC 6.100 2018 06. A ...09/17/2013 | CIBC WORLD MARKETS. 733,030 630,000 11,636 |2FE
002799 AL 8|ABBEY NATIONAL TREASURY 3.050 2018 08 [ ....08/20/2013 | BAS-MERRILL LYNCH 997,790 1,000,000 0 |1FE
055451 AU 2| BHP FINANCE USA 3.850 2023 09 ....09/25/2013 | GOLDMAN SACHS & CO 998,770 1,000,000 0 |1FE
05574L PT 9 |BNP PARIBAS 2.700 2018 08 .08/13/2013 | BNP PARIBAS 998,140 1,000,000 0 |1FE
05565Q CJ 5|BP CAPITAL MARKETS PLC 3.994 2023 09 ....09/23/2013 | CITIGROUP GLOBAL MARKETS 1,000,000 1,000,000 0 |1FE
191241 AD 0|COCA-COLA FEMSA SABCV 4.625 2020 02 [ ...09/24/2013 | CITIGROUP GLOBAL MARKETS 2,141,580 2,000,000 10,792 | 1FE
25243Y AP 4 |DIAGEO CAPITALPLC ~ 4.828 2020 07 [~ ....09/20/2013 | JEFFERIES & CO INC 1,115,120 1,000,000 9,388 | 1FE
29081P AE 5|EMBOT ANDINA (144A)  5.000 2023 10. [ ...09/26/2013 | J P MORGAN CHASE SECURITIES INC 1,996,100 2,000,000 0 | 2FE
552081 AG 6 |LYONDELLBASELL 5.000 2019 04. [~ ....08/14/2013 | J P MORGAN CHASE SECURITIES INC 1,101,270 1,000,000 17,222 | 2FE
75625Q AA 7|RECKITT BENCKISER TSY (1 2.1252018 09. [ ....09/16/2013 | HSBC. 993,420 1,000,000 0 |1FE
75625Q AB 5|RECKITT BENCKISER TSY (1 3.625 2023 09 Frernene ...09/16/2013 [ HSBC 2,962,350 3,000,000 0 |1FE
822582 AX 0|SHELL INTERNATIONAL FIN 3.400 2023 08 ....08/07/2013 | BARCLAYS CAPITAL INC 997,900 1,000,000 0 |1FE
83368R AD 4 |SOCIETE GENERALE 2.6252018 10 .09/24/2013 | SOCIETY GENERALE AMERICAS 998,330 1,000,000 0 |1FE
12647P AJ 7|CSMC 2013-7 A10 (CMO)  3.500 2043 08 ....08/16/2013 | CREDIT SUISSE FIRST BOSTON 6,758,750 7,000,000 19,736 |1FE
12625K AD 7|COMM 2013-CR8 A4 3334 2046 0B.......crvvverrarrrisrerieisessi s s | s ....08/21/2013 | CANTOR FITZGERALD. 3,900,407 4,097,604 9,487 | 1FE
36192Q AA 2| GSMS 2012-TMSQ A 3007 2030 12...vvvvveurrerriaereessssesessssesssssssssssss st sessssssssnsens | seneesesies ...07/01/2013 | DEUTSCHE BANC 2,066,924 2,250,000 752 |1FE
92938E AM 5| WFRBS 2013-C16 A4 4136 2046 07 ... | s ....09/16/2013 | WELLS FARGO SECURITIES 5,049,710 5,000,000 16,659 |1FE
3899999. Total - Bonds - Industrial & Miscellaneous 170,497,067 | .ooovvoovrereeciennns 168,639,507 | oo 686,186 |.......... XXX.oooovvrren.
8399997. Total - Bonds - Part 3 375,312,897 368,533,294 1,057,327 |.......... P S
8399999. Total - Bonds. 375,312,897 368,533,294 1,057,327 | .......... P S—
Preferred Stocks - Industrial and Miscell
38145G 30 8| GOLDMAN SACHS GROUP 5.5% PERP SERJ ....08/20/2013 | PIPER JAFFRAY. 20,000.000 445,000 0.00 0 |P3LFE
8499999. Total - Preferred Stocks - Industrial & Miscellaneous 445,000 XXX 0 [onns P S—
8999997. Total - Preferred Stocks - Part 3 445,000 XXX (U P P9, S
8999999. Total - Preferred Stocks 445,000 XXX (U P XXX
Common Stocks - Industrial and Miscellaneou:
02917T 10 4| AMERICAN REALTY CAPITAL PROP........cosrveuuurreiummeressimessessssssssssessesssseessssssesssssssessssssesssssssesssssssessssss | sesnneeres ....08/02/2013 | UBS 6,400.000 90,549 XXX 0L
19329V 10 5[ COLE REAL ESTATE INVESTMENT ....ooiiriummrreimmnreisssesssssssessssssssssssssssssssssssssssssssssssssesssssssssssssssssssses | aossssnnes ...09/13/2013 | VARIOUS 53,000.000 614,241 XXX 0L
222795 10 6| COUSINS PROPERTIES INC.........cvevvicrmrreimmeressenssssessessssessssssessssssssssssssesssssssssssssssessssssssssssssssnessssssns. | nossesssnes ....08/12/2013 | VARIOUS 43,600.000 441,715 XXX 0L
229663 10 9| CUBESMART .....orvvuummirreiismarssessssessssssessssssesssss s ssss s nnnes | eseesssnos ....07/03/2013 | BMO CAPITAL MARKETS 4,500.000 73,576 XXX 0L
233153 10 5|DCT INDUSTRIAL TRUST ...08/08/2013 | VARIOUS 44,200.000 320,373 XXX 0L
25960P 10 9 |DOUGLAS EMMETT INC .08/01/2013 | GOLDMAN SACHS ALGO 200.000 5,043 XXX 0L
264411 50 5|DUKE REALTY CORPORATION ...08/01/2013 | VARIOUS 6,600.000 109,196 XXX 0L
29476L 10 7 |EQUITY RESIDENTIAL PROPERTIES TRUST.......cvvviuureeimmreeiisersssssssssssssessssssmsessssssssssssssessssssesssssnnes | soseesesnes ....09/09/2013 | MERRILL LYNCH ALGO. 4,400.000 237,188 XXX 0L
297178 10 5| ESSEX PROPERTY TRUST INC.......iivvuirmrreermmrrsssmrsessmnessssssessssssssessssssesssssssesssssssessssssnsessssssesssssenseseeses. | noseessssos ....09/09/2013 | VARIOUS 2,680.000 421,018 XXX 0]l
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370023 10 3| GENERAL GROWTH PROPERTIES INC......cvcvuuureemmmreesssesresssssssssssessssssssssessssesssssssssssssssessssssssesssssssssssss | sossesesses ...08/01/2013 | GOLDMAN SACHS ALGO 4,500.000 93,897 XXX 0L
421946 10 4 [HEALTHCARE REALTY TRUST INC.....oooiiirriiumermimmmerressmersesssessessssesssssssesssssssesssssssesssssssessssssesssssensesssses | sossesnnes ....09/06/2013 | JP MORGAN ALGO 2,700.000 60,484 XXX 0L
42217K 10 6| HEALTH CARE REIT INC.....coooiieriereeiieieessisesssssssesssssssssssssssssssssssssssssssssssssssssssesssssnssssesssssssssssssssnnses | sosssnsssns ...08/01/2013 | GOLDMAN SACHS ALGO 3,300.000 212,144 XXX 0L
42225P 10 5 |HEALTHCARE TRUST OF AMERICA - CL A.....ooourrviimrreiimereeiesesessisssssssssesssssssessssssssssssssssssssssssesssssense | soseessenns ....08/01/2013 | GOLDMAN SACHS ALGO 1,000.000 10,946 XXX 0L
49455U 10 0 [ KINDER MORGAN MANAGEMENT LLC.......eirviuumrreimenerriissersesssessssssessssssssssssssessesssssssssssesssssssssssssnnes | aosessies ....08/27/2013 | DIRECT WITH COMPANY 0.030 0 XXX 0L
531172 10 4| LIBERTY PROPERTY TRUST ....cocuieuurimeeimeriseesisesesssesssessssesssesssssessssessssssssssesssssssssessssssssssessssssessesssnnse | aosssssees ....08/02/2013 | CITIGROUP GLOBAL MARKETS 5,300.000 191,273 XXX 0L
TABA0W 10 3 [PROLOGIS INC....oooormirriererrisseiissssessssesssssssesssssssssssssseessssssessssssse s ssssssesssssssesssssssessssssnesssssssesne | soseesessos ....07/31/2013 | ROBERT BAIRD ALGO 3,800.000 145,978 XXX 0L
81721M 10 9| SENIOR HOUSING PROP TRUST ....09/06/2013 | JP MORGAN ALGO 4,700.000 105,523 XXX 0L
86272T 10 6|STRATEGIC HOTELS & RESORTS INC .09/09/2013 | VARIOUS 6,400.000 55,331 XXX 0]l
866674 10 4 |SUN COMMUNITIES INC ....08/28/2013 | WELLS FARGO 2,100.000 91,985 XXX 0L
876664 10 3| TAUBMAN CENTERS INC......cooiivimiiririmerimssssesssessssesssssssssesesessssssssssssssesssssssssessssssssssssssnessssssssesssnnse | sosssesens ...09/10/2013 | VARIOUS 7,600.000 519,998 XXX 0L
929042 10 9| VORNADO REALTY TRUST......iuuuumiiresssssseesssersesssessssssssessssssssssssssssesssssssesssssssessssssssssssssssessssssssssssssssssssssnss | soseesssoos ....08/23/2013 | VARIOUS 4,020.000 336,416 XXX 0]l
9099999. Total - Common Stocks - Industrial & Miscellaneous 4,136,872 XXX 0 [onns P S—
9799997. Total - Common Stocks - Part 3 4,136,872 XXX (U P XXX
9799999. Total - Common Stocks. 4,136,872 XXX (L] D S0 S
9899999. Total - Preferred and Common Stocks. 4,581,872 XXX 0 | P S—
9999999. Total - Bonds, Preferred and Common Stocks 379,894,769 XXX 1,067,327 |.......... XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Bonds - U.S. Government

