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Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS .ttt nnnns | erennees 12,663,287,620 | ...ovevverereeireiienes (VN - 12,663,287,620 | ........ 12,741,194,903
2. Stocks:
2.1 PrEfEITEd SIOCKS. .......veeereeiiecieie ettt ettt stentnen | esessessenennes 57,238,432 | oo (01 I 57,238,432 | .o 59,197,974
2.2 COMMON SIOCKS. ....rvrvrrererresressesesresessessssssessessssssessesssssssssessessssssessesssssssssesssssnssnssessessanss | sessesens 3,835,080,984 | .....oovoviriiene 765,089 | .......... 3,834,315,8%4 | .......... 3,491,522,535
3. Mortgage loans on real estate:
BT FIESEIENS ...t | eniese et (0 (0 (0 0
3.2 Other than firStHENS.........ccuivririreecrereceer et | fresieseessessesseseseesees (01 (0 (0 S 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES)......cvovvviereieeie ittt bbbttt bnsesas | sevsnsnsnes 208,732,453 | ..o (V1 I 208,732,453 | ............ 192,079,339
4.2 Properties held for the production of income (less §............
ENCUMDIANCES). ... ceeeerereeseeeeseeseeeeseesessees et esees st et est e ss e bbb ses st en s ssestensesssessesss | sebsessessssssssssssastneseses (01 O (0 (01 0
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vveeereeeirneieeeiieeeseiesseesseseeeess | eereesesssessessssesssssnenn (01 (0 R 0 [ e 0
5. Cash ($.....(532,050,303)), cash equivalents ($.....30,000,000)
and short-term investments ($.....795,117,283).........ocuerueruerueeieeieeiesieseesseesesseeessessseessennes | eveessaeneans 293,066,959 | ..oovvverireeieeeea, [0 I 293,066,959 | .......cc..... (88,798,347)
6. Contract loans (including §.......... 0 Premium NOLES).......ceveverereieieisie et sessesens | ersssessesssenes 3,055,347 | e 3,055,347 | oo 0 [ e 0
T DEIIVALIVES.......oooiiriieriirie sttt | festaestes bbb eenaes [0 O 0 | e 0 | e 0
8. Other INVESIEA @SSELS.......vvvureeeerireeiicrieerie ittt esssnes | eesessesenns 806,526,942 | ............. 234,247,708 | .......c.... 572,279,234 | ............ 578,433,439
9. ReCeivables fOr SECUMEIES............oviuriiirisecc s sensiens | sesbesieniesiend 411,638 | oo, (U T 411,638 | oo 0
10.  Securities lending reinvested collateral @SSELS...........ciuieieiiiriiieissee e sessenes | sensesesnnes 54,479,554 | ..oveveieeeeies (01 I 54,479,554 | ............. 168,831,641
11, Aggregate write-ins for iNVEStEd @SSELS........cceviveiveiciiiecee e | ersssesseisneas (3,740,888) | ...ovvvreererciiiaiinaa [V I (3,740,888)| ..cocvvveva (6,708,996)
12.  Subtotals, cash and invested assets (LINES 110 11)......cc.rercrrrrnnrierincrienneseeesniseesnenes | ceeneens 17,918,139,041 | ............. 238,068,145 | ........ 17,680,070,896 | ........ 17,135,752,489
13. Title plants less §.......... 0 charged off (for Title iNSUFErS ONIY)........ceveieuriieieieirieieisesieieiees | seveisesssesessssesseseees (0 U (0 R (0 T 0
14.  Investment income due and CCTUB.............cccuuririmiiriiriinnne e esienes | cveessaneees 138,491,515 | oo (U S 138,491,515 | ............. 151,477,595
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccccvvevees | vovrerrnis 396,380,998 | ......ccoenne 38,440,132 | cvvveee. 357,940,866 | ............. 247,786,892
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....26,075,235 earned but unbilled premiums)...........cooccevrns | vevvveeneens 978,748,431 | ..ovvvin 8,692,315 | ..ovevvevnc 970,056,116 | ...ovcevnve 930,841,322