217194 AA  T7|COPILLC 3813 | e 09/05/2013| REDEEMED 57,230 0 0 0 12/05/2021| 1FE......
911759 EY 0 |HOUSING URBAN DEVELOPM 6.620...........ccccornuns | oene 08/01/2013| REDEEMED. .10,000 0 0 0 08/01/2020( 1...........
576863 BB 9 |MATSON NAVIGATION CO  5.337.....ccccvvvvvverenns | e 09/04/2013{ REDEEMED.........c.cccvvvvririrnrinee 141,000 0 0 0 09/04/2028| 1...........
576863 BC 7 |MATSON NAVIGATION CO  5.273.....ccccocvvmrvvcrires | eene 07/29/2013| REDEEMED.......cc.ovvvnrrierirnnns .33,000 0 0 0 07/29/2029| 1FE......
71646X AA 6 |PETRODRILL FOURLTD  4.240.......cccccommiemervniens | ceeee 07/15/2013| REDEEMED...........coovvvvrirernrinne 208,325 | ..ccoonne. 208,325 0 0 0 01/15/2016|1...........
71375Q AB  6|PERFORADORA CENTRAL  5.240.... . |E.. {09/03/2013| REDEEMED..........c.coooevrvrirernnns 8,164 8,164 0 0 0 12/15/2018| 1FE......
36202F 2L 9| GNMA Il PASS #00005279 3.500.........oecerevrmrvrreres | e 09/20/2013| PAID ON PRINCIPAL 838,990 | ..o 838,990 | ............873,729 | ............869,043 | ......cccccc0.0 | +eern(30,053) | ovvoirinnnn 0| s (30,053) | cvvvvvrnnnd 0 01/20/2042|1...........
36202A DF  1|GNMAIIPASS#102  8.000........ccouereremrrriermrrirens [ 09/20/2013| PAID ON PRINCIPAL 201 201 0 (4) 0 08/20/2022| 1...........
36202B EE  1|GNMA Il PASS #1033 09/20/2013| PAID ON PRINCIPAL 32 32 0 (1) 0 04/20/20231...........
36202B HZ 1|GNMA Il PASS #1148 09/20/2013| PAID ON PRINCIPAL 100 100 0 2) 0 05/20/20231...........
36202A D8 7 |GNMA Il PASS #127 .1 09/20/2013| PAID ON PRINCIPAL 228 228 0 3) 0 05/20/2014/1..
36202B SS 5| GNMA Il PASS #1429 .109/20/2013| PAID ON PRINCIPAL 588 588 0 (6) 0 10/20/20231..
36202A FM 4| GNMA Il PASS #172 09/20/2013| PAID ON PRINCIPAL 15 15 0 (0) 0 09/20/2022|1...........
36202B  7C 3 |GNMA Il PASS #1791 09/20/2013| PAID ON PRINCIPAL 91 91 0 (1) 0 03/20/2022| 1...........
36202C CF 8| GNMA Il PASS #1870 09/20/2013{ PAID ON PRINCIPAL 31 31 0 2 0 09/20/2024|1...........
36202C CV 3| GNMA Il PASS #1884 09/20/2013| PAID ON PRINCIPAL 1,000 .1,000 0 (22) 0 10/20/2024/1...........
36202C D3  4|GNMA Il PASS #1922 .109/20/2013| PAID ON PRINCIPAL 286 286 0 (6) 0 12/20/2024(1...........
36202C EL 3 |GNMA Il PASS #1939 .1 09/20/2013| PAID ON PRINCIPAL 2 2 0 (0) 0 01/20/2025| 1.
36202C E5 8| GNMA Il PASS #1956 .109/20/2013| PAID ON PRINCIPAL 16 16 0 (1) 0 02/20/20251...........
36202C GM 9| GNMA Il PASS #2004 09/20/2013| PAID ON PRINCIPAL 138 138 0 (1) 0 05/20/2025(1...........
36202C GN 7| GNMA Il PASS #2005 09/20/2013| PAID ON PRINCIPAL 1,388 .1,388 0 (33) 0 05/20/2025| 1...........
36202C GP 2| GNMA Il PASS #2006 09/20/2013| PAID ON PRINCIPAL 27 27 0 (1) 0 05/20/2025(1...........
36202C G3  1|GNMA Il PASS #2018 .109/20/2013| PAID ON PRINCIPAL 5,424 5,424 0 (56) 0 06/20/2025(1...........
36202C G4 9| GNMA Il PASS #2019 .|09/20/2013| PAID ON PRINCIPAL 4,406 4,406 0 (96) 0 06/20/2025(1...........
36202C HK 2| GNMA Il PASS #2034 09/20/2013| PAID ON PRINCIPAL 777 777 0 (14) 0 07/20/2025(1...........
36202C HM 8| GNMA Il PASS #2036 09/20/2013| PAID ON PRINCIPAL 520 520 0 (8) 0 07/20/2025| 1...........
36202C HP  1|GNMA Il PASS #2038 09/20/2013| PAID ON PRINCIPAL 6 6 0 (0) 0 07/20/20251...........
36202C JC  8|GNMA Il PASS #2059 .109/20/2013| PAID ON PRINCIPAL 443 443 0 (8) 0 08/20/2025(1...........
36202C JE 4| GNMA Il PASS #2061 .| 09/20/2013| PAID ON PRINCIPAL 1 1 0 (0) 0 08/20/2025| 1.
36202C JZ 7|GNMA Il PASS #2080 .109/20/2013| PAID ON PRINCIPAL 154 154 0 2 0 09/20/2025| 1..
36202C J3 8| GNMA Il PASS #2082 09/20/2013| PAID ON PRINCIPAL 688 688 0 (12) 0 09/20/2025| 1...........
36202C KL 6|GNMA Il PASS #2099 09/20/2013| PAID ON PRINCIPAL 531 531 0 (8) 0 10/20/20251...........
36202C KP  7|GNMA Il PASS #2102 09/20/2013| PAID ON PRINCIPAL 1,117 A7 0 (21) 0 09/20/2025(1...........
36202C K7  7|GNMAII PASS #2118 .| 09/20/2013| PAID ON PRINCIPAL 2,430 2,430 0 (31) 0 11/20/2025| 1..
36202C LC 5|GNMAII PASS #2123 .1 09/20/2013| PAID ON PRINCIPAL 27 27 0 (1) 0 27 0 11/20/2025/1..
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36202C LX 9|GNMA Il PASS #2142  8.500. .109/20/2013| PAID ON PRINCIPAL 856 856 | .evrrerrnrrnn888 | 897 | 0 [ 0 (41) 0 856 0 12/20/2025(1..
36202C MF 7 |GNMAII PASS #2158  8.500. .1 09/20/2013| PAID ON PRINCIPAL 71 0 (3) 0 7 0 01/20/2026|1..
36202C ND 1|GNMA Il PASS #2188  8.500. .109/20/2013| PAID ON PRINCIPAL 5 0 (0) 0 5 0 03/20/2026|1...........
36202C NX  7|GNMA Il PASS #2206 09/20/2013| PAID ON PRINCIPAL 13 0 (1) 0 13 (V1 IO (01 (V1 IO 1 {04/20/2026|1...........
36202C PD 9| GNMA Il PASS #2220 07/20/2013| PAID ON PRINCIPAL 3 0 (0) 0 3 (V1 IO (U I (V1 IR 0 |05/20/2026|1...........
36202C PS  6|GNMA Il PASS #2233 09/20/2013| PAID ON PRINCIPAL 8,001 0 113 0 06/20/2026|1...........
36202C QY 2| GNMA Il PASS #2271 .1 09/20/2013| PAID ON PRINCIPAL 1,362 0 (52) 08/20/2026| 1.
36202C RF 2| GNMA Il PASS #2286 .109/20/2013| PAID ON PRINCIPAL 3,641 0 (106) 0 09/20/2026|1...........
36202D GS 4| GNMA Il PASS #2909 09/20/2013| PAID ON PRINCIPAL 275 0 4 0 04/20/2030| 1...........
36202D G6 2 |GNMA Il PASS #2921 09/20/2013| PAID ON PRINCIPAL 4,822 0 (172) 0 05/20/2030( 1...........
36202D HK 0|GNMA Il PASS #2934 09/20/2013| PAID ON PRINCIPAL 9,745 0 260 0 06/20/2030( 1...........
36202D SP 7| GNMA Il PASS #3226 .1 09/20/2013| PAID ON PRINCIPAL .16,438 0 621 0 04/20/120321..
36202D TD 3| GNMA Il PASS #3248 .109/20/2013| PAID ON PRINCIPAL 5,776 0 205 0 06/20/2032| 1..
36202D UU 3| GNMA Il PASS #3295 .109/20/2013| PAID ON PRINCIPAL 16,279 | e .16,249 0 31 0 10/20/20321...........
36202D U7 4| GNMA Il PASS #3306 09/20/2013[ PAID ON PRINCIPAL........cocvvve | crrverrvnrneirernnineres | oveeninens 159,769 | .ovvvvrenee 159,769 | .oovveeee 159,470 | .vvvvrnnee 159,468 | ..ovvvvvrernnns 0 301 0 301 0 11/20/2032 1...........
36202D VM  0|GNMA Il PASS #3320 09/20/2013| PAID ON PRINCIPAL 276,869 | ............ 276,869 | ............ 278,643 | ............ 278,456 | ...ocoovvennenn 0| s (1,587) | cooererererens (1 I (1,587) | ovvereernns (1 I 276,869 | ..coovvvvnees (V1 IO (1 I 0 . 10,173 [12/20/20321...........
36202D  YY 1|GNMA Il PASS #3427 09/20/2013| PAID ON PRINCIPAL 820,104 | ............ 820,104 | ............ 766,631 | coooovvene 788,197 | oo 0 e 31,907 | oo 0 | v 31,907 | v (0 I 820,104 | ..ooovvernces (V1 IO (01 I 0 . 24,198 |08/20/2033|1...........
36202D 2B 6| GNMA Il PASS #3470 . 109/20/2013| PAID ON PRINCIPAL.......cccovvnrs [ corrrrererimnirnennirnis | coverenis 112,089 | ccovvvene 112,089 0 5,372 0 11/20/2033 1...........
36202D 4N 8| GNMA Il PASS #3529 .109/20/2013| PAID ON PRINCIPAL 633,778 ..633,778 .0 03/20/20341..
36202D 5P 2 |GNMA Il PASS #3554  4.500. .109/20/2013| PAID ON PRINCIPAL 256,368 | ............ 256,368 .0 .0 05/20/2034/1...........
36202A MS 3 |GNMAIIPASS#369  13.000........comvermrereerrrernnns | ceeee 09/20/2013| PAID ON PRINCIPAL 71 7 0 0 07/20/20151...........
36202E F2  O|GNMAIIPASS #3785  5.000........ccccommrurmiurmiiiniias | e 09/20/2013| PAID ON PRINCIPAL........ccoocees | crrverirmrimriiniicnnis | cvveeees 1,599,481 | ......... 1,599,481 0 26,207 (V) R 1,599,481 | oo (V1 I 0 | v 0 . 53,163 |11/20/2035(1...........
36204V SC 4 |GNMA I PASS #381315  8.000........courvrererrerreriraee | eene 09/20/2013| PAID ON PRINCIPAL 519 519 530 | covververeeeneD29 [ 0 | (11) 0 (1) 0 519 (V1 IO (1 I (V1 IO 28 | 05/20/2025|1...........
36205M Z3  5|GNMA Il PASS #395062 8.000... e 09/20/2013| PAID ON PRINCIPAL 219 219 224 (3) 0 (3) 0 219 0 09/20/2024|1...........
36202A N3 7|GNMAII PASS #410  8.000 e 09/20/2013| PAID ON PRINCIPAL 187 187 192 3) 0 (3) 0 187 0 10/20/2022(1...........
36206G WC 0| GNMA Il PASS #411143  7.500........ccnvvemereerrmrrnns [ v 09/20/2013| PAID ON PRINCIPAL 225 225 222 | 223 | 0 | 3 0 3 0 225 (V1 IO (1 I (V] IO 11 {06/20/2026|1...........
36206P FC 9| GNMA Il PASS #416963 8.000.........ccccoevveriervrians | e 09/20/2013| PAID ON PRINCIPAL 134 134 137 (3) 0 (3) 0 134 (0[N IR (V1 IO (1[N IO 7 |08/20/20251...........
36202E  XT  1|GNMAIIPASS #4290  5.500........ccccurreererererneernnns [ v 09/20/2013| PAID ON PRINCIPAL 582,578 | ..o 582,578 | ..o 580,149 2,364 0 2,364 (U I 582,578 | ..coovrvrne 0 11/20/2038| 1...........
36202A WU 7| GNMAII PASS#659  8.500.. e 09/20/2013| PAID ON PRINCIPAL 414 414 401 A0 | 0| 4 0 4 414 0 11/20/2016| 1...........
36202A AH 0|GNMA Il PASS #8 8.000.......coervrerireriersnrnnine | s 09/20/2013| PAID ON PRINCIPAL 49 49 | e 50 .49 1) 0 (1) 0 49 0 07/20/20221..
361765 SV 3| GNMA PASS TH #0074832 3.500... N 09/15/2013| PAID ON PRINCIPAL 89,157 | v 89,157 | oo 93,183 192,870 | w0 [ (CHAK) | — (1 I [KNAK) ] E— (U IO 89,157 | oo 0 04/15/20421..
36176 GJ 3| GNMA PASS TH #00767301 3.500.........ccovverivmrine [ o 09/15/2013[ PAID ON PRINCIPAL........coevovve | crrvervnneirernrncres | vveeiiens 100,843 | ..coocvvenee 100,843 | ..coovvenee 105,397 | oo 104,952 | oo (V1 I (G (0] I (VI IO (4,109) | .ovvrernnnd (1 I 100,843 | .oovvvnenand 0 04/15/2042|1...........
36176X FR 5| GNMA PASS TH #00778976 3.500..........ccocoverermrene | v 09/15/2013| PAID ON PRINCIPAL 893,392 | ..o 893,392 | ... 937,922 | ...ccooone 937,019 | v 0 . (43,627) [ ..veverennd 0| s (43,627) | covovvvnnd (U I 893,392 | ..o 0 03/15/2042(1...........
36224B  C3  1|GNMA PASS TH#323290  8.500.........ccermvererreees | eeee 09/15/2013| PAID ON PRINCIPAL 4 4 LI [P 2 I 0 (0) 0 (0) 0 4 0 05/15/2022|1...........
36204R  FG 8| GNMAPASS TH #377367 8.500.... B 09/15/2013| PAID ON PRINCIPAL 75 75 | s 77 0 (4) 0 75 0 11/15/2026/ 1..
36204S RN 8| GNMA PASS TH #378593  8.500..........ccmvvemerrnees | eeee 09/15/2013| PAID ON PRINCIPAL 540 540 558 0 (19) 0 540 0 07/15/2025| 1.
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36205R 4U 8| GNMA PASS TH #398735  8.500.........cccovureeremrinns | ceene 09/15/2013| PAID ON PRINCIPAL 21 21 0 1) 0 21 0 06/15/2026| 1..
36205R 6S 1| GNMA PASS TH #398781  8.500........ccccceurvcrvmii | ceeee 09/15/2013| PAID ON PRINCIPAL 5 5 0 (0) 0 5 0 07/15/2026|1..
36205T ZB 2| GNMA PASS TH #400438  8.500...........ccoevvvreveies | e 09/15/2013| PAID ON PRINCIPAL 86 86 0 (3) 0 86 0 05/15/2026|1...........
36205X FM  1|GNMA PASS TH #403472  8.500.........cccocrmreverrvrns [ v 09/15/2013| PAID ON PRINCIPAL 74 74 0 (3) 0 74 0 09/15/2026| 1...........
36206A QM 8| GNMA PASS TH #405560  8.500...........ccornvverevenes [ venee 09/15/2013| PAID ON PRINCIPAL 38 38 0 (1) 0 38 0 01/15/2026|1...........
36206A R3 9| GNMA PASS TH #405606 8.500...........cconuvemerreees | creee 09/15/2013| PAID ON PRINCIPAL 29 29 0 1) 0 29 0 04/15/2026|1...........
362060 K8 6|GNMAPASS TH #412619  8.500........cccccrvevvvrvrnns | cenes 09/15/2013| PAID ON PRINCIPAL 62 62 0 2) 0 62 0 06/15/2026 1..
362060 MC 5| GNMA PASS TH #412655 8.500...........cvevverririies [ e 09/15/2013| PAID ON PRINCIPAL 56 56 0 (3) 0 56 0 08/15/2026|1...........
36206N LS 2| GNMA PASS TH #416237  8.500........ccccvevvrvrrcrnns | e 09/15/2013| PAID ON PRINCIPAL 5 5 0 (0) 0 5 0 05/15/2026| 1...........
36206P VV 9| GNMA PASS TH #417428  8.500...........ccorvvvreriries [ v 09/15/2013| PAID ON PRINCIPAL 6 6 0 (0) 0 6 0 05/15/2026|1...........
36206U KZ 1|GNMA PASS TH #421612  8.500........cccouurrerermrins | ceene 09/15/2013| PAID ON PRINCIPAL 72 72 0 (3) 0 72 0 06/15/2026|1...........
36206U Q4 4| GNMAPASS TH #421775  8.500.......ccvvvevervrrernns | enes 09/15/2013| PAID ON PRINCIPAL 193 193 0 (1) 0 193 0 09/15/2026| 1..
36206W TY  1|GNMA PASS TH #423667 8.500..........cccnvverrvvreres | crene 09/15/2013| PAID ON PRINCIPAL 58 58 0 2) 0 58 0 11/15/2026|1..
36206W ZE 8| GNMA PASS TH #423841  8.500........ccccrnverrrernenes | ceeee 09/15/2013| PAID ON PRINCIPAL 40 40 0 2) 0 40 0 07/15/2026|1...........
36206W 3S 2| GNMA PASS TH #423909  8.500..........cccvvvvrriveree | e 09/15/2013| PAID ON PRINCIPAL 6 6 0 (0) 0 6 0 07/15/2026| 1...........
36206W 5X 9| GNMA PASS TH #423962  8.500.........cccrevrmrermeres | reee 09/15/2013| PAID ON PRINCIPAL 13 13 0 1) 0 13 0 08/15/2026|1...........
36206Y CH 2| GNMA PASS TH #424972  4.000.........cccocrmrvervnns | e 09/15/2013[ PAID ON PRINCIPAL........oevvve | crrrervrneirervninerns | vveniiens 184,258 | .....ccooue. 184,258 0 2,033 (VN IO 184,258 | ....ooccveuun 0 10/15/2018| 1...........
36207A 2SO |GNMA PASS TH #426585 8.500..........cccovvveererererns | ceene 09/15/2013| PAID ON PRINCIPAL 63 63 0 (3) 0 63 0 06/15/2026|1...........
36207B K4  1|GNMA PASS TH #427015  8.500........ecermvvrrerrncies | eeee 09/15/2013| PAID ON PRINCIPAL 12 12 0 (0) 0 12 0 06/15/2026| 1..
36207B L5 7|GNMA PASS TH #427048 8.500..........cccormvvrreveriee [ e 09/15/2013| PAID ON PRINCIPAL 46 46 0 (0) 0 46 0 08/15/2026|1...........
36207B M5 6 |GNMA PASS TH #427080  8.500..........ccmvvererreees | eeee 09/15/2013| PAID ON PRINCIPAL 74 74 0 (3) 0 74 0 09/15/2026|1...........
36207B QQ 6| GNMA PASS TH #427163  8.500...........cccevvvvrivnins | e 09/15/2013| PAID ON PRINCIPAL 3 3 0 (0) 0 3 0 07/15/2026| 1...........
36207C ZX 9|GNMA PASS TH #428358  8.500..........ccovvrveremrrene | ceene 09/15/2013| PAID ON PRINCIPAL 55 55 0 2) 0 55 0 06/15/2026|1...........
36207C Z4 3| GNMA PASS TH #428363  8.500........ccccovvverrremrin | cevne 09/15/2013| PAID ON PRINCIPAL 419 419 0 (16) 0 419 0 08/15/2026|1...........
36207E 3V 4|GNMA PASS TH #430212  7.000........ccouvemrvrereriee [ v 09/15/2013| PAID ON PRINCIPAL 712 712 0 (62) 0 712 0 09/15/2027|1...........
36207F CW 9| GNMA PASS TH #430385  8.500..........oevurvvrrereies | e 09/15/2013| PAID ON PRINCIPAL 27 27 0 (1) 0 27 0 08/15/2026|1...........
36207G EH 8| GNMA PASS TH #431336  8.500.........cccrvvvevrcrrnrns | worne 09/15/2013| PAID ON PRINCIPAL 35 35 0 0) 0 35 0 09/15/2026| 1...........
36207G Y2 9| GNMA PASS TH #431929  7.750......cc0mvvermrvrinrnns [ v 09/15/2013| PAID ON PRINCIPAL 460 460 0 (17) 0 460 0 06/15/2026|1...........
36207G ZG  7|GNMAPASS TH #431943  8.500........cccvvmrerrirines [ v 09/15/2013| PAID ON PRINCIPAL 16 16 0 1) 0 16 0 07/15/2026|1...........
36207H WD 5| GNMA PASS TH #432744  8.500........ccccevvrverrvrnns | enee 09/15/2013| PAID ON PRINCIPAL 58 58 0 (3) 0 58 0 07/15/2026| 1..
36207H WV 5| GNMA PASS TH #432760  8.500..........covvvererrmcrens | ceene 09/15/2013| PAID ON PRINCIPAL 25 25 0 (0) 0 25 0 07/15/2026| 1.
36207H YL 5| GNMAPASS TH #432815  8.500........ccccveververernns | e 09/15/2013| PAID ON PRINCIPAL 625 625 0 (26) 0 625 0 11/15/2026/ 1...........
36207H 5Q 6| GNMA PASS TH #432955  8.500..........ccccvvverernns | e 09/15/2013| PAID ON PRINCIPAL 74 74 0 (4) 0 74 0 09/15/2026|1...........
36207 EJ 8| GNMAPASS TH #433137  8.500.......ccocvemrerrerirnes [ o 09/15/2013| PAID ON PRINCIPAL 2 2 0 (0) 0 2 0 07/15/2026|1...........
36207L QY 7 |GNMA PASS TH #435271  8.500........ccccvrmrvvvrrvnrs | e 09/15/2013| PAID ON PRINCIPAL 68 68 0 2) 0 68 0 05/15/2026 1..
36207L SD  1|GNMA PASS TH#435316  8.500..........ccconvvvrrerrieres | eene 09/15/2013| PAID ON PRINCIPAL 237 237 0 (7 0 237 0 08/15/2026| 1..
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36207L SG 4| GNMA PASS TH #435319  8.500.... e 09/15/2013| PAID ON PRINCIPAL 528 528 546 | o538 [ 0 | (10) 0 (10) 0 528 0 08/15/2026| 1..
36207L 5L 8| GNMA PASS TH #435651  8.500...........cccevvvvrievcins | e 09/15/2013| PAID ON PRINCIPAL 48 48 | i 50 2 0 2) 0 48 0 08/15/2026| 1..
36207N  BU 7| GNMA PASS TH #436651 e 09/15/2013| PAID ON PRINCIPAL 60 60 | oo 61 . (2) 0 2) 0 60 0 08/15/2026|1...........
36207N D6 8| GNMA PASS TH #436725 8.500........ccccovvverremrins | ceene 09/15/2013| PAID ON PRINCIPAL 85 85 | s 88 | oo 89 | v 0 (3) 0 (3) 0 85 (V1 IO (01 (V1 IO 5 | 11/15/2026/1...........
36207N X6 6| GNMA PASS TH #437301  8.500........ccccovurererrimrr | ceeee 09/15/2013| PAID ON PRINCIPAL 8 8 8 | e 8 | o 0 (0) 0 (0) 0 8 (V1 IO (U I (V1 IR 0 |07/15/2026|1...........
36207P AL 3| GNMA PASS TH #437511  8.500.........ccervrerrerrreies | e 09/15/2013| PAID ON PRINCIPAL 65 (51T I (611 69 | v 0 (3) 0 (3) 0 65 (V1 IO (11 I (V1 I 4 108/15/2026| 1...........
36207P AV 1|GNMA PASS TH #437520 B 09/15/2013| PAID ON PRINCIPAL 35 K1 T8 36 2 0 2) 0 08/15/2026| 1..
36207P BE 8| GNMA PASS TH #437537 e 09/15/2013| PAID ON PRINCIPAL 18 L 19 |. 0) 0 (0) 0 08/15/2026|1...........
36207P BJ 7 |GNMA PASS TH #437541  8.500.........cccomvvvrernnies | eeee 09/15/2013| PAID ON PRINCIPAL 16 16 | i 17 | s A7 [ 0 (1) 0 (1) 0 08/15/2026|1...........
36207P BL 2| GNMA PASS TH #437543  8.500..........cccvcrvvvrereraes | v 09/15/2013| PAID ON PRINCIPAL 32 32 | s 33 | e 34 | 0 (1) 0 (1) 0 08/15/2026|1...........
36207P YS 2| GNMA PASS TH #438221  8.500.........cccmvverrernnees | ceeee 09/15/2013| PAID ON PRINCIPAL 32 32 | s 33 | s 33 | s 0 (1) 0 (1) 0 07/15/2026|1...........
36207Q T2 3| GNMA PASS TH #438969 e 09/15/2013| PAID ON PRINCIPAL 40 40 | o 41 (1) 0 (1) 0 09/15/2026| 1..
36207Q Y7  6|GNMA PASS TH #439134  8.500.........cccvvvvvrerrenn | corne 09/15/2013| PAID ON PRINCIPAL 185 185 191 (6) 0 (6) 0 11/15/2026|1..
36207Q Y9 2| GNMA PASS TH #439136 e 09/15/2013| PAID ON PRINCIPAL 794 794 819 830 | o0 | (36) 0 (36) 0 11/15/2026/ 1...........
36207S  JB 0| GNMA PASS TH #440458  8.500.........cccccrvrvveerverns | e 09/15/2013| PAID ON PRINCIPAL 18 18 | o 19 | s 19 | s 0 (1) 0 (1) 0 11/15/2026/ 1...........
36207T W5 6| GNMA PASS TH #441768  8.500..........cccrvvvrrvviries [ v 09/15/2013| PAID ON PRINCIPAL 104 104 108 | oo 109 | v 0 (5) 0 (5) 0 11/15/2026/ 1...........
36207U ED 6| GNMA PASS TH #442132  8.500........cccccouvverivmri | ceeee 09/15/2013| PAID ON PRINCIPAL 55 55 | s YA [P L1 0 3) 0 (3) 0 11/15/2026/1...........
36207U EJ 3| GNMA PASS TH #442137 e 09/15/2013| PAID ON PRINCIPAL 381 ) 0 (16) 0 11/15/2026/ 1...........
36208F JZ 4| GNMA PASS TH #449480  7.500.........ocvvrmverreeirnes [ v 09/15/2013| PAID ON PRINCIPAL 24,229 ) 0 (730) 0 10/15/20271..
36209G RV 1| GNMA PASS TH #471300 e 09/15/2013| PAID ON PRINCIPAL 60,233 | ..ce0eerrn60,233 | 58,840 [ 59,052 | 0 | el 18T [ (U I 1181 | s 0 01/15/2032(1...........
36209Y TV 0|GNMA PASS TH #485764  6.000...........cconvvemrerrreres | ceeee 09/15/2013| PAID ON PRINCIPAL 11,203 33 0 09/15/20311...........
36210N RP 6| GNMA PASS TH #497394  6.000.........ccocevvvrrrernns | e 09/15/2013| PAID ON PRINCIPAL 2,840 0 66 0 01/15/2029| 1...........
36212N  AM 9| GNMA PASS TH #538312  6.000..........covvrvrerrmrrs | ceene 09/15/2013| PAID ON PRINCIPAL 87,562 | v 87,562 | 86,471 | 86,409 [ 0 | 1,153 [ (V1 I 1153 | s 0 02/15/2032| 1...........
36213A CE 2 |GNMA PASS TH #548269 e 09/15/2013| PAID ON PRINCIPAL 3,867 37 0 37 0 02/15/2032|1...........
36213C U4 0| GNMA PASS TH #550603 e 09/15/2013| PAID ON PRINCIPAL 213,483 | ...........213483 | ... 211,014 | (e 211617 | 0 | 1,866 | ..o (1 I 1,866 | .oovvrerns 0 08/15/2035(1...........
36213C  YY  0|GNMA PASS TH #550727  5.000.........ccovurveremrens | ceene 09/15/2013| PAID ON PRINCIPAL 565,512 | ............565,512 | ............556,561 | ............559,604 | ......cccoccoe.0 | corerrne 5,908 0 5,908 0 11/15/2035( 1...........
362130 Z4 3| GNMAPASS TH #551663  6.000........cccocevvrvrvernns | e 09/15/2013| PAID ON PRINCIPAL .39,516 118 0 118 0 09/15/20311...........
36213E B9 6| GNMAPASS TH #551864  6.000..........ccvevvvrrereries [ e 09/15/2013| PAID ON PRINCIPAL 3,203 59 0 59 0 11/15/2031{1...........
36213E PU 4| GNMA PASS TH #552235 e 09/15/2013| PAID ON PRINCIPAL .23,459 0 572 0 12/15/2031(1...........
36213E  PY 6 |GNMA PASS TH #552239  6.000.........ccccermrrvvirvnrns | e 09/15/2013| PAID ON PRINCIPAL .19,903 0 426 0 12/15/2031|1..
36213E UH 7 |GNMA PASS TH #552384 e 09/15/2013| PAID ON PRINCIPAL 14,656 0 555 0 02/15/2032|1..
36213E UL 8| GNMA PASS TH #552387  6.500...........ccoevvvvrievnins | e 09/15/2013| PAID ON PRINCIPAL 6,647 0 (434) 0 02/15/2032 1...........
36213E YG  5|GNMA PASS TH #552511  6.500..........ocvervvvreriries [ v 09/15/2013| PAID ON PRINCIPAL 4,180 0 (293) 0 04/15/2032(1...........
36213F HD 8| GNMA PASS TH #552928  5.000..........ccvemrererernes [ v 09/15/2013| PAID ON PRINCIPAL 14,913 0 (80) 0 12/115/2017{1...........
36213F HE 6| GNMA PASS TH #552929 B 09/15/2013| PAID ON PRINCIPAL .76,643 0 (381) 0 12/15/2017|1..
36213F QS 5| GNMA PASS TH #553165 6.000...........ccocvvvrerrnrns | corne 09/15/2013| PAID ON PRINCIPAL 14,526 0 (576) 0 04/15/2033| 1..
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36213F WW 9| GNMA PASS TH #553361 09/15/2013| PAID ON PRINCIPAL .98,534 560 0 560 0 07/15/20331...........
36213G U5 8| GNMA PASS TH #554204 09/15/2013| PAID ON PRINCIPAL 1,092 22 0 22 0 12/15/2031|1..
36213R 5P 8| GNMA PASS TH #562554 .109/15/2013| PAID ON PRINCIPAL 6,217 68 0 68 0 01/15/2032|1..
36213T EC 3| GNMA PASS TH #563631 09/15/2013| PAID ON PRINCIPAL 31,864 | 31,864 | 32,253 [ 31,957 | 0 | (93) 0 (93) 0 09/15/2017|1..
36213U YC 8| GNMA PASS TH #565107 09/15/2013| PAID ON PRINCIPAL 78,921 | . 78,921 | ......80,450 | .............80,070 | o0 | e (1,149) | oo (U I (1,149) | .ovvrvs 0 10/15/2032[ 1...........
36213X 2H 6| GNMA PASS TH #567876 09/15/2013| PAID ON PRINCIPAL 4,941 | 941 | 5,010 [ 5,012 | 0 | (71) 0 (71) 0 10/15/2032 1...........
36213X 4T 8| GNMA PASS TH #567934 09/15/2013| PAID ON PRINCIPAL 29,079 | v 29,079 | oovvvernnns 29,493 | oiiiiinn29,263 | o0 | (184) 0 (184) 0 12/1512017|1...........
36200Q LQ 5|GNMA PASS TH #569235 09/15/2013| PAID ON PRINCIPAL 67,422 | v 67,422 | ..o 68,728 | ..ocerern69,262 | ooviiviiiennl0 | v (QR:Z10) L E—— (U I (1,840) [ ..ovovnernees 0 03/15/2032| 1...........
36200Q WM 2| GNMA PASS TH #569552 09/15/2013[ PAID ON PRINCIPAL........ocvovve | crrrerrrneirernnincres | v 117,565 | oo 117,565 | .o 117,436 101 0 101 0 01/15/2032 1...........
362000 W6 7| GNMA PASS TH #569569 09/15/2013[ PAID ON PRINCIPAL........cooovve | cvrvrrrnnrnrirernnineres | vvererinnns 105,699 | ..ovvvvne 105,699 | ... 102,792 2,919 0 2,919 0 01/15/20321...........
36200R WR  9|GNMA PASS TH #570456 09/15/2013| PAID ON PRINCIPAL 22,957 | v 22,957 | oo 23,041 | i 23,043 | 0 | (86) 0 (86) 0 11/115/2031[1...........
362008 AG  5|GNMA PASS TH #570707 09/15/2013[ PAID ON PRINCIPAL........oooovve | crrverrvrneirernnineres | vvereninens 129,437 127,536 | oo 127,728 | o0 | e 1,709 | v (V1 IO 1,709 [ oo 0 12/15/2031|1..
36200S A2 6 |GNMA PASS TH #570725 .109/15/2013| PAID ON PRINCIPAL 1,677 1,659 20 0 20 0 01/15/2032|1..
36200S A6 7 |GNMA PASS TH #570729 09/15/2013| PAID ON PRINCIPAL........ccovvune | crrrmrernerrneiseiienes | vvevveinns 157,967 156,251 | vooveeerr 156,521 | o0 | e 1446 | .o (1 1,446 | oo 0 01/15/20321..
362008 BH 2| GNMA PASS TH #570740 09/15/2013| PAID ON PRINCIPAL 41,161 665 0 665 0 01/15/2032 1...........
36200S WM 8| GNMA PASS TH #571352 09/15/2013| PAID ON PRINCIPAL 44,060 | .............44,060 | .............43,020 | ............. 42,995 | .0 | i 1,065 | .overerrennnd (1 1,065 | oo 0 121512031 1...........
36200V 2C 6| GNMA PASS TH #574171 09/15/2013| PAID ON PRINCIPAL 1,148 16 0 16 0 01/15/2032 1...........
36200W BU 4 |GNMA PASS TH #574351 09/15/2013| PAID ON PRINCIPAL 4,466 56 0 56 0 01/15/20321...........
36200W T6 8| GNMA PASS TH #574873 09/15/2013| PAID ON PRINCIPAL 25,442 344 0 344 0 12/15/2031{1...........
36200X E6 2| GNMA PASS TH #575357 09/15/2013| PAID ON PRINCIPAL 11,125 58 0 58 0 12/15/2031[1...........
36200X JQ 3| GNMA PASS TH #575471 09/15/2013| PAID ON PRINCIPAL 63,065 2,395 0 2,395 0 01/15/2032| 1.
36200X XP 9| GNMA PASS TH #575886 .| 09/15/2013| PAID ON PRINCIPAL 5,046 73 0 73 0 12/15/2031
36200X YB 9| GNMA PASS TH #575906 09/15/2013| PAID ON PRINCIPAL 2,576 ..2,538 38 0 38 0 01/15/2032|1..
36201A NV 6| GNMA PASS TH #577404 09/15/2013| PAID ON PRINCIPAL 268,287 264,883 | .coovviirnnn0 | e 3,404 0 3,404 0 12/15/2031[1...........
36201A PS 1| GNMA PASS TH #577433 09/15/2013| PAID ON PRINCIPAL 1,455 | e 11,455 | oo 11,411 43 0 43 0 02/15/2032(1...........
36201A SW 9| GNMA PASS TH #577533 09/15/2013| PAID ON PRINCIPAL 52,449 | . 52,449 | ..o 51,757 845 0 845 0 01/15/20321...........
36201A XN 3| GNMA PASS TH #577685 09/15/2013| PAID ON PRINCIPAL 9,799 9,799 | s 9,989 | .o 10,057 | o0 [ (258) 0 (258) 0 10/15/2032 1...........
36201A 3T 3| GNMA PASS TH #577810 09/15/2013| PAID ON PRINCIPAL 48,688 | ..o 48,688 | .....cocoonu. 47,790 880 0 880 0 01/15/2032(1...........
36201B RQ 1 |GNMA PASS TH #578395 09/15/2013| PAID ON PRINCIPAL 3,075 3,075 | v 3118 | 3137 | 0 | (62) 0 (62) 0 10/15/20321...........
36201B RT  5|GNMA PASS TH #578398 09/15/2013| PAID ON PRINCIPAL 238,564 | ............238,564 | ............ 243,186 | ...........244,863 | ....c.ccoeeeri0 | e ((GI72eL) ) I~ (VI IO (6,299) | .ovvverinned 0 10/15/2032( 1...........
36201C JW 5| GNMA PASS TH #579077 09/15/2013| PAID ON PRINCIPAL .25,509 ..25,134 384 0 384 0 ..25,509 12/15/2031|1..
36201C KF 0| GNMA PASS TH #579094 .| 09/15/2013| PAID ON PRINCIPAL 57,904 ..57,053 896 0 896 0 ..57,904 12/15/2031
36201C LA 0| GNMA PASS TH #579121 09/15/2013| PAID ON PRINCIPAL .39,437 537 0 537 0| viiiereren39,437 | o0 | i | e | 01/15/2032
36201C LZ 5|GNMA PASS TH #579144 09/15/2013| PAID ON PRINCIPAL 3,906 126 0 126 0 | oo 3,906 | o0 | 0 | 0 | 01/15/2032|1...........
36201C YP 3| GNMA PASS TH #579518 09/15/2013| PAID ON PRINCIPAL 7,595 240 0 240 0 | oo 7,595 | 0 | 0 | 0 | 02/15/2032 1...........
36201D QS 4| GNMA PASS TH #580165 09/15/2013| PAID ON PRINCIPAL 1721 | e 1721 | i 1751 | il 1734 | 0 | (12) 0 (12) (1 [ 1721 | (V] IO (V1 (V] IO 57 | 12/15/2017| 1...........
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36201D SR 4 |GNMA PASS TH #580228 4.500.... e 09/15/2013| PAID ON PRINCIPAL 52,403 481 0 481 0 05/15/2018| 1..
36201E M7 2| GNMA PASS TH #580982  6.000...........cccevvvrrievnins | e 09/15/2013| PAID ON PRINCIPAL .16,529 220 0 220 0 02/15/2032|1..
36201F CW 5| GNMA PASS TH #581585 e 09/15/2013| PAID ON PRINCIPAL 92,140 | ooere92,140 | 92,673 | 92,301 | 0 [ (160) 0 (160) 0 10/15/2017{1...........
36201F XP 7| GNMA PASS TH #582186  6.000...........ccocvvvvreernres | corne 09/15/2013| PAID ON PRINCIPAL 2,526 27 0 01/15/2032 1...........
36201F 5T 0| GNMA PASS TH #582358  6.000..........cccorvvvereriraee [ e 09/15/2013| PAID ON PRINCIPAL 385,691 | ............385,691 | ............391,094 | ............393,246 | ...cccoceeeeee0 | i 15T [N I SN (7,555) | ..vernrrnes 0 10/15/2032[ 1...........
36201F 5U 7| GNMA PASS TH #582359  6.000..........ccvemrerrerenes [ e 09/15/2013| PAID ON PRINCIPAL........ccovvune | wovrmeeremrseineriienes | vveiveinns 188,951 | ........... 188,951 | .......... 191,598 | ...........191,886 | ....ccoccoecenl0 | e (2,935) 0 10/15/2032 1...........
36201G  TK 1| GNMA PASS TH #582954 B 09/15/2013| PAID ON PRINCIPAL 59,678 310 0 02/15/20321..
36201H 2U 6| GNMA PASS TH #584087 e 09/15/2013| PAID ON PRINCIPAL 206,084 | ...........206,084 | ............210,077 | ..ccce.211,255 | oo | oo BT | il [ [CANAD] E— 0 10/15/2032 1...........
36201H 2W 2| GNMA PASS TH #584089  6.000........c.cocoevvrmrrcrnns | oo 09/15/2013| PAID ON PRINCIPAL 5,798 (109) 0 10/15/2032( 1...........
36201L  2X  1|GNMA PASS TH#586790 4.500..........cccovvveerrrernres | ceene 09/15/2013| PAID ON PRINCIPAL 88,747 (432) 0 07/15/20331...........
36201M  FN 7 |GNMA PASS TH #587073  6.000.........ccccvvvrerermres | ceene 09/15/2013| PAID ON PRINCIPAL 79,210 545 0 05/15/2032|1...........
36201M  PT 3| GNMA PASS TH #587334 B 09/15/2013| PAID ON PRINCIPAL 206,130 (727) 0 10/15/2017|1..
36201M PW 6| GNMA PASS TH #587337  5.000.........ccovvrverrmrrs | ceens 09/15/2013| PAID ON PRINCIPAL 7,386 (28) 0 10/15/20171..
36201M 6K 3| GNMA PASS TH #587774 e 09/15/2013| PAID ON PRINCIPAL 53,180 (231) 0 12115/2017{1...........
36201N LN 8| GNMA PASS TH #588133  5.000........ccevvevervvrerrnns | enes 09/15/2013| PAID ON PRINCIPAL 9,897 (69) 0 12/15/2017|1...........
36201N M4 9| GNMA PASS TH #588179  6.000.........ccovvrreremres | ceene 09/15/2013| PAID ON PRINCIPAL 53,027 | vooieeen83,027 | 55,173 [ 55,011 | 0 | e (1,984) [ 0 | (1,984) | .overernees 0 01/15/2033| 1...........
36201P 5N 1|GNMA PASS TH #589553  5.000..........ccccevvvurrievnins | e 09/15/2013[ PAID ON PRINCIPAL........oevvve | crrrervrneirervninerns | vveniiens 161,363 | ... 161,363 | oo 164,237 | 162,375 | 0 [ s (1,012) | 0 | (1,012) | v 0 12/15/2017|1...........
362018 XE 4 |GNMA PASS TH #592077 e 09/15/2013| PAID ON PRINCIPAL .15,336 ....15,336 17 0 08/15/20331...........
36201V AE 2| GNMA PASS TH #594105 4.500.........cccommvererneees | cenee 09/15/2013| PAID ON PRINCIPAL 422511 | ............400,089 | ...........408,859 | ..cccovnvien0 | 113,652 | o0 | 13,652 09/15/20331..
36201V AF 9| GNMA PASS TH #594106 e 09/15/2013| PAID ON PRINCIPAL 160,524 | ............ 160,524 0 5,588 0 09/15/20331...........
36201V A6 9| GNMA PASS TH #594129  4.000..........cccomvvererrreres | ceene 09/15/2013| PAID ON PRINCIPAL 200,204 | ...coonnee. 200,204 | ............ 195,386 | c.oovvvrne 198,174 | oo 0 2,030 0 2,030 (1 I 200,204 | ..ooovvernee (V1 IO (01 I (VN I 5,607 |10/15/2018|1...........
36201V B4 3| GNMA PASS TH #594159  4.000...........cccovvvvrrvnins | e 09/15/2013| PAID ON PRINCIPAL 40,622 | oo 40,622 | ..coovvernne 39,645 | oo 40,182 0 440 (V) IS 40,622 | ..o (V1 I 0 | v (V)N I 1,086 |10/15/2018|1...........
36201V VN 9| GNMA PASS TH #594721  4.500..........ccconvvererrerns | ceene 09/15/2013| PAID ON PRINCIPAL........ccovvvne | covrmrermerinnervernenes | vvviieinns 103,199 | ccovvvrne 103,199 | wcovvvrnees 104,005 | ...covvvneee 103,619 0 (420) (V1 103,199 | v (V1 IO (1 I (V)N I 2,917 |07/15/2033 1...........
36200A BA 6 |GNMA PASS TH #595033 e 09/15/2013| PAID ON PRINCIPAL 2,995 2,995 ...3,053 ...3,081 0 (86) 0 ....2,995 10/15/2032 1...........
36200A HD 4| GNMA PASS TH #595228 e 09/15/2013| PAID ON PRINCIPAL 34,434 | . 34,434 .35,026 .34,675 0 (242) 0. ..34,434 12/115/2017{1...........
36200A HG 7 |GNMA PASS TH #595231  5.000..........ccrmvererecins | ceeee 09/15/2013[ PAID ON PRINCIPAL........ccoveeves | crrvrrrererirernnineeies | coveerinns 129,687 | ..covvvrne 129,687 | ..covvvnee. 131,916 | oo 130,559 0 (871) (1 129,687 12/1512017{1...........
36200A RE  1|GNMA PASS TH #595485 5.000..........cccccuvvvmienins | e 09/15/2013| PAID ON PRINCIPAL 1531 | 11,531 | oo 11,730 | v 11,611 0 (80) (U I 12/15/20171...........
362000 3B 7|GNMA PASS TH #598494  5.000..........cccvvrvervmrrns | ceeee 09/15/2013| PAID ON PRINCIPAL 64,962 0 (331) 0 12/115/2017{1...........
36200E BQ 3| GNMA PASS TH #598647 e 09/15/2013| PAID ON PRINCIPAL 80,930 | vooreerrnn80,930 | coiiren82,757 [ 82,750 | 0 | e (1,819) [ (1 I (1,819) | .ooverernes 0 04/15/2033| 1...........
36200E  B6 7| GNMA PASS TH #598661 5.000..........cccovvverrrernins | ceene 09/15/2013| PAID ON PRINCIPAL .84,037 0 (730) 0 05/15/2033| 1..
36200E CQ 2| GNMA PASS TH #598679 e 09/15/2013| PAID ON PRINCIPAL 52,879 | 52,879 | 54,164 | 53,927 | 0 | e (1LOAT) [ (1 I (1,047) | v 0 05/15/20331..
36200E DL 2| GNMA PASS TH #598707  5.000.........cccomuvemrrrnries | cenee 09/15/2013| PAID ON PRINCIPAL 20,098 | covrirnin. 20,098 | ..cocovrrnne 20,114 | v, 20,094 | oo (U T 4 0 4 (1 I 20,098 | ..cocovrirnecs (V1 I (01 I (V1 I 725 |07/15/2033| 1...........
36200E DX 6|GNMA PASS TH #598718  4.500..........cocvevevrereries [ v 09/15/2013| PAID ON PRINCIPAL 59,991 | e 59,991 | oo 63,464 | ....cooonce.. 62,479 | oo 0| s (2,488) 0 (2,488) (U I 59,991 [ oot (V1 I 0 | v (VN I 1,820 (07/15/2018|1...........
36200E D5 7 |GNMA PASS TH #598724  4.500.........ccccomvvemerneies | ceeee 09/15/2013| PAID ON PRINCIPAL........ccovvvne | crrrmrermerrneineiienes | ovevveinns 158,896 | ..oovvvnc 158,896 | ..ccovvnees 160,112 | cooovrerne 159,555 | cooovrvrrrnnn (1 I (660) 0 (660) (1 158,896 | ...ovvurennn (V1 IO (11 I (V] I 4,756 | 07/15/2033| 1...........
36200M QW 6| GNMA PASS TH #604469 4.500...........ccoovvervvmrrne | ceeee 09/15/2013| PAID ON PRINCIPAL........oocovvee | crrvervnrneirernnineres | oveerinens 193,500 | .ovvvrnnee 193,500 | ..oovvenee 178,566 | ..vvoernee 183,574 | oo (V1 I 9,927 0 9,927 (VI I 193,500 | .oovvovrrnenad (1 [ IO (V1 IO ([ 5,696 |07/15/20331...........
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36200M RT  2|GNMA PASS TH #604498 4.500.... e 09/15/2013| PAID ON PRINCIPAL........ccovuvne | crrrmrermerrseiseriienes | overveinns 171,565 | cooovvenne 171,565 L A72,288 | 171,953 | 0 (388) 0 (388) 0 07/15/2033| 1.
36200M SE 4| GNMA PASS TH #604517  4.500........ccovevvvrvvcrnns | e 09/15/2013| PAID ON PRINCIPAL 7,708 7,708 77 0 77 0 08/15/2018|1..
36200M SP 9| GNMA PASS TH #604526 e 09/15/2013| PAID ON PRINCIPAL 96,744 | ..o 96,744 .94,356 195,615 | covvvvvvreenn0 [ e 1130 | (V1 I 1130 | oo 0 08/15/2018| 1...........
36200M TR 4 |GNMA PASS TH #604560 4.500.........ccccovvmmrermrens | coene 09/15/2013| PAID ON PRINCIPAL 361,473 | oo, 361,473 | oo 361,767 | c.covevene 361,292 | oo 0 181 0 181 0 08/15/2018|1...........
36200M  T7 8| GNMA PASS TH #604574  4.500.........ccccovvvervmiens | ceeee 09/15/2013| PAID ON PRINCIPAL 216,854 | ............ 216,854 | ............ 215,634 | ...ccooonce 215,940 | ..o 0 914 0 914 0 08/15/20331...........
36200M VM 2| GNMA PASS TH #604620  4.500.........ccovcvrrmrermiens | ceene 09/15/2013| PAID ON PRINCIPAL 214,612 | oo, 214,612 | oo 202,968 | ............ 206,772 | .ovvrerirens (U I 7,840 | oo (1 I, 7,840 | e 0 09/15/2033 1...........
36200M WA 7| GNMA PASS TH #604641 B 09/15/2013| PAID ON PRINCIPAL .71,900 0 2,914 0 09/15/2033| 1..
36200M 3K 7| GNMA PASS TH #604802 e 09/15/2013| PAID ON PRINCIPAL 205,980 | ............205,980 | ............195,070 | ............198,973 | ..cccoceeeeeee0 | rereern 7,007 | oo (1 I 7,007 | e 0 11/15/2033 1...........
36200N  RJ 2| GNMA PASS TH #605389  5.000...........ccccuecrrmrie | e 09/15/2013| PAID ON PRINCIPAL 341,840 0 3,020 0 04/15/2034/1...........
36202S X8 6|GNMA PASS TH #608303  4.500...........ccvemvveeriaee | v 09/15/2013[ PAID ON PRINCIPAL........cooovve | cvrvrrrnnrnrirernnineres | vvererinnns 159,288 0 (175) 0 10/15/2018| 1...........
362020 5J 8|GNMA PASS TH #610249  4.500.........cccovvvrrerermrins | ceene 09/15/2013| PAID ON PRINCIPAL 51,787 0 306 0 07/15/2018|1...........
36202V VT 5| GNMA PASS TH #610926 B 09/15/2013| PAID ON PRINCIPAL 1,203 0 (4) 0 07/15/2033| 1..
36290N 6C  1|GNMA PASS TH #613867 4.500.........ccovurererrmrrns | ceene 09/15/2013| PAID ON PRINCIPAL 65,859 0 (111) 0 09/15/2018| 1..
36290Q RQ 0| GNMA PASS TH #614395 e 09/15/2013| PAID ON PRINCIPAL 77,979 0 257 0 07/15/2018|1...........
36290Q TP 0| GNMA PASS TH #614458 4.500...........cccocomvvrivirans [ o 09/15/2013| PAID ON PRINCIPAL 13,151 0 (415) 0 06/15/2018| 1...........
36290Q UY 9| GNMA PASS TH #614499  4.500.........cccrvvvvrerrnn | corne 09/15/2013| PAID ON PRINCIPAL 22,413 0 (761) 0 06/15/2018|1...........
36290Q VT 9| GNMAPASS TH #614526  4.500..........cccovvvvrvvians [ o 09/15/2013| PAID ON PRINCIPAL 18,216 0 (682) 0 06/15/2018| 1...........
36290R QZ 9| GNMA PASS TH #615272 e 09/15/2013| PAID ON PRINCIPAL 48,169 0 (184) 0 07/15/20331...........
36290R Q2 2| GNMAPASS TH #615273  4.500........cccocevvvrrrcrnns | e 09/15/2013| PAID ON PRINCIPAL 232,537 0. )| - 07/15/20331..
36290R TT 0| GNMA PASS TH #615362 e 09/15/2013| PAID ON PRINCIPAL .33,691 0 07/15/2018|1...........
36290R T4 5|GNMA PASS TH #615371  4.500........cccomurrrerrmrens | ceene 09/15/2013| PAID ON PRINCIPAL 81,295 0 (251) 0 07/15/20331...........
36290R YE  7|GNMA PASS TH #615509  4.500........cc.ccouvvcrivmrins | coeee 09/15/2013| PAID ON PRINCIPAL 220717 | oo 22717 | 204,915 | 210,581 | 0 [ 11,136 | e (V1 I 11,136 | v 0 08/15/2033| 1...........
36290R YM  9|GNMA PASS TH #615516  4.500.........cccovurererrrmures | ceene 09/15/2013| PAID ON PRINCIPAL 52,271 | 52,271 | i 49,494 | 50,494 | 0| el LTTB | (V1 I 1776 | v 0 09/15/2033| 1...........
36290R ZJ 5|GNMA PASS TH #615545 e 09/15/2013| PAID ON PRINCIPAL........ccovvuee | crrrmrermerrnneiseinnnes | coverneinns 173,518 0 8,195 0 09/15/20331...........
36290R 4Y 6| GNMA PASS TH #615639 e 09/15/2013| PAID ON PRINCIPAL .99,438 ..99,438 3,611 0 09/15/20331...........
36290R 5E  9|GNMA PASS TH #615645 4.500..........ccovvveerrmirs | ceene 09/15/2013| PAID ON PRINCIPAL 216,370 | ..ccooneee. 216,370 | ............200,117 | ............206,012 | cooovvrvvrenn0 | 110,358 | i 0 | v 10,358 | oo 0 09/15/2033| 1...........
36290S BW 0| GNMA PASS TH #615753  4.500.........cccccrmrverrvnns [ v 09/15/2013| PAID ON PRINCIPAL 79,702 0 748 0 08/15/2018| 1...........
36290X JW 1| GNMA PASS TH #620477  4.500..........cocorvevreveriee | v 09/15/2013| PAID ON PRINCIPAL 4,521 0 148 0 08/15/20331...........
36290X PJ 3| GNMA PASS TH #620625 e 09/15/2013| PAID ON PRINCIPAL........ccovvune | crrrmrermerrneinerienes | oveineinns 170,021 0 5,255 0 09/15/2033 1...........
36290X QX 1|GNMA PASS TH #620670 4.500...........cccevvvrvivnins | ceene 09/15/2013| PAID ON PRINCIPAL .95,708 0 3,323 0 09/15/2033| 1..
36290X 4B 3| GNMA PASS TH #621018 e 09/15/2013[ PAID ON PRINCIPAL........ccoveeves | crrverrvererirernnseiies | oveerinns 157,857 0 (359) 0 10/15/2018|1..
36291A D6 3| GNMA PASS TH #622125 4.500...........ccoevvvvrivnins | e 09/15/2013[ PAID ON PRINCIPAL........coevovve | crrvervnneirernrncres | vveeiiens 191,094 | .o 191,094 | ....ccoouee 192,467 | ..o 191,527 | oo (1 IO (433) 0 (433) 0 191,094 10/15/2018|1...........
36291Q BW 3| GNMA PASS TH #634653  5.000..........ccvevvvrrerence [ e 09/15/2013| PAID ON PRINCIPAL 936,970 | ...ovvvnee 936,970 | ............ 952,279 | coovvvene 945,520 | ...coovvrirnens 0| s (GRS YD I—— (U I [CRSX D (- (U I 936,970 | ..coovvvvnees (V1 I 0 | v 0 . 31,320 |12/15/2034(1...........
36291R  RF  1|GNMA PASS TH #635986  5.000.........cccovureeremrins | ceene 09/15/2013| PAID ON PRINCIPAL........ccovvvne | crrrmrermerrneineiienes | ovevveinns 141,599 | oo 141,599 | .coovees 143,912 | oo 142,757 | v 0| s [GIEE:) ) E—— (1 I (1,158) | v (1 141,599 | ..oooveennnd (V1 IO (11 I (V] I 4,164 | 12/15/2034|1...........
36291R  2G 6| GNMA PASS TH #636275 B 09/15/2013| PAID ON PRINCIPAL .30,991 224 0 224 0 03/15/2035| 1..
362918 VW 7| GNMA PASS TH #637029  5.000..........cccmvvererrreees | creee 09/15/2013| PAID ON PRINCIPAL 135,355 12/15/2034| 1..
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36292F S2 4| GNMA PASS TH #647737  5.000........cccvvmreneeirnes | v 09/15/2013| PAID ON PRINCIPAL 213751 | oo 213751 | 211,279 | 211,940 | 0 | e 1811 | 0 | 1811 | 0 | 213751 |0 [0 | 0| 08/15/2035| 1..
36292H S6  1|GNMA PASS TH #649541  5.000........cccccocvverimris | coeee 09/15/2013| PAID ON PRINCIPAL 268,285 11/15/2035| 1..
36176E 5W 7 |GNMA PASS TH #764361  3.500..........cccoiverrcrreins | eeee 09/15/2013| PAID ON PRINCIPAL 10,714 01/15/2042|1...........
36176E  6E 6| GNMA PASS TH #764369  3.500.........cccccrmreverrvnns [ v 09/15/2013| PAID ON PRINCIPAL 207,355 01/15/2042|1...........
36176Q NH 3| GNMA PASS TH #772892  3.500.........coevvmrvririane [ e 09/15/2013| PAID ON PRINCIPAL .18,901 \ 01/15/2042|1...........
36176Q NT 7| GNMA PASS TH #772902  3.500.......c.cccrervvercrrnnns | cerne 09/15/2013| PAID ON PRINCIPAL 198,355 | v 98,355 | ..o 102,673 01/15/2042|1...........
36176Q NX 8| GNMAPASS TH #772906  3.500.........cccovmvverivians [ o 09/15/2013| PAID ON PRINCIPAL 16,519 | v 16,519 17,244 01/15/20421..
36225A TG  5|GNMA PASS TH #780551  7.500..........cermvvererincins | eeee 09/15/2013| PAID ON PRINCIPAL 3,745 04/15/20271...........
36225A YM 6| GNMA PASS TH #780716  7.500.........cccccrmrvverrvrns [ e 09/15/2013| PAID ON PRINCIPAL 2,273 02/15/2028| 1...........
36225B 2L 1|GNMAPASS TH #781679 4.000........ccocvemvvrerries | e 09/15/2013[ PAID ON PRINCIPAL........cooovve | cvrvrrrnnrnrirernnineres | vvererinnns 160,473 12/15/2018|1...........
36241K BF 4| GNMA PASS TH #781838  8.000.........cccomvvvrerrneees | ceeee 09/15/2013| PAID ON PRINCIPAL 75198 | e 75,198 | ooveverrn 82,046 12/15/2029/ 1...........
36241K BG 2| GNMA PASS TH #781839  8.000........cccevrmrvveervers [ v 09/15/2013[ PAID ON PRINCIPAL........oooovve | crrverrvrneirernnineres | vvereninens 133,491 06/15/2025| 1..
36241K BL  1|GNMA PASS TH #781843  6.500..........cccnvverrerrcins | eene 09/15/2013| PAID ON PRINCIPAL 73,146 11/15/2028| 1..
36241K BM 9| GNMA PASS TH #781844  6.500..........ccconvvererneies | eeee 09/15/2013| PAID ON PRINCIPAL 606,555 03/15/2032|1...........
36241K  CT 3 |GNMA PASS TH #781882  7.500........cccevrmrrvvirvers | e 09/15/2013| PAID ON PRINCIPAL T8 | s 1778 | v 76,890 03/15/2035(1...........
36241K CU 0 |GNMA PASS TH #781883  7.500..........cccvvererrreies | eeee 09/15/2013| PAID ON PRINCIPAL 58,391 | v 58,391 | oo 62,540 03/15/2035| 1...........
36241K CV 8| GNMA PASS TH #781884  7.500.........ccevrmrvreervnns [ v 09/15/2013| PAID ON PRINCIPAL 43,436 | v 43,436 | ..o 46,534 03/15/2035| 1...........
36241K DH 8| GNMA PASS TH #781904  5.000..........ccconvverrerereres | ceene 09/15/2013| PAID ON PRINCIPAL 0 5,016 0 04/15/2035(1...........
38375B  ZA  3|GNR2012-H27 HACMO  2.000.......c0scurrrererrreies | eeee 09/20/2013| PAID ON PRINCIPAL .130,822 0 (3,225) 0 11/20/2062|1..
38375B  C9  1|GNR2012-H31HACMO  1.650.......cccoverermrrriririns [ v 09/20/2013| PAID ON PRINCIPAL 192,234 0 (2,160) 0 10/20/2062| 1...........
38375B G2 2 |GNR 2013-H03 HA 1750 | e 09/20/2013| PAID ON PRINCIPAL 17,993 0 6 0 12/20/2062| 1...........
38375B R5 3 |GNR2013-HO7 LA 1,650, | e 09/20/2013| PAID ON PRINCIPAL 45,695 | .o 45,695 0 354 0 03/20/2063| 1...........
36225C PC  4|G2(ARM) #80418  2.000.......ccccrmrermeveriverrerernnine | cevns 09/20/2013| PAID ON PRINCIPAL 1,074 1,074 0 10 0 06/20/2030( 1...........
36202K 6Z 3|G2(ARM) #8988  1.625......cccorimrimiirrirciiniins | ceeee 09/20/2013| PAID ON PRINCIPAL 6,017 6,017 0 47 0 10/20/2026|1...........
36230S DW 1|G2757317 A3 e [ 09/20/2013[ PAID ON PRINCIPAL........ccocovve | crrvrrrnrrnrirernnineres | covererinnns 167,379 | ccvvvv 167,379 21| (U I (3211 [ v 0 , 02/20/2061|1...........
83162C TV  5|SBAP2011-20B 1 4.220.....ireieeereeenns | e 08/01/2013| PAID ON PRINCIPAL.......cccovvvne | crormrerrnrmernerirenes | vveireennd 495811 | oo 495,811 | v 495811 | oo 495432 | oo 0 379 379 0 | v 495,811 | oo (V1 IO (1 I 0 . 21,617 |02/01/2031|1...........
83162C UR 2| SBAP 2012-20C 1 2.510. s | e 09/03/2013| PAID ON PRINCIPAL......cccovviine | corrnrinniinninnniinnes | covvinnenad 419,392 | oo 419,392 | oo 419,392 | oo 419,599 | .o [ (207) 0 (207) () I 419,392 | .o 0 | e [ I 0] . 10,579 [03/01/2032[1...........
0599999. Total - BoNds - U.S. GOVEMMENL.......vuuvirieiiiesiiisiiiseissese st sttt snnsnniens | snrsoes 22,718,558 | ....... 22,718,558 | ...... 22,611,595 | ....... 22,703,335 | oo 0] . e 15,223 | oo 0 | e 15,223 | oo 0. 22,718,558 | ..ot 0 ] e 0 [ e 0. 741,384 |...... XXX... [.XXX...
Bonds - All Other Government
013051 CR 6 |ALBERTA (PROVINCE OF) 5.930... C.. | 09/16/2013| REDEEMED, 589,513 ..589,513 ...591,760 590,241 0 (728) 0 589,513 | 0 [0 [0 | s 34,958 | 09/16/2016 1FE......
013051 DE 4 |ALBERTA (PROVINCE OF) 1.850... .| C.. | 09/19/2013| SCOTIA CAPITAL....... 3,012,210 | ......... 3,000,000 | ......... 2,995,980 | .........2,997,000 0 597 0 2,997,597 ! 613 | ...... 58,997 |09/01/2016| 1FE......
013051 DF  1|ALBERTA (PROVINCE OF) 1.750......cccccvvivrvernrinee C.. [09/17/2013| CIBC WORLD MARKETS........cc. [ covvererrvrircirerniinnns | crvveines 9,887,300 | ....... 10,000,000 | ......... 9,980,990 | ......... 9,983,160 0 2,644 [V R 9,985,804 | .....ccoeoue 0. (98,504) | ..... (98,504).....132,856 | 06/15/2017| 1FE......
013051 DH 7 |ALBERTA (PROVINCE OF) 1.700......cccccouverivrrrinne C.. |09/16/2013| SCOTIA CAPITAL....... 3,917,040 | ......... 4,000,000 | ......... 3,984,200 | ......... 3,984,480 0 2,152 0 3,986,632 0. (69,592)| ..... (69,592) | ...... 51,885 | 12/15/2017| 1FE......
01285P BY 3 |ALBERTA CAP FINANCE AU 4.350........cccccrmevrmnenne C.. |09/11/2013| TD SECURITIES.......cocovvverrreenre | ceverrreenriverveniinnns | cerviens 1,069,890 | ......... 1,000,000 | ........ 1,109,450 | ......... 1,087,940 | .oooovvieeen0 | eeee(17,664) | o0 | e (17,664) | o0 | e 1,070,276 | .coovvvencnnd 0 [ oo (386) [ ..ovvn (386) | ...... 32,834 | 06/15/2016| 1FE......
01285P CM 8| ALBERTA CAP FINANCE AU 4.650 . [ C.. | 09/19/2013| NATIONAL BANK OF CANA...... | .oeveererrrrerrermniienns | crervees 3,278,820 | ......... 3,000,000 | ......... 3,422,900 | ......... 3,349,180 | .coocvvrrverenns0 | 00nn(55,396) | covvveviriiinen0 | 1erein(55,396) | o0 | i 3,293,784 w0 ] (14,964) | ..... (14,964) | .....108,351 | 06/15/2017| 1FE......
110709 DG  4|BRITISH COLUMBIA (PROV 8.500.. C.. | 08/23/2013| MATURED ,000,000 4,037,360 4,001,760 4,000,000 | .cooovvvrend0 | e | 0 | 340,000 |08/23/2013| 1FE......
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13509P BL  6|CANADA HOUSING TRUST  3.550. . | C.. | 09/15/2013| MATURED.......oovuerererererrnninnens [ reeerneesisnisersenies | coeneenns 7,000,000 | ......... 7,000,000 | ......... 6,998,460 | ......... 6,999,494 506 0 506 0| e 7,000,000 | cooovrcverrnn0 [ i (11 I 0 | 248,500 |09/15/2013| 1FE......
13509P CZ 4 |CANADA HOUSING TRUST  1.850. C.. | 09/06/2013| NATIONAL BANK OF CANA...... 13,991,740 .14,000,000 ..13,981,380 3,985,604 2,347 0 2,347 0 3,987,951 23,789 | .......3,789 |..... 191,944 | 12/15/2016| 1FE......
13509P CZ 4 |CANADA HOUSING TRUST 1.850. . | C.. | 09/05/2013| RBC CAPITAL MARKETS.......... 16,984,530 | ....... 17,000,000 | ....... 17,193,800 | ....... 17,155,064 | ....cocooveenn0 | e (26,601) [ ..ovevvernvennd 0 | s (26,601) | ovvovvvrnnnd 0 . 17,128,463 ...(143,933) | ...(143,933) | .....232,213 | 12/15/2016 1FE......
13509P DF 7 |CANADA HOUSING TRUST C.. |09/19/2013| TD SECURITIES.......cocosvemrrnnens | cerrmrrirnerverireniinens | vvviens 1,003,270 | ......... 1,000,000 | ........ 1,007,010 | ......... 1,006,205 | ...covevrnnennd (1 I (992) 0 (992) 0| e 1,005,213 | oo 0. (1,943) | ....... (1,943) | ...... 15,923 |06/15/2017| 1FE......
13509P DF 7 |CANADA HOUSING TRUST C.. [09/10/2013| CIBC WORLD MARKETS......c.cc. | coerrrvrvrrnmrirerrenes | cvvi 14,984,700 | ....... 15,000,000 | ....... 15,244,200 | ....... 15,219,161 | oo 0| (33,550) [ ..ovvovernnnnd 0| s (33,550) | oo 0 . 15,185,610 | .oooovvvvecend 0 | ..(200,910)| ...(200,910) |.....229,572 |06/15/2017| 1FE......
13509P DM 2| CANADA HOUSING TRUST C.. [09/09/2013| TD SECURITIES.......c.covvermernvnes | eeememrinriseriernenes | ceve 25,448,800 | ...... 26,000,000 | ....... 26,007,280 | ....... 26,007,311 | ovvrcrirns 0| s QK] I—— (1 I (1,163) | .o 0 . 26,006,148 | .....cocooneet 0| ...(557,348) | ...(557,348) |.....328,775 |12/15/2017| 1FE......
13509P DT 7 |CANADA HOUSING TRUST .| C.. [09/12/2013| RBC CAPITAL MARKETS........c. | cvverevrnrenrereninninnns | crrvrenes 4,860,800 | ......... 5,000,000 | ......... 4,997,800 | ......... 4,997,800 113 0 113 0| e 4,997,913 L(137,113) | L. (137,113) | 43,151 | 06/15/2018| 1FE......
135087 A3 8| CANADA TREASURY BONDS .| C.. |08/28/2013| TD SECURITIES.......covvvrermrenrs | orrrerereerimrsnenns | cveneeand 6,740,334 | ........ 6,700,000 | ......... 6,749,516 | ......... 6,748,321 | .ooovviveenn0 | (11,949) [ .veovrnnnd 0| s (11,949) | oo 0| e 6,736,373 | oevcvvvenn0 | 3,961 | ........ 3,961 |..... 108,485 | 08/01/2015| 1FE......
135087 A4 6| CANADA TREASURY BONDS C.. |08/23/2013| CIBC WORLD MARKETS.........c. | coveerevnniiierieriinns | v 9,864,600 | ....... 10,000,000 | ....... 10,016,900 | ....... 10,016,900 | ..ocvvverrnne (V1 IO (989) 0 (989) 0] e 10,015,911 | v 0] ..(151,311)] ...(151,311) | ...... 73,973 |09/01/2017| 1FE......
135087 A6 1| CANADA TREASURY BONDS C.. | 09/16/2013| CIBC WORLD MARKETS........... 2,696,760 | ......... 3,000,000 | ........ 2,906,730 | ......... 2,907,802 | oooovrreiinen 0 | v 5,798 0 5,798 0 2,913,600 0| ..(216,840)| ...(216,840) | ...... 36,062 |06/01/2023| 1FE......
135087 A7 9| CANADA TREASURY BONDS C.. | 09/04/2013| RBC CAPITAL MARKETS.......... | cevvvevmerrerierernees | vvvines 2,994,390 | ......... 3,000,000 | ......... 3,011,070 | ......... 3,011,070 | oo 0| s (G IAL:) ] — (1 I (1,718) | v 0| e 3,009,352 | coovreuennan (VN I (14,962) | ..... (14,962) | ...... 22,449 |02/01/2016| 1FE......
135087 A8 7| CANADA TREASURY BONDS .| C.. | 08/26/2013| SCOTIA CAPITAL....... 5,829,300 | ........ 6,000,000 | ........ 5,939,400 | ......... 5,939,400 2,963 0 2,963 (VN R 5,942,363 ..(113,063) | ...(113,083) | ...... 37,192 | 03/01/2018| 1FE......
135087 YL 2| CANADA TREASURY BONDS C.. | 09/04/2013| RBC DOMINION GLOBAL M. ..7,721,840 ,000,000 7,664,340 7,472,805 7,416,390 | .oooeeeen0 | 305,450 |..... 305,450 |...... 230,257 |06/01/2018| 1FE......
135087 YR 9| CANADA TREASURY BONDS .| C.. 109/11/2013| CIBC WORLD MARKETS.......c... | cervrrermerrerineinnes | vvrid 6,462,120 | ......... 6,000,000 | ......... 6,798,050 | ......... 6,690,075 | .oooovvvivennn0 | s (72475) | ocvvevveeenn0 | e d(T2,475) | a0 | 6,617,600 ...(155,480) | ...(155,480) | .....178,459 | 06/01/2019| 1FE......
135087 YS 7| CANADA TREASURY BONDS C.. |09/17/2013| SCOTIA CAPITAL....... 3,040,620 | ......... 3,000,000 | ......... 3,134,010 | ......... 3,051,957 | oo, (VI I (26,193) [ covvovvrerrnnnd (N I (26,193) | .o (VN I 3,025,763 | ..o | ... 14,857 | ... 14,857 | ... 72,123 | 06/01/2014| 1FE......
135087 YU 2| CANADA TREASURY BONDS C.. |09/19/2013| BMO CAPITAL MARKETS.......... | ceeevevverierinrenens | vvrirens 7,073,710 | ......... 7,000,000 | ......... 7,009,450 | ........ 7,004,410 | cooovviennnn 0| s (Q0L:) ] I— (1 I (1,708) | .oovvrernes 0| e 7,002,702 | ..ccceoevernn0 | ... 71,008 | ......71,008 |..... 113,726 | 12/01/2014| 1FE......
135087 YZ 1|CANADA TREASURY BONDS C.. |09/16/2013| CIBC WORLD MARKETS......c.o. | cervrremerierierinnns | evris 4,289,120 | ......... 4,000,000 | ......... 4,488,780 | ......... 4,437,149 | oo 0| . (RIS AT 0| s (39,714) | oo 0| e 4,397,435 | .............0 | ..(108,315) | ...(108,315)|..... 112,192 | 06/01/2020| 1FE......
135087 ZG 2| CANADA TREASURY BONDS .| C.. | 09/01/2013] MATURED.........c..evvrrimirmerirerins | cevevernerireneeeennens | oeviens 4,000,000 | ......... 4,000,000 | ......... 4,102,300 | ......... 4,028,852 (28,852) [ ...veoveverennd 0 | s (28,852) | ovovrvvnnnd 0| e 4,000,000 | .cocovvvreen0 [ o0 [0 [ 100,000 | 09/01/2013| 1FE......
135087 ZJ 6|CANADA TREASURY BONDS C.. | 09/06/2013| NATIONAL BANK OF CANA...... ..1,052,070 ,000,000 1,004,280 .1,003,646 0 (281) 0 .1,003,365 | ....cccooeeri.0 | ... 48,705 | .....48,705 | ...... 25,332 | 06/01/2021| 1FE......
135087 ZN 7| CANADA TREASURY BONDS .| C.. | 09/03/2013| BMO CAPITAL MARKETS.......... 12,056,040 | ....... 12,000,000 | ....... 12,122,160 | ....... 12,122,160 | ..cooevveveen0 | eeeene(70,705) | oo 0 | s (70,705) | .voovvvnvend 0 . 12,051,455 | .......cc...0 | ....... 4,585 | .......4,585 |..... 242,630 |03/01/2014| 1FE......
135087 ZQ 0| CANADA TREASURY BONDS C.. | 08/27/2013| NATIONAL BANK OF CANA...... | .cocrerverereerreriens | s 12,456,720 | ....... 12,000,000 | ....... 12,726,520 | ....... 12,634,596 | ..coovvrereens0 | 0en(112,060) | oo 0| . (112,080) | ovovvvrvcnnd 0 . 12,522,536 | ........c......0 | .....(65,816) | .....(65,816) | ..... 329,548 |09/01/2016| 1FE......
135087 ZT 4| CANADA TREASURY BONDS C.. [ 09/04/2013| NATIONAL BANK OF CANA...... | ocrervrvirerniiinns | crvnis 1,000,710 | ......... 1,000,000 | ......... 1,003,750 | ......... 1,002,768 0 (2,269) 0 e 1,000,500 | ....ccocccee0 | 210 | o210 | e, 12,760 |11/01/2013[ 1FE......
135087 ZU  1|CANADA TREASURY BONDS C.. |09/11/2013| CIBC WORLD MARKETS.......c.... | cervurrrrerirerinrenens | vvrirens 5,712,882 | ........ 5,700,000 | ......... 6,159,650 | ......... 6,157,623 | .oooovvevrenen0 [ c00nn(29,931) | i 0| s (29,931) | covvvriennnd 0| e 6,127,692 | ..ovveernnnnd 0| ..(414,810)| ...(414,810) |.....124,326 |06/01/2022| 1FE......
135087 ZX 5|CANADA TREASURY BONDS .| C.. | 08/29/2013| NATIONAL BANK OF CANA...... | cccoevvermremerverrenes | vevs 19,850,648 | ....... 19,900,000 | ....... 19,862,498 | .......19,862,742 0 8,858 0 . 19,871,600 | ...ccccooeen0 | o (20,952) | ..... (20,952) | .....146,992 | 02/01/2015| 1FE......
653550 VWV 4|NIAGARA REGIONAL MUNIC 5.350.... v | C.. | 08/20/2013| MATURED.........ccommvvrreerirerirenens | corererirerireneseenins | veviens 1,000,000 | ......... 1,000,000 | ....ccoo..c. 996,241 | ..ocvovenee 999,540 | .... 0 460 0| e 1,000,000 | ..ccovrieenn0 | o (V1 I 0 . 53,500 |08/20/2013| 1FE......
683234 C3 0| ONTARIO (PROVINCE OF) 3.150......cccismurimenininns C.. | 09/05/2013] CIBC WORLD MARKETS......cce. | sorvnrmsnrennnirnnenens | conies 4,126,240 | ......... 4,000,000 | ......... 4,163,760 | ......... 4,163,760 | ..o 0] (19176) [ ovevvernnnnnd 0 | s (19,176) | covovvvennnnad 0 | s 4,144,584 | ool 0] .. (18,344) | ..... (18,344) | ...... 63,690 | 09/08/2015| 1FE......
1099999. Total - Bonds - All Other GOVEMMENL. ...t | o 227,996,717 | ... 226,889,513 | ..... 231,411,976 | ... 230,619,979 | .ovvvirinns 0] .. (585,854) | ..vvverrinns 0] ... (585,854) | ...cvvrinennd 0] ... 230,034,124 | .............. 0 | (2,037,407) | (2,037,407) |..4,133,654 |...... XXX... [ XXX....
Bonds - U.S. States, Territories and P ions
20772G  FQ 6| CONNECTICUT GENERAL OB 5.000 e 07/01/2013{ TRAVELERS COMMERCIAL...... | c.oevvernvircrvrineres | cvvieend 8,801,240 | ......... 8,500,000 | ......... 9,450,130 | .........8,654,105 | .....ccccoeeen0 | i (53,890) | ..vvvererreernn0 | eeieenn(53,890) | covoiiiiinnnc0 | i 8,600,215 N1 I 201,025 |..... 201,025 |..... 247,917 (12/01/2017| 1FE......
373382 2D 1|GEORGIA GENERAL OBLIGA 6.250..........ccccrmvvirs | o 08/01/2013| MATURED. 3,975,000 | ......... 3,975,000 | . 4,942,277 O] e 81,772) | cvviivieen0 | eeecd(61,772) [ a0 | e 3,975,000 .0 .0 | 248,438 |08/01/2013| 1FE......
56052A QW 9 |MAINE GO (TAXABLE) S20 4.550........c.cccovuvimurevrins [ o 07/15/2013| MATURED 3,015,000 3,015,000 | ......... 3,265,848 | ......... 3,055,130 | coovvriverrnn0 | s (40,130) | .. 3,015,000 0 [ rivererennn0 | i [ 137,183 | 07/15/2013| 1FE......
57582N Y6 6| MASSACHUSETTS GENERAL 5.000........ccccomvveee | eeeee 08/01/2013] MATURED..........coovvvmeriverinrinns [ e | e 20,000,000 | ....... 20,000,000 | ....... 21,747,400 | ....... 20,144,800 | ....ocovveevne 01 ... (144,800) | ...cvovvveren0 | e (144,800) | oo [ e 20,000,000 | ....coocvned (0[N IO (V1 IO 0 [..1,000,000 |08/01/2013| 1FE......
880541 FB 8| TENNESSEE GENERAL OBLI 5.250........ccccoocvverirs | eene 09/01/2013] MATURED...........coovvvmerirerirnrenes [ e | e 10,000,000 | ....... 10,000,000 | ....... 11,265,200 | ....... 10,108,100 | ...oouvvnvenad 0 .. (108,100) | ...ovvvverren0 | e n(108,100) | covovvecnnd0 | e 10,000,000 | ....ovevnvend (V1 I 0 | v (VN 525,000 |09/01/2013| 1FE......
882721 EZ 2| TEXAS GO WATER FINANCI 4.500..........ccccomereemrenn | ceene 08/01/2013| REDEEMED...........oevvmrrrcrinncns 385,000 | ..ooooee. 385,000 | ..cooooen. 385,000 | ..ooovrne 385,000 | ..ovvrncrinncns (1 0 0 0 (1 IO 385,000 | ..covovrernees (V1 IO (11 I 0 . 17,325 |08/01/2015| 1FE......
917542 MF 6| UTAH GENERAL OBLIGATIO 5.000......ccccccsuinmniee | e 07/01/2013| MATURED. 5,000,000 | ......... 5,000,000 | ......... 5,472,400 | ......... 5,030,050 | .oovvrereinnn0 | (30,050) | .. 0 | (30,050) | ..ooveviennd0 | i 5,000,000 | .0 | i [V I 0. 250,000 |07/01/2013| 1FE......
1799999. Total - Bonds - U.S. States, TErrtories & POSSESSIONS. ... crrurreriieriirsiressrsiesssssssesssseesssrssssssssss s ssesssssssssssnsssssssnsssesssnsns | seneees 51,176,240 .50,875,000 ..56,528,255 1,413,956 .(438,741) | .. .(438,741) | .. 0,975,215 | o0 | 201,025 |..... 201,025 |..2,425,862 |...... XXX... [ XXX....




6'5030

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

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Political Subdivisions of States, Territories and P
355694 F5 4 |FREDERICK CO GO REF S2 5.000.........cccccoeuvmuiene | e 08/01/2013| MATURED 7,150,000 7,150,000 | ......... 7,796,646 | .........7,203,482 | ..ccoovvivinn0 | (53,482) | .. 08/01/2013| 1FE......
426337 AW 1|HENRY CO GENERAL OBLIG 3.000.........cccccrnvvervee | cevne 07/01/2013] MATURED...........ocovermerimrereennns | v | evereens 4,040,000 | ......... 4,040,000 | ......... 4,170,250 | ......... 4,055,877 | ..ovvvrvvrnnnl0 | i (15,877) | .. w0 [ e d(18,877) | 0 | 4,040,000 07/01/2013| 1FE......
567090 TR 6 |MARICOPA CO SCH DIST # 5.000........ccoevermerrnnne | ceree 07/01/2013| MATURED 5,000,000 | ........ 5,000,000 | ......... 5,364,050 | ......... 5,030,300 | cooovrerernnnn 0| (RI0RT00) RN 0| s (30,300) | ovvvevrnnnd 0| e 5,000,000 07/01/2013| 1FE......
621196 UU 6 |MT DIABLO USD GO S2004 5.000..........ccoorrerermres | eene 07/01/2013| REDEEMED.......cc.ovvvnrrirerirnns 3,635,000 | ......... 3,635,000 | ......... 3,929,980 | ......... 3,654,556 | ...coovvrnnnen 0| (19,556) | ...voovevevennd 0| s (19,556) | .voovvvnend 0| e 3,635,000 07/01/2016| 1FE......
621196 UV 4 |MT DIABLO USD GO S2004 5.000........c.covveerermres | rene 07/01/2013| REDEEMED........ccoovvvmrrerierins [ crreriereneessssinenns | evereens 4,470,000 | ......... 4,470,000 | ......... 4,801,719 | ......... 4,491,992 | ..o 0| (21,992) [ ..vevnerennd (1 T (21,992) | oo 0| e 4,470,000 07/01/2017| 1FE......
741751 D8 1 |PRINCE WILLIAM CO GO R 5.000........cccoervvrvrvereres [ e 08/01/2013| MATURED. 3,685,000 | ......... 3,685,000 | ......... 4,090,203 | ......... 3,715,328 | .occvvivennn0 | (30,328) | ..vovevrevien0 | 1eirnn(30,328) | 0 | 3,685,000 08/01/2013| 1FE......
779240 ED 8| ROUND ROCK ISD GO S200 4.000........cccommrermmenes [ conne 08/01/2013] MATURED........cooonivinniinnininnns | coneniisneisenssninsies | cvvnenes 1,170,000 | ......... 1,170,000 | ......... 1,266,022 | ......... 1,183,046 | ..ooooveenn0 | o (13,046) | oovovvvieennn0 | i (13,046) | o0 | i 1,170,000 08/01/2013| 1FE......
2499999. Total - Bonds - U.S. Political Subdivisions of States, Territories & POSSESSIONS.........oviveieniiririniinns N 29,150,000 | ....... 29,150,000 | ....... 31,418,869 | ....... 29,334,581 | oo 0]... (184,581) | covvovvviveenen0 | e (184,581) | o0 | e 29,150,000 | ..ccoooeeen0 | o0 | ciiiiin.0 121,365,000 ... XXX... [ . XXX...
Bonds - U.S. Special R and Special A
107191 BK  3|BRENT UTIL BD WAT & SE 7.500.......c.ccvermrerrcernes | e 09/01/2013| MATURED .50,000 0 (38) 0 09/01/2013| 1...........
109467 AP 5|BRIGHTON TWSP SEW AUTH 6.300........ccccccvuvenns [ e 09/01/2013| REDEEMED 180,000 0 0 0 09/01/2017{1...........
196797 XJ 8| COLORADO WTRRES PWR D 5.750......ccccuuvervunn | e 09/01/2013| REDEEMED. 100,000 0 0 0 09/01/2015| 1FE.......
67109P AA  1|COOK & DUPAGE COS (OAK 8.000........ccerermreres | ceeee 08/01/2013| REDEEMED .30,500 0]. 30,500 0 02/01/2023| 5*.........
273793 CP  2|EAST MUSKINGUM WTR AUT 6.375.......cccouvvvvces | e 07/01/2013| MATURED. .95,000 0 0 0 07/01/2013( 1...........
273793 EB  1|EAST MUSKINGUM WTR AUT 6.500..........ccmvvenees | eene 07/01/2013| MATURED .95,000 0 0 0 07/01/2013| 1...........
392056 FS  1|GREATERKY HSG ASSIST 6.100........ccccovivevmvens [ e 07/01/2013{ REDEEMED...........cocvvvvrrrernrines 5,000 0 0 0 01/01/2024
45884A  PT 4 |INTERMOUNTAIN PWR AGY  6.150.......cccovrvrerree | eene 07/01/2013| REDEEMED.........ccoovvvemrrnerirenis | crvreriereneernsinenes | cvereens 1,530,000 | ......... 1,530,000 0 6,839 0 07/01/2014
497766 AV 7 |KISKI VALLEY WATER PCR 6.125.......cccoovvmerrerins | weene 07/01/2013| MATURED .50,000 ....50,000 0 41 0 07/01/2013
606915 UU 8| MISSOURI ENV IMP & ENE 5.500..........cccccomvrvrereres | ceene 07/01/2013] MATURED..........coooovirierimrenieinns | e | evereens 1,875,000 | ......... 1,875,000 , JEL510) ) I 0 | s (17,550) | oo 0 07/01/2013
64985W T2 0 NEW YORK ENV FAC CLEAN 4.750.......ccccouvermvernee | crene 08/09/2013| REDEEMED.........ccooevvmrrnerierins [ crreriereneerssnisenns | cveneens 6,110,000 | ......... 6,110,000 | ......... 6,431,203 | ......... 6,133,585 | ....cvvvrrrnnn 0| (22,607) [ ..vevnernennd 0 | s (22,607) | ovovrvnnnnd 0| e 6,110,978 | c.ovveernnnnd (V] IO (CI£) ) p— (978)].....309,573 | 07/15/2020
64985W T3 8 |NEW YORK ENV FAC CLEAN 4.750.......cccoevrmvernns | cenee 08/09/2013| REDEEMED..........cvvvvmrirniinris | crrerierineerinsinnins | cvereeens 4,190,000 | ......... 4,190,000 | ......... 4,422,503 | ......... 4,207,011 | oo 0| (16,299) [ ..ovvveernenad 0| s (16,299) | .voovvvnncnnd [ I 4,190,712 | v (V] IO (712) ] vovorees (712)].....212,293 | 07/15/2021
771902 FH  1|ROCHESTER HLTH CARE FA .040.......c.coocevrivernens | e 07/10/2013| WELLS FARGO SECURITIE...... | .ccocvverirereniernieins | v 38,850,000 | ....... 38,850,000 0 0 0 . 38,850,000 | ..ocveunennn (V1 IO (1 I (V] I 341 |08/15/2032| 1FE......
915137 QK 2| UNIV OF TEXAS FING SYS 5.375.....cccnuvrmirnriirnens | ceene 08/15/2013| REDEEMED 6,500,000 | ......... 6,500,000 | .........7,088,120 | .........6,553,430 | .....ccccccoee.0 | 1eier(53,430) | covorvrrirncs 0| s (53,430) | ovvovvnnnnd 0 16,500,000 | .oooovreenc0 | v | 0 [ 349,375 | 08/15/2016| 1FE......
939783 KT 2| WASHINGTON HSG (DIST 1 5.200........ccrmrercvres | eene 07/01/2013| REDEEMED.........cocovrvmirierinien | coierirnreienineiinenes | v 435,000 | ............ 435,000 0 0 0 435,000 | o0 [0 [0 | 22,620 |07/01/2018| 1FE......
956848 BV 6| WEST WHITELAND MUN AUT 6.400.......cccocvrevree | eene 09/15/2013| MATURED.........cocvvererrerieninins | crereeersenisssisneninenes | veeiieenns 160,000 | ..ovvvrnee 160,000 0 0 0 09/15/2013| 1......vcc.
31349G  5Z 8|FH(ARM) #755364 2.259......ccccccvimmrviniinirers | v 09/15/2013| PAID ON PRINCIPAL 3,100 .3,100 0 16 0 01/01/2029{ 1...........
313498 KR  3|FH (3/1 ARM) #781204 2.421......c.covvevmvvvvvrnrrvnnns | 09/15/2013| PAID ON PRINCIPAL 5,155 5,155 0 42 0 02/01/2034|1...........
31295N  AQ 1 |FH (5/1 ARM) #789015 2.480......cccomvvrerenerrrrrirnens | ceene 09/15/2013| PAID ON PRINCIPAL 607 607 0 7 0 02/01/2032| 1...........
31292G  PC  4|FHLMC GOLD PASSTHRU  7.500........cccecmvererrrens | vorne 09/15/2013| PAID ON PRINCIPAL 1,013 1,013 0 14 0 09/15/2025| 1..
31292G 6K  7|FHLMC GOLD PASSTHRU  7.000.......ccccomurermvernee [ v 09/15/2013| PAID ON PRINCIPAL 4,739 4,739 0 64 0 10/15/20291..
31335G  LZ 6|FHLMC GOLD PASSTHRU  7.500........cccccmurerrnene | corne 09/15/2013| PAID ON PRINCIPAL 5,089 5,089 0 70 0 09/15/2025( 1...........
313356 NC  5|FHLMC GOLD PASSTHRU  6.500........ccccruvermrernee | o 09/15/2013| PAID ON PRINCIPAL A3678 | e 13,678 0 560 0 04/15/2026|1...........
3128FA BK  2|FHLMC GOLD PASSTHRU  6.500.........ccccmmurrrcrens | ceene 09/15/2013| PAID ON PRINCIPAL 303 303 0 7 0 04/15/2026|1...........
31294M  GB 1 |FHLMC GOLD PASSTHRU  3.500........cccrmuvervrrnee [ onee 09/15/2013| PAID ON PRINCIPAL.........covvvee | crrmrernnrinneieniinnes | overnrinad 449,505 0 (2,096) 0 05/15/2026| 1..
3128GW SZ 2| FHLMC GOLD PASSTHRU = 5.000.......ccccmevermvernes | vonne 09/15/2013| PAID ON PRINCIPAL .85,050 0 (162) 0 11/15/20171..
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3128GW US  5|FHLMC GOLD PASSTHRU = 5.000.......ccccomeremrenes [ ve 09/15/2013| PAID ON PRINCIPAL .38,600 12 0 12 0 11115/2017{1...........
3128CU GZ  3|FHLMC GOLD PASSTHRU  6.500.... 09/15/2013[ PAID ON PRINCIPAL........oevvie | crrvervnneirerenineres | vveeiiens 118,914 | oo 118,914 | 123,532 | 124,508 | o0 | s (5,594) | cvovvveirerins (VI IO (5,594) | .ovvreriinnd 0 04/15/20221..
3132GR LV 1|FHLMC GOLD PASSTHRU  3.500. .109/15/2013| PAID ON PRINCIPAL 97,235 ..99,681 (2,287) 0 (2,287) 0 ..97,235 02/15/2042(1..
3132GS LQ 0|FHLMC GOLD PASSTHRU  3.500.... 09/15/2013| PAID ON PRINCIPAL 71,254 LT73,088 | .o 72,835 | 0 [ (1,581) | coocverrirens 0 | v (1,581) | wovvererennd 0 .71,254 03/15/2042(1..
3128MM QB  2|FHLMC GOLD PASSTHRU PO 2.500..........cccovverere | ceeee 09/15/2013[ PAID ON PRINCIPAL........cooovve | cvrverrnnrnrirersninnres | vveeninnns 154,308 | ...ccvvvve 154,308 | .ccvvvnee 160,914 | ............ 160,877 | covivvirrennl0 | e (6,569) | .vooverrernn (U I (6,569) | ..ovvvverres (U I 154,308 11/115/2027(1...........
31345F XK 6|FHLMC 75 DAY PASSTHRU 7.500.........cccccovvrmneres | o 09/15/2013| PAID ON PRINCIPAL 695 695 689 [ o889 | 0 | s 6 0 6 0 695 (V1 IO (11 I (V] IO 39 |08/15/2018| 1...........
313375 LL 5|FHR 17271 CMO 650000 | e 09/15/2013[ PAID ON PRINCIPAL........ocvovve | crrvervnneirernnineires | vvereniens 187,998 | ..coovvnnee 187,998 | ..covveeee 187,558 444 0 444 (1 T 187,998 | ..ooovrennnd (1[N IO (V1 IO 0 [ e 8,167 |05/15/20241...........
3133TB JR  2|FHR 1998 PE CMO 7.500.......c0mermerieeeieinnes | e 09/17/2013| PAID ON PRINCIPAL 9,862 9,862 | oo 10,231 26 0 26 (1 I 9,862 | oo (V1 IO (V1 I (V] IO 486 |10/17/2027(1...........
313855 B4  9|FN(ARM) #550959 2.784......ccocommrmmirniirnriirnnins | ceene 09/25/2013| PAID ON PRINCIPAL 7,042 T,042 | 7,154 30 0 30 (1 I 7,042 | oo (V1 IO (01 I (V] I 131 108/01/2029| 1...........
31379X  VF  9|FN (10/1 ARM #432714  2.160......ccccvvrverrmrrrirrnns [ v 09/25/2013| PAID ON PRINCIPAL 6,247 8,247 | oo 6,343 59 0 59 (U I 6,247 | cooovvvennd (V1 IO (U I 0 | oo 90 |12/01/2027|1...........
31402Q 5N 7|FN (10/1 ARM #735353 5.174......cccoovvrmmrrnrenennnes [ 09/25/2013| PAID ON PRINCIPAL 10,894 | 10,894 | 11,509 | 11,313 | 0 | (419) 0 (419) (1 I 10,894 | oo (V1 IO (01 I (V1 IO 378 |03/25/2035| 1...........
31405T ZC  9|FN (10/1 ARM #799139 5.169.... 09/25/2013| PAID ON PRINCIPAL 196 0) 0 (0) 0 04/01/2035| 1..
31402D GG  9|FN (3/1 ARM) #725699 2.462. .1 09/25/2013| PAID ON PRINCIPAL 5,389 22 0 22 0 08/01/2034/1..
31404M BN 7 |FN (3/1 ARM) #772345 1.999.... 09/25/2013| PAID ON PRINCIPAL .28,425 140 0 140 0 03/01/2034| 1.
31405N  4F  9|FN (3/1 ARM) #794722  2.501.......ccoovrvevemrircirinrnans | e 09/25/2013| PAID ON PRINCIPAL .69,680 995 0 995 0 10/01/2034/ 1...........
31385H 6B 3|FN (5/1 ARM) #545466 2.405.........ccoconvveveerririrnens | ceene 09/25/2013| PAID ON PRINCIPAL 620 | o820 [ 823 | 815 | 0 | s 4 0 4 0 01/01/2032| 1...........
31389D W4  5[FN (5/1 ARM) #622667 2.125........coovvvrmrveirvnnens | e 09/25/2013| PAID ON PRINCIPAL 4,864 | oo 4,864 | 31 0 31 0 12/01/2031 1...........
31392B  6U  5|FNGT 2002-T4 A2 CMO  7.000........ccrermrermemreriins | eene 09/25/2013| PAID ON PRINCIPAL A2,212 | e, 12,212 | o 12,609 (261) 0 (261) (U I 12,212 | v (V1 IO (U I (V] IO 578 |12/25/2041|1...........
31359V YH O|FNGT99-T2A1CMO  7.500......ccmcurmmermeerrerrrnrens | ceeee 09/19/2013| PAID ON PRINCIPAL 9,733 9,733 | o 10,131 | v 10,087 | o0 [ s (355) 0 (355) (1 I 9,733 | o (V1 IO (01 I (V1 IO 489 |09/19/2025(1...........
31360M 4P 2|FNMA PASS TH #10730 09/25/2013| PAID ON PRINCIPAL 326 326 340 (5 0 (5) 0 326 (V1 IO (U I (V] IS 29 | 12/2512014|1...........
31371F B4 3| FNMA PASS TH #250359 09/25/2013| PAID ON PRINCIPAL 2,096 2,096 62 0 62 0 10/25/2025(1..
31371F  E9 9| FNMA PASS TH #250460 .109/25/2013| PAID ON PRINCIPAL 7,001 .7,001 203 0 203 0 01/25/2026
31371M DT 1|FNMA PASS TH #255814 09/25/2013| PAID ON PRINCIPAL 52,455 | v 52,455 71 0 71 0 08/25/2035| 1..
31371 3W  5|FNMA PASS TH #256513 09/25/2013| PAID ON PRINCIPAL 14,220 321 0 321 0 12/25/2036( 1...........
31373D EF  8|FNMA PASS TH #290034 09/25/2013| PAID ON PRINCIPAL 3,442 39 0 39 0 08/25/2024|1...........
313730 BT 3| FNMA PASS TH #303450 09/25/2013| PAID ON PRINCIPAL 2,193 66 0 66 0 08/25/2025| 1...........
31375F MB  1|FNMA PASS TH #333454 09/25/2013| PAID ON PRINCIPAL 907 28 0 28 0 02/25/2026( 1...........
31382M  ZX  5|FNMA PASS TH #486858 09/25/2013| PAID ON PRINCIPAL 1,762 | e 1762 [ e 1,783 | el LTTT | 0 [ (15) 0 (15) (1 I 1,762 | v (V1 IO (0 I (V1 ISR 82 |03/25/2029| 1...........
31383V ED 1 |FNMA PASS TH #514132 09/25/2013| PAID ON PRINCIPAL 4,840 80 0 80 (1 I 4840 | .o (V1 IO (1 I (V1 IO 200 |08/25/2029(1...........
31384D EP 3| FNMA PASS TH #520442 09/25/2013| PAID ON PRINCIPAL 416 0 (8) 0 416 (V1 I (V1 IO (1 [ I 19 |10/25/2029| 1...........
313898 3C 6 |FNMA PASS TH #634495 09/25/2013| PAID ON PRINCIPAL .26,283 0 (275) 0 ..26,283 03/25/20171..
313917 UL  0|FNMA PASS TH #676587 .109/25/2013| PAID ON PRINCIPAL .75,826 0 (177) 0 ..75,826 12/25/2032
31402R  F9  5|FNMA PASS TH #735592 09/25/2013| PAID ON PRINCIPAL 821,689 0 23,072 0 05/25/2034
31403D SP  5|FNMA PASS TH #745826 09/25/2013| PAID ON PRINCIPAL T4,059 | e 0 274 0 07/25/2036| 1...........
31405N TV 7|FNMA PASS TH #794464 09/25/2013| PAID ON PRINCIPAL 4,474 0 (148) (0 IO 4,474 09/25/2034{1...........
31406Y TU 4 |FNMA PASS TH #824163 09/25/2013| PAID ON PRINCIPAL........ccovuvne | crrrmrermemrmmninerienes | vveiveinns 159,124 | ....oceene. 0 (839) (1 159,124 04/25/2035| 1...........
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31407B XH 7 |FNMA PASS TH#826080 5.000...........cccneerrrerreres | ceeee 09/25/2013| PAID ON PRINCIPAL......ccovvvvens | corerimrineerinninnnins | ceereeens 1,449,491 | ........ 1,449,491 | ........ 1,509,312 | ........1,503,218 | .ccovvvirevnn0 | (53,726) [ ..vvovcerrennd 0 | s (53,726) | ooovvvnnnnd 0| e 1,449,491 07/25/2035| 1...........
31408G ZW  0|FNMA PASS TH #851357 09/25/2013| PAID ON PRINCIPAL 27,078 2T | 27,380 |0 | (263) 0 (263) 0 .27,078 02/25/2036
31408) D4  0|FNMA PASS TH #852523 .1 09/25/2013| PAID ON PRINCIPAL .19,838 .19,723 102 0 102 0 ..19,838 01/25/2036
31409T QM 3|FNMA PASS TH #878060 09/25/2013| PAID ON PRINCIPAL 37,435 452 0 452 0 03/25/2036
31410P VC  4|FNMA PASS TH #893511 09/25/2013| PAID ON PRINCIPAL A2,941 | 12,941 | 12,955 | 12,965 | 0 | (24) 0 (24) (U I 12,941 08/25/2036|1...........
314100 3G 5|FNMA PASS TH #898199 09/25/2013| PAID ON PRINCIPAL 45,083 | ..ovvrerrn 85,063 | oo 45288 | ............ 45245 | .0 | (182) 0 (182) (U I 45,063 11/25/2036( 1...........
31411A  RJ 6 |FNMA PASS TH #902389 09/25/2013| PAID ON PRINCIPAL 50,562 | .oorerrnn. 50,562 | oo 49,906 544 0 544 (0 I 50,562 11/25/2036| 1...........
31411Y VZ 3 |FNMA PASS TH #918732 09/25/2013| PAID ON PRINCIPAL A3,768 | i 13,768 | e 13,471 260 0 260 (0 IO 13,768 06/25/2037|1...........
313921 DF  2|FNR2001-55 PCCMO  6.500........ccovuereeerrirerens [ e 09/25/2013| PAID ON PRINCIPAL 69,415 | .o 89,415 | 70,065 | .ovoerrrn69,952 | o0 | i (537) 0 (537) 0 | o 69,415 10/25/2031 1...........
31392C MJ  O|FNW 2002-W1 1A4 CMO  6.000.........cccrveerrrererens | ceeee 09/25/2013[ PAID ON PRINCIPAL........coovovve | cvrverrnnrneirernnineires | vvererinnns 137,604 | ...........137,604 | ........... 132,644 | .o 133,961 | coviiiennl0 | 3,643 0 3,643 (U I 137,604 02/25/2042|1...........
3133TL 4S5  4|FSPCT-17 A5 TAB0. oo [ e 09/25/2013| PAID ON PRINCIPAL T7159 | e 77,159 | e 77,148 355 0 355 (0 IO 77,159 07/25/2029 1FE......
31392M  EJ  7|FSPCT-411A4CMO  6.500.......ccccmerrmrmmrrviinrs | eres 09/25/2013| PAID ON PRINCIPAL 46,282 ..46,002 268 0 268 0 ..46,282 06/25/2032
31392M  GY 2|FSPCT-42A4CMO  6.500. .1 09/25/2013| PAID ON PRINCIPAL 43,348 .43,287 64 0 64 0 .43,348 02/25/2042
31393N  TB 5|FSPCT-551A1CMO  6.500.... 09/25/2013| PAID ON PRINCIPAL .28,066 | ..............28,066 | . ..29,706 | ... ...30,684 O] (2,618) 0 (2,618) 0 ..28,066 04/25/2033
3199999. Total - Bonds - U.S. Special REVENUE & ASSESSMENL.........vuiiiiriiiiiriseeissiiesersssissssssssssssssssssssssenssssssssnsssssnsssssensanssssenss | severes 64,967,071 | ....... 64,967,071 | ...... 66,381,789 | ....... 65,086,994 | ..o 0] .. (118,234) | cvvvvevereninns 0] . (118,234) | ..vvvvvnnnd 0]... 64,968,760 | ..............0 | ......(1,690) | .......(1,690) | ..1,295,137 |...... XXX..
Bonds - Industrial and Miscellaneous
01877K  AB 9| ALLIANCE PIPELINE (144 6.996..........ccccomsrrrrerirns I....|07/01/2013| REDEEMED..........c.coovvrerrvmrrrnns 28,571 | e 28,571 | 28,571 0 0 (0 I 28,571 | oo (V1 IO (01 I (VI IO 999 |12/31/2019| 2FE......
00163X AM 2 |AMB PROPERTY LP 5.900......cueereerrierierinee [ 08/15/2013| MATURED 2,000,000 | .........2,000,000 | ......... 1,998,080 364 0| e 2,000,000 | coovreennnn (V1 IO (U I 0| 118,000 | 08/15/2013| 2FE......
699490 AA 6 |BANQ PARIBAS NY 6.950.......cevrirerierienis R.. [07/22/2013] MATURED........c..cevunerrreinerierins | serrsniserierieninens | veeeend 6,030,000 | .........6,030,000 | ......... 7,109,278 | .........6,108,644 | .....ccccceee0 | o (78,644) | oo 0| s (78,644) | ...ovvvnvvnnd 0| e 6,030,000 | ..oovreurennn (V1 IO (01 I (V) 419,085 |07/22/2013| 1FE......
086516 AK  7|BESTBUY COINC  3.750.....cccmermiriirvcrirenis | e 07/11/2013| CITIGROUP GLOBAL MARK...... [ c.eocverererrerrrinnies | crereees 1,020,000 | .........1,000,000 | ............ 996,060 0 62,497 (U I 997,777 22,223 | ... 31,354 |03/15/2016| 3FE......
055921 AB 6 |BMC SOFTWAREINC ~ 4.250.......ccccummrermrrncnns | eene 09/10/2013| TENDERED 990,000 .1,010,070 0 (579) 0].....1,008728 | ........0 | ...(18728)] ... (18,728) | ...... 70,451 | 02/15/2022| 2FE......
055921 AC 4 |BMC SOFTWAREINC ~ 4.500.......ccccovrvrrerrnines [ 09/10/2013| TENDERED .1,980,000 .1,984,640 0 794 0 12/01/2022| 2FE......
12189P AM 4 [BNSF 2002-2 TRUST = 5.140.....cccomvrrmreririicinnns | ceene 07/15/2013| REDEEMED.........c.ovvvevrierirnnns 22,124 0 (134) 0 01/15/2021| 1FE......
12200B  AA 6 |BNSF 2004-1 TRUST = 4.575....cccniirmininneinies | oo 07/15/2013| REDEEMED..........ovvvnrrrcrirncns 4,569 0 (5) 0 01/15/2021| 1FE......
05577@ AG  5|BNSF2009-ASERA  6.550.......ccccuurverirmrercrnnns [ v 08/26/2013| REDEEMED..........ccvvnrrircrirnnns 46,454 0 0 0 02/26/20211...........
05577@ AH  3|BNSF 2009-ASERB  6.550.......ccccvururmremrerncennns [ v 08/26/2013| REDEEMED.........c.ovvvrvrirerernnns 44709 | oo 44709 | oo 44,709 0 0 0 02/26/2021|1...........
05577@ AJ  9|BNSF2009-ASERC  6.550......ccccccumurumricniinnis [ e 08/26/2013| REDEEMED...........cccvvvvririrrinne 13,943 | 13,943 | i 13,943 0 0 0 02/26/20211...........
05577@ AK  6|BNSF2009-ASERD  6.550......cccocururerrcervrinnnes [ v 08/26/2013| REDEEMED........c.ovvvvvrirerirnnns 14,059 | o 14,059 | cooovrrrne 14,059 0 0 0 02/26/20211...........
05577@ AM  2|BNSF 2009-ASERE  6.550.......ccccuuruerimrincinnns [ v 08/26/2013| REDEEMED...........ccoovvvririrrinee 5,760 | ooovereeerrn. 5,760 | oo 5,760 0 0 0 02/26/2021|1...........
101137 AB  3|BOSTON SCIENTIFIC ~ 5.450........cccovuerervvrirvernnins [ enes 09/12/2013{ REDEEMED...........ooovvevrirerinnnes | crrverevernrirerisnsenes | cvvenins 1,039,340 | .........1,000,000 | ............ 998,500 0 61 0 06/15/2014| 2FE......
09689R AA  7|BOYD GAMINGCORP  7.125.... 09/06/2013| REDEEMED........c.oovvvrrrircrernnns ....1561,782 ....125,438 0 3,834 0 02/01/2016| 5FE......
118230 AA  9|BUCKEYE PARTNERS  4.625.....ccccccvvrviverinnns [ e 07/15/2013| MATURED .7,000,000 .6,895,810 0 8,753 0 07/15/2013| 2FE......
12189T AV~ 6 |BURLINGTON NORTHERN SA 4.300.........cccoucumuree | coene 07/01/2013| MATURED .2,770,000 .2,626,126 0 9,230 0 .2,770,000 | ... . 0 | 07/01/2013| 2FE......
144141 CT  3|CAROLINA POWER & LIGHT 5.125......ccccovcummvnnens [ 09/15/2013| MATURED..........oouermerierireerans | coreriesineesissiseins | eveeeens 7,000,000 | ........ 7,000,000 | ......... 7,001,450 0 31 0| e 7,000,000 | coovrenrennn (V1 IO (11 I 0 | 358,750 |09/15/2013| 1FE......
12542R  A# T7|CHSINC 5.250. 0. | s 09/21/2013f MATURED.........corvvververnnirerinnns | coveivvesnisersssnnes | oo 1,000,000 | ......... 1,000,000 | ......... 1,000,000 0 0 0 e 1,000,000 | ..ovvrennned (1[N IO (V1 IO 0 . 52,500 | 09/21/2014|2...........
126650 AW  0|CVSLEASE PASS THRU CE 5.298........ccccccmvvunmenes | o 09/10/2013| REDEEMED........c.oovrverrrrerirnns 31,609 | oo 31,609 | .o 31,955 0 (421) 0 | e 31,609 | .o (V] IO (V1 (V)N I 1,117 |01/11/2027| 2FE.......
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126659 AA  9|CVS LEASE PASS THRU CE 8.353 N 09/10/2013| REDEEMED 22,452 0 0 0 07/10/2031| 2FE.......
28932M  AA 3| ELM RD GENERATING STAT 5.209........cccouvmermrns | conee 08/11/2013| REDEEMED 71,157 71,157 71,157 0 0 0 02/11/2030( 1FE......
36877P AA 6| GENERAL AMERICAN RAILC 6.210.... e 08/20/2013| REDEEMED. .56,938 ....56,938 .56,938 0 0 0 09/20/2020| 3FE......
373334 FT 3| GEORGIA POWER 4.900.......ccereeeerireiens [ e 09/15/2013| MATURED 3,000,000 | ........ 3,000,000 | ......... 2,991,330 | ...coone 2,999,022 0 978 0| e 3,000,000 09/15/2013| 1FE......
382388 AV  8|GOODRICH CORP 6.125. ... | e 08/23/2013| REDEEMED.......c.ovvvrrvierirnnns 2,399,206 | ......... 2,000,000 | ........ 1,984,480 | ......... 1,989,173 | oo [V I 1,900 [ v (V1 I 1,100 | oo 0| e 1,990,273 03/01/2019| 1FE......
46051M  AA O [INTERNATIONAL TRANSMIS 4.450.........cccocrrurernes | ceeee 07/15/2013| MATURED 5,000,000 | ......... 5,000,000 | ......... 4,996,800 | ......... 4,999,701 | .ovvvrvrirns 0 299 0 299 0| e 5,000,000 07/15/2013| 1FE......
88550* AA  7|INVITATION HOMES - REV 3.750... N 09/24/2013| PAID ON PRINCIPAL 66,870 0 (V) IO 66,870 03/13/2015(1Z........
478366 AM 9 |JOHNSON CONTROLS 4.875.... o 09/15/2013| MATURED 5,000,000 | ......... 5,000,000 I v 1,948 | (V0 1,948 0 5,000,000 09/15/2013 2FE......
49228R  AE 3| KERN RIVER FUNDING (14 4.893.........ccoormermmrrnes [ o 09/03/2013| REDEEMED.........coourrvmirierineins | croerirneeisseiseiiienes | eveineinns 191,144 | oo 191,144 | oo 189,225 | c.covvvene 190,150 | coovvverrinnn 0 994 0 994 (1 I 191,144 04/30/2018| 1FE......
494368 AX 1|KIMBERLY CLARK 5.000.....c.coeririierierinies | e 08/15/2013| MATURED 3,019,000 | ......... 3,019,000 | ......... 3,015,887 | ......... 3,018,493 | ..oovvvininen 0 507 0 507 0| e 3,019,000 08/15/2013| 1FE......
579780 AG  2|MCCORMICK & COMPANY IN 5.250........ccccomeremrens | ceene 09/01/2013| MATURED..........coooiermerierireerans | corerireeeneerissinseins | eeevneens 1,000,000 | ......... 1,000,000 | ....ccooeee 998,140 | ....ccoonce 999,646 | ....oovvvvnnenn 0 354 0 354 0| e 1,000,000 09/01/2013| 1FE......
59217E  AG 9 |MET LIFE GLOBAL FUNDIN 5.200.. B 09/18/2013| MATURED. 5,000,000 | ......... 5,000,000 | ......... 4,986,100 | ......... 4,998,343 0 5,000,000 09/18/2013| 1FE......
600388 AB 8| MILLER BREWING CO (144 5.50 .| 08/15/2013| MATURED .......10,000,000 | .......10,000,000 | .......10,195,880 0,016,024 0,000,000 08/15/2013| 2FE......
64952W AA 1 |NEW YORK LIFE GLOBAL F 5.375.. 09/15/2013| MATURED..........ooorrrmerinrireenns [ crrerieeineessssinsnins | everneens 2,000,000 | ......... 2,000,000 | ......... 1,993,240 | ......... 1,999,225 2,000,000 09/15/2013| 1FE......
695114 BW 7 |PACIFICORP 5450, | e 09/15/2013| MATURED. 5,000,000 | ......... 5,000,000 | ......... 5,016,590 | ......... 5,001,031 5,000,000 09/15/2013| 1FE......
698465 BJ  9|PANHANDLE EASTERN  6.050.......ccocvemrernernnns | eeee 08/15/2013| MATURED. 3,000,000 | ... 3,000,000 | ......... 2,988,930 | ......... 2,998,845 3,000,000 08/15/2013 2FE......
74432Q  AB 1| PRUDENTIAL FINANCIAL | 4.500.........cccouvrvrrmmveres | vorne 07/15/2013] MATURED..........coocovvverimriniians [ o | v 9,000,000 | ......... 9,000,000 | ......... 9,033,770 | ......... 9,006,584 9,000,000 07/15/2013| 2FE......
693627 AX  9|PSIENERGY 5.000 e 09/15/2013| MATURED 5,000,000 | ......... 5,000,000 | ......... 4,962,100 4,996,265 , 0 .5,000,000 09/15/2013 2FE......
771196 AS  1|ROCHE HOLDINGS INC (14 6.000.. R.. | 08/29/2013| REDEEMED 281,350 | .. ..234,000 | . ...230,322 231,455 250 0 250 0 231,705 03/01/2019| 1FE......
776696 AB 2 |ROPER INDUSTRIES  6.625 e 08/15/2013] MATURED...........oooovirierierenieins | crverirenineeisnisnies | v 1,000,000 | ......... 1,000,000 | ......... 1,019,740 | ........1,002,734 (2,734) 0 (2,734) 0].....1,000,000 08/15/2013| 2FE......
826418 BH 7 |SIERRA PACIFIC POWER  5.450.........cccosvuemirnnnes | ceene 09/01/2013| MATURED...........oooerverirmrerncernns | corerieeineessssinsenns | evereens 1,000,000 | ......... 1,000,000 | ....ccoooue. 998,100 | ...ocvvvee 999,634 | oo 0 366 0 366 0| e 1,000,000 09/01/2013| 2FE.......
858495 AC 8 |STEINWAY MUSIC (144A) 7.000......c.cocvermiveviicnnns | e 07/15/2013{ REDEEMED...........cccvvvvrrrirnrnnes 500,000 | ....ccooee. 500,000 | ...ccoone.. 492,500 | ...ccovnen 498,529 | ..o 0 643 0 643 (1 I 499,172 03/01/2014| 4FE......
87305N AV 0|TTX PASS THRU CERT S20 5.453..........ccccovvrrurnns | ceene 07/02/2013| REDEEMED.........c.ovvvuvrierirnns 7,134 T3 | s TA34 | TA34 | (U I 0 0 0 (1 I 7,134 01/02/2022|1...........
87305N AW 8| TTX PASS THRU CERT S20 5.503.. 07/02/2013| REDEEMED 934 934 934 0 0 0 934 01/02/2022|1...........
907838 AA 0 |UNION PACIFIC PASS THR 4.698.........ccocoovurvimurine | ceene 07/02/2013| REDEEMED, ceevrerens | e [ e 102,875 | cvvvvrne 102,875 | .oovvenee 108,031 | voe0reeern 107,598 | o0 [ e (,723) | e (U I [CHPX) ] E— (U I 102,875 01/02/2024| 1FE......
966387 AH  5|WHITING PETROLEUM CORP 5.750.........cccovuvvures | eene 09/23/2013| WELLS FARGO SECURITIE....... | c.ocvereverneerieinenns | cvvreens 1,535,625 | ......... 1,500,000 | ......... 1,500,000 | ......... 1,500,000 | ...cooucernnnnd (1 I 0 0 0 0| e 1,500,000 03/15/2021 1.....oncr
135952 LX 2| CANADIAN IMPERIAL BANK 1.750.........cccomvvvnrinnes C.. |09/18/2013| CIBC WORLD MARKETS......c.cc. | covnerrmmrimerieriienes [ v 987,300 | ......... 1,000,000 | .....c...... 999,230 | ..ovrvrnen 999,230 | ..oovvrrrirens 0 81 0 81 (0 I 999,311 06/01/2016| 1FE......
716442 AG 3 |PETRO CANADA 4,000 A.. | 07/15/2013| MATURED 8,000,000 | ......... 8,000,000 | ........ 7,726,200 | ......... 7,981,223 | ooovivininn (U I 18,777 | v 0 | e 18,777 | o 0| e 8,000,000 07/15/2013| 2FE.......
780085 VS  2|ROYAL BANK OF CANADA ( 5.060 C.. |07/17/2013) MATURED........c..oevererrreinerierins | sevrseiserierieninens | verin 2,000,000 | ......... 2,000,000 | ......... 1,999,660 | ......... 1,999,904 96 0 96 0| e 2,000,000 07/17/2013| 1FE......
884903 AT 2| THOMSON CORP 5.250.... A.. | 08/15/2013| MATURED 5,000,000 ,000,000 4,978,400 4,997,990 2,010 0 2,010 0 e 5,000,000 08/15/2013| 1FE......
891145 QS 6 |TORONTO DOMINION BANK 2.948... ... | C..|09/18/2013| RBC DOMINION SECURITE....... | .coovvmvirerveniirers | v 2,037,560 | ......... 2,000,000 | ......... 2,075,280 | ......... 2,074,564 | ..coovveveenl0 | (12,927) [ overevrennd 0 | s (12,927) 0 2,061,636 08/02/2016 1FE......
151191 AL  7|CELULOSA ARAUCO 5425, e F...|07/09/2013] MATURED...........cccooosiummrinirireii | s | v 1,000,000 | ......... 1,000,000 | ............ 991,540 | ............ 999,360 | ..ovvrvrirnnd 0 640 0 640 [V R 1,000,000 | ..covrenened (V1 I (01 I 0 . 51,250 |07/09/2013| 2FE......
1912EQ AC 6|COCA-COLAHBCBV  5.125......cccccuimrrvrininnns F... | 09/17/2013) MATURED........c..cevonerririnerirerins | seviveiverirerirenenens | veriens 7,000,000 | ......... 7,000,000 | ........ 7,040,380 | ......... 7,003,142 | coooovvrnine 0| s (3,142) | oo (U I (3,142) | .ovvrvvrrs 0| e 7,000,000 | cooocrernnnn (V1 I 0 | v 0 | 358,750 |09/17/2013| 2FE......
25156P AF 0 |DEUTSCHE TELEKOM 5.250.. .0 F... | 07/22/2013) MATURED........c.oevoreerreinerierins | seersrineiienireninens | veeiens 4,000,000 | ......... 4,000,000 | ......... 3,971,860 | ......... 3,997,721 | oo 0 2,279 0 2,279 0| e 4,000,000 | ..cocoovvrnnes (V1 IO (11 I (V) 210,000 |07/22/2013| 2FE......
004375 CS  8|ACCR 2005-1 A2C 528 | e 09/25/2013| PAID ON PRINCIPAL........cocovve | corverrvernnirerinnneres | cvirenens 1,015,653 | ........ 1,015,653 | ...covvvnee 853,148 | ...coceovnd 851,456 | ..oovvverirnnd (V) 164,197 | v 0] e 164,197 | oo 0] s 1,015,653 | ..o (1 [ IO (V1 IO 0| e 3,692 |04/25/2035| 1FM.....
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000780 HX 7 |AMAC 2003-8 A4 CMO  5.250......cccmcruerermerrerirnes | eeee 09/25/2013| PAID ON PRINCIPAL 92,405 | v 92,405 | .o 87,871 | i 88,264 0 | e 4,141 06/25/2033( 1FM.....
05946X A3 7 |BAFC 2005-4 2A3 CMO  5.500........cccomeverierininnis | e 09/25/2013| PAID ON PRINCIPAL 855,021 ..855,021 ..838,772 .0 ..16,250 08/25/2035| 1FM.....
05949C HU  3|BOAMS 2005-1 2A5 CMO  3.022.......cccomvveevrivinens | ceene 09/25/2013| PAID ON PRINCIPAL 293,214 ..293,214 ..196,334 .0 ..96,880 10/25/2035| 1FM.....
073882 AY 8 |BSARM 2006-4 4A3 CMO  5.338......cccccvvvvervvrneres | e 09/25/2013| PAID ON PRINCIPAL 649,257 .0 163,279 10/25/2046| 1FM.....
073882 AY  8|BSARM 2006-4 4A3 CMO  5.338.......cccoevevveenvrieninns | e 09/25/2013| WRITTEN OFF 3 0 403 10/25/2046| 1FM.....
172973 W5 4| CMSI2005-4 1A6 CMO  5.500........ccnvvvmrermerrrerirns | v 09/25/2013| PAID ON PRINCIPAL........ccovvvne | wovrmrermemrmerneiiienes | vveiieenns 145,089 0 | v 31,441 07/25/2035| 1FM.....
172973  5F 2| CMSI 2006-1 2A1 CMO  5.000........ccvrvrrerrvrrrreres [ enes 09/25/2013| PAID ON PRINCIPAL 21,021 0 2,637 02/25/2021( 1FM.....
225418 CC  0|CSFB2004-2R A1CMO  3.543.......cccomvvevcrrvrrnirns | eene 08/28/2013| PAID ON PRINCIPAL .30,923 0 228 12/28/2033| 1FM.....
225458 FE 3 |CSFB2005-2 3A1 CMO  5.000.......cccccmuerermevvmrenne | o 09/25/2013| PAID ON PRINCIPAL 556,086 0 391 02/25/2020( 1FM.....
12647P  AJ  7|CSMC 2013-7 A10 (CMO) 3.500.......cccrvvereverrrrenns | ceeee 09/25/2013| PAID ON PRINCIPAL 14,865 | .o 14,865 | ..........14,353 | ... 14,353 0 512 08/25/2043| 1FE......
12667F  J6 3| CWALT 2004-30CB 3A1 CM 5.000.........ccomrverrerrrnes | ceeee 09/25/2013| PAID ON PRINCIPAL 242,311 | oo, 242,311 | ............198,695 | ............ 181,848 0 60,463 02/25/2020( 1FM.....
12669F DS 9| CWHL 2003-J10 1A9 CMO 5.250... 09/25/2013| PAID ON PRINCIPAL 871,390 ..871,390 ..841,485 0 29,905 11/25/2033| 1FM.....
12669F GV  9|CWHL 2003-J13 2A1 CMO 5.250 .1 09/25/2013| PAID ON PRINCIPAL 411,169 .411,250 0 (81) 01/25/2024( 1FM.....
126694 AA  6|CWHL 2005-19 1A1 CMO 5.500.... 09/25/2013| PAID ON PRINCIPAL 132,410 ...19,624 0 52,786 08/25/2035( 1FM.....
126694 JR  0|CWHL 2005-24 A1 CMO  5.500........ccrmreerrmmrrvernns [ enes 09/25/2013[ PAID ON PRINCIPAL........coevvve | crrververneirernnincres | overeninnns 181,221 | oo 181,221 (V1 I 36,237 11/25/2035| 1FM.....
126694 JR  0|CWHL 2005-24 A1 CMO  5.500.......cccremrererererernee [ o 09/25/2013| WRITTEN OFF 3| s 11,342 0 508 11/25/2035| 1FM.....
12545 AD  8|CWHL 2007-J2 2A3 CMO  6.000.........cevvrvvrrviererns [ e 09/25/2013| PAID ON PRINCIPAL 525,610 | ..cooonee. 525,610 | ...........407,446 | ...........376,348 | .......c......(0) | ... 149,262 | .oovvvvvirerinns 0] e 149,262 07/25/2037( 1FM.....
12545E  AD  8|CWHL 2007-J2 2A3 CMO  6.000........c.ovvererervcrrnns | ceene 09/25/2013{ WRITTEN OFF 6 | o 115,088 | ..cccee0rn.89,215 | 82,405 | o (0) | e 10,081 | oo 0 | v 10,081 07/25/2037| 1FM.....
32051G LD  5|FHASI2005-2 2A1 CMO  5.000.......cccvvemerecrermrerns [ o 09/25/2013| PAID ON PRINCIPAL 42,369 | o 42,369 43 0 43 05/25/2020( 1FM.....
36185N M8  0|GMACM 2003-J10 A2 CMO  4.750........ocveevervrirnens | ceeee 09/25/2013[ PAID ON PRINCIPAL........oovvve | crrvvrrnrrnrirernnineres | vvererinnns 192,472 | v 192,472 | ..........190,923 | ........... 191,440 | ..ccccoeein0 | v 1,082 | oo (U I 1,032 01/25/2019| 1FM.....
3622EB  AC 2| GSAA2007-4 ABACMO  A478......ovvvvrreencriininns [ o 09/25/2013| PAID ON PRINCIPAL 29,124 ...29,124 97T |l 5 |0 | 21,409 | oo 0 | covveenne 21,409 | oo 0 .29,124 03/25/2037( 1FM.....
36228F AE  6|GSMPS 1998-2 ACMO  7.750.......cccommvecmiimiriinni [ 09/19/2013| PAID ON PRINCIPAL 12,819 ..12,819 .12,680 119 0 119 0 12,819 05/19/2027( 1FM.....
36228F CL 8| GSMPS 1999-3 A CMO (14 8.000........ccccvvreemrrrerers | v 09/19/2013| PAID ON PRINCIPAL 3,032 3,032 | 3,106 | 3,075 | 0 [ (42) 0 (42) 0 08/19/2029| 1FM.....
36228F EC  6|GSMPS2001-2ACMO  7.500.......cccomeeemeemerrmrens | v 09/19/2013| PAID ON PRINCIPAL 9,748 9,748 | o 10,083 | .o 10,074 | o0 | e (326) 0 (326) 0 06/15/2032| 4FM.....
36242D UQ 4 |GSR2005-AR14A1CMO  4.868........ccccovurvvvurverrns | ceeee 09/25/2013| PAID ON PRINCIPAL 96,729 | oo 96,729 | .ccoovrrine 87,452 | oveerern89,217 | 0 | 7,512 | oo (V1 I 7512 | e 0 01/25/2035| 1FM.....
36298B AG  5|GSR 2006-6F 2A4 CMO  6.000.........cccomererererrerres | eene 09/25/2013[ PAID ON PRINCIPAL........ccooceve | crvrrrreerreinrsnres | cvveninn 1,631,903 | ......... 1,631,903 | ......... 1,448,379 | ... 1,464,111 | o0 | e 167,792 | covoveverinn 0| et 167,792 | oo 0 06/20/2036( 1FM.....
362290 AP 3|GSR2007-AR16A1CMO  4.781.....covvvvirervvrncres [ e 09/25/2013[ PAID ON PRINCIPAL........ocvvve | corrervrniirernnincrns | v 702,893 | ..oooeeee. 702,893 | ..ovvonee. 640,818 | ...........467,978 | ...ccovveein0 | oo 234915 | . 0] e 234,915 | oo 0 03/25/2037( 1FM.....
46628M AE  6|JPMAC 2006-CW1 A4 328 [ 09/25/2013| PAID ON PRINCIPAL 312,630 | .o 312,630 | .coooneen. 254,794 | ...........286444 | ..........0 | 26,187 0 26,187 0 05/25/2036| 1FM.....
466247 UP 6 |JPMMT 2005-S2 1A3 CMO  5.000.........ccemvererrerinns | ceene 09/25/2013| PAID ON PRINCIPAL 237,849 | ........... 237,849 | ............ 230,713 | .oooern216,745 | o0 | 21,104 | s 0 | oo 21,104 | oo 0 08/25/2020( 1FM.....
46630G AD 7 |JPMMT 2007-A1 2A2 (CMO 2.836.........ccovvverrvrnne | e 09/25/2013| PAID ON PRINCIPAL 300,484 | ........... 300,484 | ............ 265,177 | vo0errnn260,151 | o0 | s 40,333 | oo (V1 I 40,333 | oo 0 07/25/2035( 1FM.....
52521R  AE  1|LMT 2007-5 1A3CMO  5.750.... 09/25/2013| PAID ON PRINCIPAL ....793,006 ..793,006 ....692,040 697,244 | 0| 95,762 0 95,762 0 05/25/2037| 1FM.....
576434 EM 2 |MALT 2003-4 4A1 CMO  5.500.. .109/25/2013| PAID ON PRINCIPAL .144 575 144,478 97 0 97 0 06/25/2018( 1FM.....
55265K NM 7 |MASTR 2002-8 1A4 CMO  5.500.... 09/25/2013| PAID ON PRINCIPAL 6,584 6,584 ...6,648 18 0 18 0 12/25/2017| 1FM.....
55265K VB 2 |MASTR 2003-4 2A4 CMO  5.000.......ccccmmrvrerereerrnee | ceeee 09/25/2013| PAID ON PRINCIPAL 519,406 | ............ 519,406 | ............ 511,144 | ............ 515,911 | v 0 | v 3,494 0 3,494 0 05/25/2018| 1FM.....
55265K 5Y  1|MASTR 2004-14A1 CMO  4.500.......ccccmrerermrrrerrins | vorne 09/25/2013| PAID ON PRINCIPAL........coevvve | crrverrvnrneirersnineres | overnniens 453,699 | .......c.... 453,699 | ..coovrnre 453,740 | ......o.... 452,910 (0) 789 0 789 0 02/25/2019( 1FM.....
57643M LE  2|MASTR 2005-2 1A5 (CMO) 5.250........ccccovcvvreremennne | ceene 09/25/2013| PAID ON PRINCIPAL 228,266 | ............ 228,266 | ............ 221,418 | oo 218,241 | oo, (U 10,025 | .oveoncernnnd 0 | v 10,025 | oo 0 11/25/2035| 1FM.....




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

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

SCHEDULE D - PART 4

¥1°6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 19 20 21 22
F 11 12 13 14 NAIC
¢} Current Bond Desig-
r Prior Year Year's Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) Disposal Disposal |During Year| Date (a)
74160M DK 5|PRIME 2004-CL1 1A1 CMO 6.000 09/25/2013| PAID ON PRINCIPAL 86,906 | ..o 86,906 | ...........88,942 | ..o 90,700 | .ovvvrrerrrnns 0| s (3,794) 0 (3,794) 02/25/2034| 4FM.....
76110H BL  2|RALI2003-QS7 A2 CMO 4.750.. 09/25/2013| PAID ON PRINCIPAL 384,320 ..384,320 386,104 | .o 0 | e (AEE) ) — (V1 IO (1,783) 04/25/2033( 1FM.....
76111X DE 0 |RFMSI 2003-S18 A2 CMO 4.500 .1 09/25/2013| PAID ON PRINCIPAL 148,117 148,117 147,226 891 0 891 10/25/2018| 1FM.....
76111X SE 4 |RFMSI 2005-S12A2 CMO 4.750.... 09/25/2013| PAID ON PRINCIPAL ....165,358 ..165,358 165,435 | o0 | (77) 0 (77) 02/25/2020( 1FM.....
94983F AA  8|WFMBS 2006-1 A1 CMO  5.000........ccccurvervrmrernes 09/25/2013[ PAID ON PRINCIPAL........ccooovve | cvrverrnnrneirersnnnres | cvvereninns 184,747 | ccovvvene 184,747 | ..........180,516 | ............ 180,710 | covvvvvrerncee(0) | v 4,037 | e (VI I 4,037 09/25/2020( 1FM.....
94984E AD 4 |WFMBS 2006-10 A4 CMO  6.000.........cccomrvrrerernecns 09/25/2013| PAID ON PRINCIPAL 696,019 | ..oovvvne 696,019 | ...........671,310 | cccccvnncc 678,578 | ..cvvvrerirns 0| oo 17,441 | 0 | v 17,441 08/25/2036 1FM.....
94983L AY 3 |WFMBS 2006-2 2A5 CMO  5.500..........ccvvvrrererinee 09/25/2013[ PAID ON PRINCIPAL........coecovve | crrverivnneirernnincres | vvereninns 748,873 | ..o 748,873 | ............634,280 | ............ 626,748 | ....cccvvennd (VN 122,125 | o 0 . 122,125 03/25/2036( 1FM.....
94985 AH 8| WFMBS 2007-13 A8 CMO  6.000.........cccovvvrrerernecs 09/25/2013| PAID ON PRINCIPAL 282,924 | ............ 282,924 | ...........237,656 | ...ccooonee. 185,584 | .ooovvvrinne 0| et 97,339 | oo 0 | e 97,339 09/25/2037| 1FM.....
94985L AH 8 |WFMBS 2007-13 A8 CMO  6.000..........cccovverererinee 09/25/2013| WRITTEN OFF 3| s 13,317 | v 11,186 | 8,735 | oo 0 2,272 0 2,272 09/25/2037| 1FM.....
17319W  AA 7|CGCMT 2013-SMP A 2.110..ccccivrcrerririieiies 09/12/2013| PAID ON PRINCIPAL 29,878 | v 29,878 | ............30,624 | .............. 30,624 | ..o (U I (746) 0 (746) 01/12/2018| 1FE......
75585R  GC  3|REALT 2006-3 A1 4449 . 109/12/2013| PAID ON PRINCIPAL 41,863 34 0 34 12/12/2038| 1FE......
80802T AR  9|SCSC 2004-CF2 A1 4.639 . | 09/12/2013| PAID ON PRINCIPAL 15,246 0 18 09/12/2019| 1FE......
00442Q AD  0|ACE 2003-MH1 A4 (144A) 6.500.. 09/15/2013| PAID ON PRINCIPAL ...137,499 .137,499 ..132,481 0 5,018 08/15/2030| 1FE......
126342 DZ  4|AMHPT 1996-1 B1 09/15/2013| PAID ON PRINCIPAL ....700,506 ..700,506 ..700,556 0 (51) 03/15/2027| 1FE......
06606B AK 6 [BAMH 1997-1 M 09/10/2013[ PAID ON PRINCIPAL........coevvve | crrverrverneirernnineres | vvereriens 188,160 | ...coouee 188,160 | ...........242,726 | ............ 184,923 0 3,237 01/10/2028( 1AM.....
20846Q HN  1|CNF 2001-3 A4 09/01/2013| PAID ON PRINCIPAL........ccovuvne | corrmrermerrneineriienes | vveiieinns 149,304 | ..ovvvnne 149,304 | ...........149,295 | ........... 149,314 0 (10) (1 I (VN I 6,848 |05/01/2033| 5AM.....
20846Q JW 9| CNF 2002-2 A2 09/01/2013| PAID ON PRINCIPAL 80,724 | ..o 80,724 | ..............80,900 | ....ccovienee 80,768 0 (44) (01 I (V)N I 3,220 | 03/01/2033| 4AM.....
393505 BC 5|GT1993-2B 09/15/2013| PAID ON PRINCIPAL 25,839 | v 25,839 | .oooirernn24,025 | i 2,004 0 23,835 (U I (VN I 4,408 | 07/15/2018| 6FE......
393505 RJ 3| GT 1996-10 M1 09/15/2013| PAID ON PRINCIPAL 352,605 | ..ooonne. 352,605 | ...........362,687 | ..cccooune 350,786 | ......s.2,895 | covoeers(1,075) | oo (1 I 1,819 11/15/2028| 4AM.....
393505 Y2 2|GT 1999-3 M1 09/01/2013| WRITTEN OFF KN 192,159 | cooireeern83,731 | i 19 [ (U I 0 0 02/01/2031| 6FE.......
393505 Z4  7|GT 1999-4 A7 09/01/2013| PAID ON PRINCIPAL 70,978 ....70,978 .0 ..21,186 05/01/2031| 6FE.......
393505 3P  5|GT 1999-5 A5 .109/01/2013| PAID ON PRINCIPAL ...118,767 118,767 .0 ..34,443 03/01/2030| 6FE......
674135 DQ  8|OAK 1998-B M2 09/15/2013| WRITTEN OFF 3 7,845 0 05/15/2023| 6FE.......
67087T DW  8|OAK 2002-C A1 09/15/2013| PAID ON PRINCIPAL 69,424 | oo 69,424 0 | oo 10,249 11/15/2032| 4AM.....
921796 MZ 8 |VMF 2003-A A4 09/07/2013] PAID ON PRINCIPAL........ccoevves | cvrvniniinnrsiisnssins | coviieninnes 14172 | 141,172 0 | s 7,322 05/07/2026| 1FE......
3899999. Total - Bonds - Industrial & MISCEIIANEOUS.........cuuirrrirerireriissirsssrs s sssessers s s snesens | eee 141,046,946 | ... 140,880,163 | .....140,121,668 | ..... 138,877,667 | ........ 64,971 |...1,726,836 | .....ccconinnnnd 0 ... 1,791,806 377,472 |..... 377,472 |..6,779,255 |...... XXX... [.XXX...
8399997. Total - BONAS - PAM 4. | sieas 537,055,532 | ... 535,480,304 | .....548,474,151 | ..... 538,036,512 | ........ 64,971 | ... 414,649 | .o 0] s 479,620 (1,460,600) | (1,460,600) | 16,740,291 |...... XXX... [.XXX...
8399999. TOI = BOMAS. ...ttt | s 537,055,532 | ..... 535,480,304 | .....548,474,151 | ..... 538,036,512 | ........ 64,971 | ...... 414,649 | ..ol 0] e 479,620 (1,460,600) | (1,460,600) | 16,740,291 |...... XXX... |.XXX...
Preferred Stocks - Industrial and Miscellaneous
38144G 80 4| GOLDMAN SACHS GROUP SERIES D 4.0%........... | ..... | 08/20/2013| PIPER JAFFRAY........ccoocovvivienee | -......20,000.000 | ...........408,993 | ................25.00 | ............250,000 | ............ 250,000 | .cocornrinnad (U 0 0 0 158,993 |..... 158,993 | ...... 15,111
8499999. Total - Preferred Stocks - Industrial & Miscellaneous...........ccocvvovinnennns ..250,000 0 0 158,993 |..... 158,993 | ... 15,111
8999997. Total - Preferred Stocks - Part 4 ..250,000 0 0 ..158,993 |..... 158,993 15111
8999999. Total - Preferred Stocks........ 0 0 158,993 | ..... 158,993 | ...... 15,111
Common Stocks - Industrial and Miscellaneous
03748R 10 1 |APARTMENT INVT & MGMT CO-A 09/10/2013{ VARIOUS........cocovvrvrrriirirerrnrnne | v 18,900.000 | ............ 526,963 |............ ). .9, RN I 533,678 | oo (01 IR 0 | oo 0 0 6,715)| ....... 6,715) | ...... 14,400 |...... XXX [ Lo
053484 10 1| AVALONBAY COMMUNITIES INC.......ccconvvererrrrinnes 09/30/2013| MKM PARTNERS #0161........... | ccvoouee 1,300.000 | ..cooovevene 165,379 | .ovovevnnes XXX eovooer | e 101,154 | coovvvnnee 176,267 | ....... (75,113) | ovvereerennd (U R 0| s (75,113) 64,225 | ...... 64,225 | ........ 4,043 | ... XXXeo | Lo
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Statement for September 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
105368 20 3 |BRANDYWINE REALTY TRUST....c.osvermrenirrcrinnenns [ o 08/01/2013| GOLDMAN SACHS ALGO.......... | ccvouece 2,500.000 0 w0 | 1,712 | e 1712 | s 750 |...... XXXeoo | Lo
124830 10 0|CBL & ASSOCIATES PROPERTIES INC........ccoccoevwt | vonee 09/04/2013| VARIOUS.. 33,900.000 ..(88,743)] .. 0. 67,202 | ...... 67,202 | ...... 21,490 |...... XXX..
13466Y 10 5| CAMPUS CREST COMMUNITIES INC.......oovvorvrenes | ceene 08/20/2013 VARIOUS.........covvrrerrrnerircriririns | cvrie 16,300.000 w0 | (13,818)] ..... (13,818) | ........ 4,356 |...... XXX...
203233 10 1| COMMONWEALTH REIT......ovvirieimrierinneieeineinnes | eeee 08/08/2013| VARIOUS........coovvvveireriinrirneins | e 3,100.000 0| w0 | 88,900 | o0 | 115,471 | 015171 | 1,550 e XXXeoo | Lo
22025Y 40 7 |CORRECTIONS CORP OF AMERICA.........c.cocoevirer | ceene 08/01/2013 VARIOUS........corvverrrrirrnrinerns | cevieees 7,500.000 (36,596) | ...ovvvvrinc0 | 254,025 | o0 | ..ei(4,408) | ......(4,408) | .......3,600 |..... XXXeoo | Lo
229663 10 9| CUBESMART.....ccoiiimirieriieeieetesinsensesssesssensenenaes | eeee 08/08/2013| BMO CAP MKTS (045) ALGO 1...| ......... 1,600.000 (13,431) | o0 | 9,881 | 0 |l AT MT | ATMT | 528 XXXeoo | Lo
253868 10 3 |DIGITAL REALTY TRUST INC......ccovvriervrirrirernnes [ e 08/08/2013[ VARIOUS.........oovvmrvriiriirnrns 500.000 | 0 | o0 | v 30,500 | coiviiennl0 | 1 (2,857) | (2,857 | e 780 e XXXoo. | Lo
25960P 10 9 |DOUGLAS EMMETT INC.....coovvvrrerimrerermerirennineenes | eeee 08/08/2013{ BMO CAP MKTS (045) ALGO 1.. 300.000 7,402 XXXeovvoe | 5,130 | 6,990 | iiiin(1,860) | v | s (U I (1,860) [ ..ocvvvveee0 [ v 5,130 | 0 | 000002272 | 102,272 | e 162 | XXX... [ Lo
313747 20 6 |FEDERAL REALTY INV TRUST.....ccovvvevrniirernnirires [ e 09/09/2013{ RAYMOND JAMES.........cccoovvvies | rvirnes 1,100.000 | ...cccveene 109,394 |...coovenne XXX vvre | 83,928 | i 114,422 | 0 (30,495) | o0 | e (V1 I (30,495) | ..oovvviennd0 [ 83,928 | o0 | ... 25,466 | ......25,466 | ........1,606 |...... XXX.oo [ Lo,
404141 10 9[HCP INCu.oouiiirierenircriecisseesiiesiesiesesssinnns | e 09/09/2013| MERRILL LYNCH ALGO......ccce. | vevirs 1,700.000 | ..ocoorrrenns 70,409 | ..o XXXeovooe | e 54,400 | oo 76,806 | ......(22,406) | ovoovverren0 | s 0| s (22,406) | .......cc0.ee.0 | ceoeeeeer..54,400 | .0 | ...16,009 | ......16,009 | ........2,678 |...... XXXeo | Lo
431284 10  8|HIGHWOODS PROPERTIES INC.......cocovvrrrererneiranns | ceene 08/01/2013| GOLDMAN SACHS ALGO.......... | wecernens 400.000 | ..ovvrrnees 14,616 | ...ocevenee XXX 0 (513) | covvervrenn0 | 12,867 | i | 1,749 | 1749 | 0340 XXXeoo | Lo
494550 10 0| KINDER MORGAN MANAGEMENT LLC......c.coorvvre | vurne 08/27/2013| SELL FRACTIONAL SHARE...... 0.030 2 0 0 | cvvrirnecnn0 | | [ |2 |0 [ XXX.o [ Lo,
529043 10 1 |LEXINGTON REALTY TRUST......cccovvurvrrmerrerirerine | eene 08/08/2013{ BMO CAP MKTS (045) ALGO 1.. 2,500.000 31,062 0 0 |0 | 29,200 | o0 | 1,862 | o0l 1,862 | e 750 e XXX...
70509V 10 0 |PEBBLEBROOK HOTEL TRUST......cccomtrvmmrirerirnnis | eeee 08/08/2013| BMO CAP MKTS (045) ALGO 1..| ......... 1,500.000 | ..oovvrnrenns 40,951 [ .o XXX .34,650 0 0 | w0 | 34,650 | o0 | 8,301 | ...8,301 | ..........660 | ... XXX...
737464 10 7 |POST PROPERTIES INC.......coovvvvvvrirrinnrrersiririrenns [ e 07/09/2013{ VARIOUS........coovvmrvriririernnns 3,500.000 | ..covvenee AT1770 | oo XK | v 141,643 | 174,825 | .......(33,182) | covrvriveeenn0 | e (N I (33,182) | .oovcvvienn0 | 141,643 | o0 ] 10.30,126 | ....30,126 | ........2,905 |...... XXX.oo [ Lo,
756109 10 4 |REALTY INCOME CORP........ccosvrvmrrrmerieriseerserinnes | ceeee 08/08/2013| BMO CAP MKTS (045) ALGO 1...| ......... 1,100.000 | ..ooveruvrennn 47,286 [ ..o XXX | 8,112 | 0 | 0 [ 0 | e | 6,112 | 0 | 1174 174 | TO8 XXXeoo | Lo
758849 10 3| REGENCY CENTERS CORP........coocvmmiimriierirneirinns | cenne 08/08/2013| VARIOUS........coovvveeirrriniirenins | ceriens 5,400.000 | .oovornee 283,957 | .ovcoereee XXX | e 254,448 | 254,448 | 0| 0 0 0. 29,509 | ... 29,509 | .......4,995 |...... XXX | Levoriinns
81721M 10 9| SENIOR HOUSING PROP TRUST........cccovurrerirmrene | ceene 09/13/2013| UBS PAINE WEBBER .8,100.000 184,923 | oot XRX e | 192,929 [ 0 [ 0 w0 | (8,006) | ... (8,006) | ........6,318 |...... XXXeoo | Lo
828806 10  9|SIMON PROPERTY GROUP INC.......covvuervrerirncrnee | e 08/08/2013| ITG ALGO.. 430.000 7,181 53,409) | covcreverernn0 | v 14,570 | 0 | 152,612 | ...52,612 | ..........989 | ... XXX...
867892 10 1 |SUNSTONE HOTEL INVESTORS INC......cccovvvvvmrrs | e 08/08/2013| BMO CAP MKTS (045) ALGO 1.. 3,900.000 50,883 0 0 | cvveveeen0 | 46,020 | i | 04,863 | 4,863 | 0 [ XXX...
875465 10 6| TANGER FACTORY OUTLET CENTERS INC.......... | ..... 07/03/2013| JP MORGAN ALGO.......cccomevrvee | verirres 1,800.000 | ..cvvrnvennd 60,306 |...ccoree XXXeoriroe | v 87,720 | oo .61,560 | e, [CRT10) I (1 I (U I (3,840) | ..ovvovvveee0 [ i 57,720 | iiiienl0 | 22,585 | ..2,585 | ... d405 | XXXeoo | Lo
876664 10 3| TAUBMAN CENTERS INC......cooovvvumrirriniireiiieiens | ceeee 07/03/2013| JP MORGAN ALGO......cc.convvrure | verirns 2,300.000 | .oovernees 174,751 | oo XK | v 115,713 el 181,056 | e (65,343) [ vovrirennd (V1 I 0| s (65,343) | ooovvveveenn0 | 115,713 | 0 [ ...59,038 | ......59,038 | .......1,150 |...... XXX | Lo
92276F 10 O|VENTAS INC.....ovverierrrinirierierieeerseissrisesienienenes | e 09/13/2013 VARIOUS........ccorvverrrrrirnrrnenns | e 1,900.000 | ..coooverene 17,120 | XK | v 53,924 | ... 122,968 | ... (69,044) [ ..ooovernnnd (V0 I 0| s (69,044) | .....ccc00ee.0 | vieeerenn.53,924 | 0 | ...63,195 | ...63,195 | .......3,752 |...... XXXeo | Lo
929042 10 9| VORNADO REALTY TRUST......cvverririrnmirnririeninns | ceeee 07/31/2013| ROBERT BAIRD ALGO..........ccoc. | vorernce 2,200.000 | .oorernces 185,544 | ..oovveet e XKX s | e T1745 | AT6,176 | (104,431) | covvovvvveennn0 | s 0| . (104,431) | coovviveenn0 | i 71745 | 0 [ 113,798 [0 113,798 | ... 3,212 XXX | Lo
962166 10 4 | WEYERHAEUSER CO....cccovviiviniinirinninniiierirsninns | e 08/01/2013| GOLDMAN SACHS ALGO. 200.000 5,735 XXX.ooene 25,550 | 0 [ 0 0 0 0 | i 5,550 | i | 185 | o185 | i 0. XXXeoo [ Lo
9099999. Total - Common Stocks - Industrial & MiSCElIANEOUS............vwririuiiiriieeissssens e 3,605,422 |.......... PO, 3,123,922 | ........ 2,053,267 | ... (558,360) | .ovorrririnn 0] e 58,872 | ...... (617,231) ] <.oovveveeen0 | ......3,065,050 | ..............0 |.....540,371 |....540,371 | ...... 82,217 |...... XXX... [.XXX...
Common Stocks - Parent, Subsidiaries and Affiliates
99C000 70 2 |UA COMBINED INVESTMENT CO LTD.....ccccvuvernvcs I F.. |07/02/2013| LIQUIDATION......convivrimiirinnienas .27,764,640.000 LA I ¢, RO [T 17 i [ I 17 | i 0 0 17 0 17 0 | e [ 0] . 38,153 |...... XXXeoo [ s
9199999, Total - Common Stocks - Parent, Subsidiaries and Affliates.................c.ccoveiereieieeieieiieeieeeeeceececeeee e ereseerenens | eveeieeninieerenas A7 ootk XX e [ e A7 |0 | 17 17 0 17 (V] [P 0. e 0] ... 38,153 | ..... XXX... [ .XXX...
9799997 Total - Common Stocks - Part 4 3,605,439 | ..o XXXevvoer | 0000.3,123,939 | .........2,053,267 | ..... (558,343) | . .(617,214) ] .. .3,065,067 | ..oooooeernn0 [ 540,371 |..... 540,371 |..... 120,370 |...... XXX... [.XXX..
9799999. TOtal = COMMON SHOCKS. ... vertreres sttt | eisnsnas 3,605,439 | ..o XXXeiririie | v 3,123,939 | ........ 2,053,267 | ... (558,343) | . (617,214) | <o | i 3,065,067 | ..cccooenn0 | 540,371 |..... 540,371 |..... 120,370 |...... XXX... [.XXX...
9899999. Total - Preferred and CoOmMMON SHOCKS. ...t | oosiiaa 4,014,431 | oo XK [ s 3,373,939 | ........ 2,303,267 | ... (558,343) (617,214) | ..ovvoevnnd [V 3,315,067 | .coovvnnnnn 0. 699,364 |..... 699,364 |..... 135481 |...... XXX... |.XXX...
9999999. Total - Bonds, Preferred and COMMON STOCKS...............cvuureriermiriiiieiierieeesensssessessesseessesssssssessessssessenssessssssssssssessensns | seees 541,069,963 |.......... XXXooovrors | o 551,848,090 | ..... 540,339,779 | ..... (493,372) (137,595) | oo 0 .. 541,831,198 | ..coovvvvrnec 0| ...(761,236) | ...(761,236) | 16,875,772 |...... XXX... | .XXX...

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




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

Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

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

Sch. DB-Pt D-Sn 1
NONE

Sch. DB-Pt D-Sn 2
NONE

QE06, QE07, QE08, QE09



Statement for September 30, 2013 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation|
CusIP /Market Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates
U.S. Government - Issuer Obligations
REPO - BARC A TREASURY ..ottt | FESTORTRIOR IR .8,206,835 10/01/2013....
REPO - HSBC A TREASURY ....coiiuiimririieeiesissessssse st sssnen T RN 863,861 10/01/2013....
REPO - RBS A TREASURY .....oooviiiiiiititieisiesisse ettt sssensensesssnnas 1 .8,206,835 10/01/2013....
0199999. U.S. GOVErNMENt = ISSUET OBIIGAHONS. ... eeeee e eiieeseieesse st ees e se et e ees et st s s et ees e eesesees et ses s eeE et s et ees et enrennse e 17,277,531
0599999, TOtal = U.S. GOVEINIMENL..........o.oviviiiietereiieieeiteteteeeete ettt et vesee et sae et seetesenesaes s eaetesessseessseeassssassesasesesnsesesstesassesasanesesssesesesasasesssnsesesisansssasssssnsnse | sevssesensesesinesarans 17,277,531
6199999,  Total - ISSUET OBIIGAIIONS. ... ..o eeeeeerees ettt st ee ettt ses sttt st ee ettt ee et s et en st ses st esnentes 17,277,531
6599999, SUDLOAL = BONAS..........cvveeieiiiteieeietecte ettt ettt ettt s s ekt eses e et ee e s s e b e et eeses ekt s s e s s et et st ensebsee et ensansebsetnees 17,277,531
9999999, TORAIS. vttt | i 17,277,531
General Interrogatories:
1. The activity for the year to date: ~ Fair Value $.....(50,423,045)  Book/Adjusted Carrying Value $.....(50,423,045)
2. Average balance for the year to date:  Fair Value $.....28,514,391  Book/Adjusted Carrying Value $.....28,514,391
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....17,277,531 NAIC 2: §.......... ONAIC3: §........ 0 NAIC 4

QE10




Statement for September 30, 2013 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

General Interrogatory:

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

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

NONE
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Statement for September 30, 2013 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

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

Open Depositories

American Business Bank Los Angeles, CA..........coucvummrrmeremmerinns | covverrirneriienns | vovnernend 0.000 0 (0 [ I 1,187,388 | .....c...... 1,037,785 | ..o 970,993 | XXX..
Bank of America, N.A. - CA.........cccouevvevmmmerverrmannnrrennen. . CONCOrd, CA 0 0 437,322 612,060 718,047 | XXX..
Citibank, N.A New Castle,DE 0 0 99,549 129,082 351,442 | XXX..
First National Bank of Anchorage.............ccooceveunieneens Anchorage,AK 0 0 10,000 10,000 10,000 | XXX..
Grand Bank Dallas, TX 0 0 129,187 160,366 86,262 | XXX..
Johnson Bank Racine, WI 0 0 359,666 430,115 423,089 [ XXX..
JP Morgan Chase Bank, N.A..........cccccvemmereernerreeninenns New York,NY. 0 (1 I 1,361,038 | .ooovvvrnnns 818,871 | wcvvvvrrinnns 648,668 | XXX..
JP Morgan Chase Bank, NAA-TX.......ooveemrermreerereennnes San Antonio, TX 0 0 22,742 38,926 37,664 | XXX..
Northern Trust Chicago, IL 0 0 492,648 708,040 750,393 | XXX..
Regions Bank of Arkansas Little Rock,AR 0 0 111,478 111,479 111,480 | XXX..
Royal Bank of Canada Toronto,0ON 0 0] ......40,933,519 | .......... 49,796,176 | .......... 55,117,525 | XXX..
RBC Dexia Toronto,0ON 0 0 0 0 (63) | XXX..
Steele Street Bank and Trust. Denver, CO. 0 0 112,994 101,626 101,490 | XXX..
Suntrust Bank. Orlando, FL 0 0 122,123 518,931 650,616 | XXX..
The Bank of New York Mellon...........c..cccooueeveueeceernnenne Pittsburgh,PA 0 0 21,704 8,101 21,112 [ XXX..
US Bank Corp St. Paul, MN 0 0 2,954,765 3,191,313 2,942,351 | XXX..
Wells Fargo San Francisco, CA...........ccooeveeeeeeeiens | corverierierceniens | v 0.000 0 0 733,649 | ............ 1,717,623 | ............ 1,295,783 | XXX..
0199999. Total Open Depositorie: XXX [ XXX 0 0].....49,089771 | ........ 59,390,495 | .......... 64,236,851 | XXX..
0399999. Total Cash on Deposit. XXX 0 0]....49,089,771 59,390,495 ..64,236,851 | XXX..
0599999. Total Cash 0 0 149,089,771 59,390,495 ..64,236,851 | XXX..
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Statement for September 30, 2013 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Date Carrying Value Due & Accrued During Year
All Other Government Bonds - Issuer Obligations
CANADA TREASURY BILLS (CAN. PAY). ...t tttuttteertsstesstesssesssesss st e1s 0840814418108 1£88 4814888881188 £E 18£8 80848808t | ........... ‘ 09/26/2013 | ....covovirnnnc 0.000 [11/07/2013 | ...ovvvvnvene 242,232,144
0699999. All Other Government Bonds - Issuer Obligations. 242,232,144
1099999. Total - All Other Government Bonds . 242,232,144
Bonds - U.S. Special R & Special A ir U.S. Political Subdivision - Issuer Obligati
UNIVERSITY OF MICHIGAN SER-B.......ccviiiiiniiniinissiisssssssisnsssssssansenes N ‘ 09/16/2013 | ..ooovrerrnns 0.080 |10/16/2013 | ....... 30,200,000
2599999. U.S. Special Revenue & Special Assessment Obligations = ISSUET OBIIGAHONS. .........eureiueieiei ettt ettt se et eesees st seseseesseee et esseessessseesse et seseesessee et sesanse | eeeiessessessssansessessessesansessnsansessessessnsensessnsansensessessnsansanss | sossea 30,200,000
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed OBlIGations..............cuurririrrieionriiinri s nnnsiissss s | coveoas 30,200,000
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
LEHMAN BROTHERS HOLDINGS.....cccoutittiseisesesseesseesseis s sttt | ........... ‘02/01/2010 ................ 3.950 [11/10/2009 | ...oovvesciriniinnns 0
3299999. Industrial and Miscellaneous (UNaffiliated) = ISSUBT OBIIGAHONS. ..........vurerirririissieesiieisesesess s ese e sss st ess et ees et 8 et s en et eere | 4hetsensoesen s e s see s s ee e bbbt en st entsnbensantens | crsssassessessanesa 0
3899999. Total - Industrial and MiSCENIANEOUS (UNGFFIIATEA). ...ttt sttt ses e et et e et e a8 ee e ses o2t eEeEeeEee8eEeEset 428 eEeEeeEseseeseEseseeseseh et anse | feeseesessntassessessnsaesas et setaetesses et sesansesetantensesssssnsansessesans | cnssssssassessnsnes 0
Total Bonds
7799999. Subtotals - ISSUET OBIIGAtIONS. ... .e ettt ettt sttt en et ensenseene s 272,432,144
8399999. Subtotals - Bonds... 272,432,144
8699999. Total - Cash EQUIVAIENES.........cvurvrriiireiiieiseisie st 272,432,144




Supplement for September 30, 2013 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY

* 2 47 6 7 2 01345510010 3 =*

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

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

Physicians - Including Surgeons and Osteopaths

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama........ccooveeveeennnen,
2. Alaska.......coeoieiieiiereinnn.
3. ANZONA.....coe
4. Arkansas..........cceeeeieninnns
5. California.......ccccccooerrrernnee.
6. Colorado.......cccoevvereirriernnnns
7. Connecticut.
8.  Delaware.....
9.  District of Columbia..
10.  Florida.....
11.  Georgia
12.  Hawaii
13, 1daho....cecceec
14, lN0IS......coevereereerereseereeee L |0 0 [ i 100,000 | 3| (2,387,898)
15, Indiana.......ccoeevvevveerercceeeeee e N 0 0 e 121,551 | 2 |, (148,035)
16, 1OWa. e A |0 0 0 (0] IO (79,967)
17, Kansas......ccocoeevvcereeveieeene KS |0 {0 [0 e (1] IO (18,046)
18, Kentucky......oooeveeeerveeeeed KY |0 {0 0 [, (1] I (31,491)
19, Louisiana.........cccoeereveeeies LA |0 |0 [ 00000.268,202 | KT IO (220,666)
20.  Main€.....ccoeerereerrenrenieineeee ME [0 e [0 e (1] IO (10,597)
21, Maryland........cccocovvveveineee MD 0 e 0 | (0] IO (3,498)
22.  Massachusetts.........cccoceeeee MA | 0 0 440,000 | (1] IO 285,645
23, Michigan........ccooeveevevevecveceee M 0 e 0 | (0] IO (11,281)
24, MiInnesota........coeveveerveeeed MN 0 0 [0 | (1] I (41,664)
25, MisSISSIPPI..cvverererrrierierneeseMS [0 e [0 e Y2 - (161,949)
26, MiSSOUIi.....ooverereerrrerrerneeee MO 0 e [10000000.2,500,000 | oo Y2 - (2,770,121)
27, Montana........ccoeerverreeenneeed MT [0 i [0 e (0] I (17,952)
28, Nebraska.........cccooervrrerecneaed NE | o0 e [0 e (0] IS 23,882
29, Nevada......ccoooooeveeveveveineeed NV 0 e [0 | (0] IO (6,848)
30.  New Hampshire........ccocoeeec. NH [ o0 |0 |0 e (1] IS (3,584)
31, New Jersey....ooeineieed Nd [0 o0 | 10000000.3,031,250 | e T 1,015,797
32, New MexicO.....cooerrerrrreeecd NM |0 |0 [0 0 [ (1,393)
33, New YOrK....ooooeoerrererenreeeed NY [0 |0 | 13,997 {0 (43,642)
34, North Carolina..........ccccceeeee. . NC [ o0 |0 |0 0 [ (94,980)
35. North Dakota.........cccoevrreeecedND [ o0 |0 |0 {0 [, (20,547)
36, ONi0.crererereereresenieeed OH 0 |0 |0 {0 [, (87,410)
37.  Oklahoma.......cccoeovvvrinreeecel OK |0 |0 [0 0 [ (2,858)
38, 0regon.....cceeeeeeerereeeneeee i OR riieecnl0 | a0 0 0 [ (2,413)
39. Pennsylvania... ...(48,643)
40. Rhode Island..........ccooeeeveeee R o0 [0 0 |0 e, (3,159)

41.  South Carolina. ...(28,164)

42.  South Dakota... ...(15,548)

43,  Tennessee... .(121,558)

44, Texas...... .(123,735)

45.  Utah (21,127)

46, Vermont.....cococoveeerereneenneeee VT [0 L0 [0 |0 e (391)

47, Virginia.....coeeevevneineneeneeee VA |0 0 0 s L (328,102)

48, Washington........cccoeveveeeec e WA |0 el 0 e (1] I (10,553)

49, West Virginia.......cooovvvvvereret WV |0 0 0 e (0] I (432,062)

50.  Wisconsin........coceeevvevieeeee W 0 |0 045,000 [ | 22,747

51, WYoming....ooooeeeveveemmneenee WY [0 |0 |0 (1] IS (2,919)

52.  American Samoa.........ccoeeeedAS | e o0 0 [0 (0 [0 (0 0

53, GUAM...orerrrreerneireneeeGU il 0 0 0 (01 (01 (01 (0 0

54.  Puerto RiCO.......ccoovvveveeneesd PR 0 0 [0 e (01 I (GR:70) Y (01 (V10 PR 4,755

55.  US Virgin Islands..........cccoee VI o0 o0 e [0 (0 [0 (0 0

56.  Northern Mariana Islands....MP | .......ccccccoovineecc0 [ ovvrrnrnrininencn0 i e (01 (0 (01 (01 0

57.  Canada.......coccoerrrrnneee CAN | 0 0 0 (01 (01 (01 (01 29,193

58.  Aggregate Other Alien.......OT | o0 o0 0 (01 DR (S N (01 (01 I 127

59, TotalS....osvnrerriininrinniieiisrissiieins | crsrissiisnsnissineand (01 I 0 [ 6,524,193 | .o 18 | s (6,545,368) | ......... 14,238,210 | .ovvveivnrncinnnnas 38 | 2,410,562

DETAILS OF WRITE-INS
58001. Other Alien Combined..........ccoo. | correnrinrinrienniencd [0 O (01 O (1 O (01 O 32 | (01 SN (O O 109
58002. GBR United Kingdom...........cccce. | coveereereernreneeneinn (01 (01 D (0 (01 DR LU (01 O (0 O 17
58003. AUS AUSHalia........coerveerereeeernees | coreereereesnneneeneinn (018 (01 D (0 (01 L I (01 SN [0 O 1
58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ ......................... (01 [0 O (01 T [0 O [0 T [0 O (0 T 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... O PO (01 P [V PO (01 P 53 | [0 P O PO 127
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Supplement for September 30, 2013 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY

* 2 47 6 7 2 01345510010 3 =*

AN
Designate the type of health care SU PPLEMENT 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........ccooveeveeennnen,
2. Alaska.......coeoieiieiiereinnn.
3. ANZONA.....coe
4. Arkansas..........cceeeeieninnns
5. California.......ccccccooerrrernnee.
6. Colorado.......cccoevvereirriernnnns
7. Connecticut........cccoeuvereernnnn
8. Delaware..... ..(20,113)
9.  District of Columbia.. .(181,374)
10.  Florida..... .(133,036)
11.  Georgia 1,627,855
12.  Hawaii .(3,308)
13, 1daho....eccccecececnddD |0 0 [ ciiieend0 [0 (3)
14, lN0IS.....oveveerereerevereeenieee L |0 0 [0 2 [ (2,938,457)
15, Indiana.......ccceevverveerereeeeeenee e N 0 0 0 0 (10,893)
16, 1OWa..cooieeceeeecreeeeeened A |0 0 0 0 (23,800)
17, Kansas......coocoeveerveveieneenn KS |0 0 [0 0 (27,103)
18, Kentucky.....oooveveveeerveeeeecd KY | iiciieien0 0 0 0 (23,814)
19, Louisiana.........ccooeeerverveeeeee LA | o0 0 00 195,000 [ |, (58,196)
20.  Main€.....ocoverererrerrerieneeee ME |0 e 0 |0 | (14,854)
21, Maryland......c.cccoeovvvveiecneee MD e [0 0 |0 | (16,795)
22, Massachusetts.........cccoeeveee MA | i 0 0 |0 | (13,431)
23, Michigan.....ccccoeeeevveveveceee M 0 [0 0 |0 | (16,377)
24, Minnesota........oceeverveeeceeeed MN 0 0 0 |0 | (35,753)
25, MisSISSIPPI..cvverererienreereeseMS [0 [0 0 |0 | (22,780)
26, MiSSOUT....covrerererrrrerrereeee MO 0 [0 0 |0 | (20,066)
27, Montana.......cccoeereeererrecneene MT [0 0 [0 |0 | (17,911)
28, Nebraska.........cccooervrverecreeed NE |0 e 0 |0 | (29,200)
29, Nevada......ccoooovevveincereeneeed NV |0 0 a0 |0 (7,146)
30.  New Hampshire.......cccoeeeec. NH [ o0 |0 |0 {0 [, (11,228)
31, New Jersey....oveneceeed N [0 |0 |0 {0 [, (21,604)
32, New MexicO.....coovverrvereecd NM [0 |0 |0 {0 [, (18,945)
33, NeW YOrK....oooovoervererrrcnnieeeed NY [0 |0 |0 {0 [, (35,187)
34, North Carolina..........ccccceeee. . NC | o0 |0 |0 0 (189,648)
35. North Dakota.........cccoevrreeecedND [ o0 |0 |0 {0 [, (15,654)
36, ONi0.crererereereresenieeed OH 0 |0 |0 {0 [, (75,633)
37. Oklahoma.......cccocovvvrvirecencl OK [0 |0 |0 0 [, (16,501)
38, Oregon.....ccoeeeevcereereeineeeed OR [ oeceiiieeenl0 |0 |0 0 e, (15,586)
39. Pennsylvania... .(169,277)
40. Rhode Island..........cccoeveeeeee . R o0 [0 0 |0 e 0

41.  South Carolina.
42.  South Dakota...
43,  Tennessee...

.(310,864)
..(11,960)
.(318,562)

44, Texas...... .(126,829)

45, Utah.eeeeieeeenl UT |0 0 e 0 (9,262)

46, Vermont.....ccoeovevenevecnneee VT [0 L0 0 |0 (2,023)

47, Virginia....oc.eeeveeneeecenreneeee VA |0 0 0 0 e (31,838)

48.  Washington........cccooveveenec e WA |0 0 [0 |0 (53,525)

49, West Virginia........cocrevvvevcreet WV |0 0 [0 |0 | (149,814)

50.  WISCONSIN.......cccoveveevemreneee W 0 |0 |0 0 [ (9,284)

51, Wyoming....ooeeeeeveeermneenee WY 0 |0 0 0 (3,730)

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

53, GUAM...ooerrerernrneieeneeeGU 0 0 0 0 (01 (01 (0 0

54.  Puerto Rico.......coeovvvrreceeee PR | el 0 0 ie00375,100 {0 e (148,717) | ovverrerenne 300,000 |..overereercireinenas KN P 19,275

55.  US Virgin Islands..........ccccoee. VI | ooieiriiiniinncen0 {0 [0 0 [ (0 [0 (0 0

56.  Northern Mariana Islands....MP | .......cccoccovenrcee0 ornnrnniinninecnn0 [0 e 0 [ (0 (01 (0 0

57. Canada.......cccccoevveeeceeee . CAN [ 0 [0 0 |0 e [0 (0 [0 [ 101,928

58.  Aggregate Other Alien.......OT | o0 o0 0 0 (0 (01 (01 0

59, TotalS....osvnrerriininrinniieiisrissiieins | crsrissiisnsnissineand (01 I (V)] 3,545,100 | .o 3 (3,331,134) | .coovenes 6,765,084 | ..o 22 | 3,188,285

DETAILS OF WRITE-INS
58001 et | et enend (01 (01 (01 (01 D (01 (01 (01 0
58002 oottt | crreeeeenseneeeeniend (01 (01 D (0 (01 (01 (01 (01 0
58003, oottt | st (018 (01 D (0 (01 D (01 (01 (01 0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ ......................... (01 [0 O (01 T [0 O [0 T [0 O (0 T 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... {01 I {01 I {01 {01 I {01 P {01 I {01 P 0
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Supplement for September 30, 2013 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY

* 2 47 6 7 2 01345510010 3 =*

SUPPLEMENT "A" TO SCHEDULE T

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

Other Health Care Professionals, Including Dentists, Chiropractors and Podiatrists

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

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........ccocovvvvnnece AL 0 [0 0 |0 (4,411) | e (01 USTRON | B IS 3,721
2. Alaska.......cooceeeiereeeeeee d AK |0 |0 0 0 (437)
3. ANZONA.....eeneeneee AL |0 |0 0 0 (7,875)
4. Arkansas.......oeonennen AR [0 0 0 |0 (10,618)
5. California.......cocooeeerreenrenecncd CA | o0 0 0 [0 (9,403)
6. Colorado........cocoveurrenrirncenceiCO [ [0 0 0 (6,221)
7. ConneCtiCut........ocevverrerereenCT [ i 0 0 (2,727)
8.  Delaware..... ..(601)
9.  District of Columbia.. ....(448)
10.  Florida..... 1,479,896
11, Georgia......ccoeeevvererereeeeeenn GA | ieiieeieen0 0 0 0 (4,065)
12.  Hawaii IR (1,285)
13, 1daho....cccececceeed D 0 0 0 0 (1,138)
14, lN0IS......coeveerererereriereeenieee L |0 0 0 0 (9,917)
15, Indiana.......cccoeveeveeeneresecnneeed N a0 0 [0 0 e (2,202)
16, 1OWa. oA |0 0 0 0 (9,044)
17, Kansas......coocoeveerveveieneenn KS |0 0 [0 0 (16,079)
18, Kentucky.....ooovevereverveeeeecd KY iieciiciien0 0 [0 [0 i (6,572)
19, Louisiana........ccccocverrrereienns
20.  Main€....ocovvererereirerereiias
21, Maryland........ccoocoevererninninnns
22. Massachusetts...........ccoeunene
23, Michigan......cccooceevierieriinnnas
24, Minnesota.......ccoovvvivereinnnne
25, MiSSISSIPPI..cvrevrerrrererririians
26, MiISSOUI....ovevrevrererierrerrinieans
27.  Montana........ccooeervrerrreninnnn.
28.  Nebraska..........cccooorrrrerrernns
29.  Nevada.......cccooorvivrererrennns
30.  New Hampshire..........c.........
31, New Jersey....eoevrerennns
32.  New Mexico.....cccoeovurrrrerrernen.
33, New YOrK....oooovvererereiennens
34.  North Carolina.........ccccocrvunene
35.  North Dakota...........cccoverruene
36.  ONi0..cvveererereseees
37.  Oklahoma........ccocovverviriinnnns
38, OregoN.....ccocveeververerererans
39. Pennsylvania...
40. Rhode Island...
41.  South Carolina.
42.  South Dakota...
43,  Tennessee...
44, Texas......
45.  Utah....
46.  Vermont.........cccoovevereverennnnnns
47, Virginia......oooveveeeeereerennenns
48.  Washington..........cocovuveuneenes
49, West Virginia........cccoevvereneen.
50.  WiSCONSiN......cccoovevererririrerns
51 WYoming.....cccoeuveeveeeerrerieneens
52.  American Samoa.........cocecee . AS | eviveveiiiiieeennd0 [0 i |0 | [0 {1 [0 0
53, GUAM...cocveeeeerereeseereeeeee s GU 0 e [0 |0 | [0 [0 (01 0
54.  Puerto RiCO.......ccoovnevveeneee PR 0 0 0 |0 e ((C7) 1 I—— (01 (01 51
55.  US Virgin Islands..........ccccoee. VI | ooieiriiiniinncen0 {0 [0 0 [ (0 [0 (0 0
56.  Northern Mariana Islands....MP | ........ccccccooveeee0 [ [0 |0 | [0 [0 (01 0
57. Canada.......cccccoevveeeceeee . CAN [ 0 [0 0 |0 e [0 (0 [0 [ 220,184
58.  Aggregate Other Alien.......OT | .ooorvrvriniince0 o0 0 0 | i (2515) (01 (010 O 177
59, TotalS....coceriierisieieiesieriees | v [ I 0| 2,500,000 |...oooverereriinnans 4 s 799,160 |........... 2,824,999 ..o 8 | 638,882
DETAILS OF WRITE-INS
58001. Other Alien Combined..........cccc.. | covververerrirerennad (01 [0 O (0 (0] IO (PZ515) I [0 O (01 I 177
58002, oot | e e [ 0 |0 | (01 T [0 T (01 T 0
58003, oo | eereneseninseneneene0 [0 [ 0 |eveeeeeerieieieneen0 | [0 T [0 O (0 0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ ........................................................................... 0 | eveeeeeierieieieeeen0 | e [0 T [0 O (0 T 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... (01 SN 0 I (OO (01 RN | I [FUOR [P15) | [ [ I 177
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Supplement for September 30, 2013 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY

* 2 47 6 7 2 01345510010 3 =*

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

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

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

1. Alabama.......occooeennond AL [0 0 0 0 (10,335) | ..oovene 4,500,000

2. AIESKA..eeeeeee A [0 0 0 0 (75)

3. ANZONA.....nneneneee AL | 0 |0 0 0 (10,080)

4. Arkansas......oeeninne AR [0 0 0 |0 (8,343)

5. California.......cooveeeerreneinecnsd CA | e 0 0 0 (30,849)

6. Colorado........cocoveurrenrirncenceiCO [ [0 0 0 (8,273)

7. ConneCtiCut........ocevverrerereenCT [ i 0 0 (4,736)

8. Delaware.......c.cccooeerveveeeee DE | o0 |0 0 0 (1,410)

9.  District of Columbia.............. DC{ oovvoorrrrinricrncn |0 [0 0 e (1,856)

10.  Florida..... ...(19,220)

11.  Georgia .(7,937)

12.  Hawaii ...(236)

13, 1daho..crneceeend D 0 0 [0 0 (1,758)

14, NOIS......orvrrircieeiireiieiienne [ N [V O (01 O [0 O (01 R (PRIKTE) N I

15, Indiana......cocovveneeneineieis INT o [V O (01 O [0 O (018 O 19,051 | .o

16, 1OWa. i A s [V O (01 ORI [0 O (010 O (6,188) | .eoveerrvrrrrrirene

17, Kansas......cccooeevrienneennens KS | oo [0 O (01 PN [0 O (010 O (8,988) | ..overrerrirriiene

18, Kentucky......coocoovverrierniireiinnee KY [ e [V O (01 PN (1 O (010 O (3,188) | oo

19, Louisiana........ccocrmeernrerneenees LA [ [0 O (01 PN (1 O (018 O (9,419) | v

20.  Main€. ..o ME | .o [0 O (01 O (1 O (018 O (3,698) | .eoevrrerrireiiniene

21, Maryland.......ccccoovvuvniiniinnnnn. 1701 SN (1 O (01 ORI [0 O (018 O (G0

22. Massachusetts...........ccoeunene MA| e (0 [0 (0 (1] I (10,731) | e

23, Michigan.......c.cccoeominninniin MI e [V O (01 PN [V O (018 O (G220 ) I

24, Minnesota.......cccccouerneirneinens MN | [0 O (01 PN [0 O (010 R (13,468) | ...oovvvrrrrriniin

25, MiSSISSIPPi...vvocveeeencrenciennens MS | [0 O (01 RN [0 O (010 R (16,296) | ...oovvvrrerrrenniinn:

26, MISSOUM.....rvrnvrcrrcrecieneens MO | .o (1 O (01 O (1 O (010 R (11,451) [ oo

27.  Montana.........cccoucenerenirenenenn. MT | (1 O (01 PN (1 O (018 PO [P510[0) I

28.  Nebraska..........cooconeunerirerenes NE | [V O (01 ORI (0 O (010 R (P72

29.  Nevada.......cocoomrmrinernsiis NV [ s [0 O (01 RN [0 O (018 O (1,489) | oo

30.  New Hampshire..........c......... NH | o (0 [0 (0 (0] IO (822) | ceveeerrerrereirrianend

31, New Jersey....oeecneeeeed Nd [0 |0 | (0 (0] I (5,947) | oo

32, New MeXicO.....coovverrrinrerecd NM o0 |0 | (0 (01 IO (CTC) T I

33, New YOrKe..ooveveeneeneeneen el NY 0 0 s [V O (010 PO (4,484) | ..o

34. North Carolina........c.ceeeeeeree NC [ o0 0 e (01 O 0

35.  North Dakota.........ccocverereeece ND [ o0 0 e (01 O 0

36, Ohi0...ceeerernernernerneen e OH 0 0 s [0 P (V1N R (13,802)

37, Oklahoma........cccooeeverreereencd OK i [0 [0 0 (3,902)

38, OregoN.....ccocveeververerererans (1,048)

39. Pennsylvania... ...(13,158)

40. Rhode Island... (1,574)

41.  South Carolina. (2,646)

42.  South Dakota... (2,392)

43,  Tennessee... 24,542)

44, Texas...... 23,819)

45.  Utah .(1,384)

46, Vermont.....cococoveeerereneenneeee VT [0 L0 [0 |0 e (341)

47, Virginia......ooeeeveeeceeereenee e VA |0 0 s [0 O (010 R (13,859) .o,

48.  Washington........coooveveeeec e WA |0 0 (0 (1] IS [ROCK) N

49, West Virginia........ccoovvveecret WV |0 0 e (0 (1 I (10,187) | ceverrrereererrneeens

50.  WISCONSIN.......coverveverreneee W 0 |0 | (0 {1 IS (2,121) | e

51, Wyoming....oooeeeeevveenmreenee WY 0 |0 | (0 (01 IS (€222 N

52.  American Samoa................... AS| .o, [0 {1 (01 {1 [0 {1 [0 0

53, GUAM...oirerereeeeeene €1V I [0 O (01 SN [V O [0 SN [0 O (01 SN [0 O 0

54.  Puerto RiCO......ccovrrerrerriennn. PR | [0 O (01 SN [0 O (010 R (1,500) | ..ovvrnene 250,000 | ..ooverreririnnns LI P 1,214

55.  US Virgin Islands.................... VI e (0 (01 ST [0 O (01 OO [0 O (01 O [0 O 0

56.  Northern Mariana Islands....MP |..........ccc.ccce..... [0 [0 (01 [0 [0 [0 (01 0

57.  Canada......ccccommrnrnnenad CAN | .o [0 O (01 SN [0 O [0 SN [0 O (01 O (O U 143,490

58.  Aggregate Other Alien.......... (01 I (01 (01 D (0 (01 I (A 44 ) P—— (01 (010 PR 3,845

59, TOtalS. .o | O P {01 I {01 I 0] s (373,334) | ..covvenn 5,101,000 | .o 8 | 634,535

DETAILS OF WRITE-INS
58001. Other Alien Combined..........ccoo. | correnrinrinrienniencd [0 O (01 O (1 O (018 R G0 P— (01 SN (V1 O 3,845
58002, oottt | e [0 O (01 SN (1 O (01 SN [0 O (01 O [0 O 0
58003, oottt | e ene e [0 O (01 O (1 O (01 SN (1 O (01 SN [0 O 0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ ......................... (01 [0 O (01 T [0 O [0 T [0 O (0 T 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... O PO (01 P [V PO () I (CRAL0] P— [0 P [ PO 3,845
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Supplement for September 30, 2013 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY
Overflow Page for Write-Ins

NONE
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Supplement for September 30, 2013 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY

* 2 47 6 7 2 0135050010 3 =*

NAIC Group Code.....

Company Name: ST. PAUL FIRE AND MARINE INSURANCE COMPANY

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

NAIC Company Code.....24767

If the reporting entity writes any director and officer (D&O) business, please provide the following:
1. Monoline Policies 1 2 3

Direct Direct Direct

Written Earned Losses

Premiums Premiums Incurred
................. 6,857,833 | ..............10,424 451 | ...................(551,108)
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of 8 CMP packaged POICY? ......c.eiveeeeiericieeeieeeee st sss s saes s saes Yes[ 1 No[X]

2.2 Can the direct premium eamed for D&O liability coverage provided as part of a CMP packaged policy
DE QUANLITIEA OF ESHMAIEAT? ....veeeeecee ettt s et e s st s st bbb et s R a st s s b e b e b s s st st s e bbb n e Yes[ ] No[ ]

2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount

for D&O liability coverage in CMP packaged policies:

2 Vo T3 0TV 21171 AT OO B 0

2.32 Amount estimated USING reasoN@bIE ASSUMPLONS. .........ovururrrrrresrirrernrieeesissesessessss e ssessssssessesssssses st ssssessessanssessessessasssnssessesssnssessessssssessesssnssessnsssssessansans B 0

2.4  Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP packaged POIICIES: .........ccueveieereieiiiietese i esies st s et bt ss st es s ss s sessaes B 0

DIROFCR
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