15.3  Accrued retroSpective PrEMIUMS.........cceurueierreieisireieississreesesssessesssssssessesessssessesssssssens | seessesessnees 20,780,189 | oovvrrerennee 1,022,539 | .covvrnne 19,757,649 | ...ccovenee. 26,602,856
16. Reinsurance:
16.1  Amounts recoverable from FeINSUIENS...........cc.vuriiriiriiniiniiersssseesessssiens | e 1,255,190,811 | oo (U S 1,255,190,811 | .......... 1,588,885,818
16.2 Funds held by or deposited with reinsured COmMPaNIEs............coveveveereeiricriiereeieieene 2,426,020 | ..ooooovreieeeieeenn0 | 2,426,020 | oo 3,265,455
16.3 Other amounts receivable under reinSUranCe CONrACS............cocviriniiniininiiriies | e 0 [ om0 0 | .0
17.  Amounts receivable relating to UNINSUIEd PIANS............ccceveveiiieieiieceeeee e | ereresesesesse e 0 [ oo [0 TR 0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............ccococevevevevees | vveviveeeieesceend [0 R 0 [ oo 0 | e 0
18.2 Net deferred taX @SSEL.........c..rrmrerrrireicrirer st eses st enstans | seessseeesnns 807,533,318 | ..vvvvvvnee 311,524,525 | ............. 496,008,793 | .....c...uv.. 515,299,522
19, Guaranty funds receivable Or 0N AEPOSIL...........c.cvivrieeieeierie e e sssssessnees | senseseesssnees 1,659,849 | oo (01 I 1,659,849 | ....coovvnnne 2,761,517
20. Electronic data processing equipment and SOftWarE.............covevveveeereeveeeeie e eniens | cvvevesesnes 52,737,860 | ..ooovvvrererrrireierne, (0] I 52,737,860 | ...cceoue.. 52,944,950
21.  Furniture and equipment, including health care delivery assets ($.......... (0) JSSUSTR IS 188,575,159 | ..ovovenene 188,575,159 | oo (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........covurrenrerenninnins | correneensereiesesnseeennd (0 (0 (0 I T 0
23. Receivables from parent, subsidiaries and affiliates............cccocveerververrieceieeeceeeeeeeeeeeees | e [0 [0 R (1 I 273,232,283
24. Health care (§......... 0) and other amounts rECEIVADIE..............cuurverererrerrieeirereeeseiseeeesseresinees | cereessesesessesessessnsaseean (0 (0 (0 I 0
25. Aggregate write-ins for other than invested assets...........c.cceevcverercveeeeeeeeeee s | e 1,203,387,262 | ............. 828,651,003 | ............. 374,736,259 | ............. 366,297,524
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............veeerieeemeriirieriiereeesseessesssessssessssesssssssessons | seeeenes 22,964,050,451 | .......... 1,614,973,818 | ........ 21,349,076,634 | ........ 21,295,148,223
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........ccovvvvvees | coeveivieieveisieieins (0 T (0 (0 R 0
28.  Total (LINES 26 AN 27)........cccuurrirrrireeieriinereseesiessssessiessssnssissesesesssssssesssessssssssssssesssensen | seveenes 22,964,050,451 | .......... 1,614,973,818 | ........ 21,349,076,634 | ........ 21,295,148,223
DETAILS OF WRITE-INS
1101, Deferred GaINJOSS.......c...uevvimreerriieeiseriiriss st ess st esssenens | eesseessnesenns (3,740,888) | .....ovvvrrrrrrerireriinns (U I (3,740,888) | .....coovnvenn. (6,708,996)
T102. Rttt | enei sttt (U R (O [V R 0
1103, Rttt | ensi sttt (O R (O [V S 0
1198. Summary of remaining write-ins for Line 11 from overflow Page.........coveeeeeiiciieceiiiees | e [0 SRR [0 IR 0 | e 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @bOVE)........ccveveererrnnrrersrmrnnreensrinsnrensniennnrene | covnrnnneneene(3,740,888) | vovvvversviincrinnrrcnenns0 | vvviiincninnns (3,740,888) | ....cooevrenee (6,708,996)
2501. COLI supplemental beNEfits trUSE...........coceveviiveieieeeee e 136,530,889 138,110,841
2502. Suspense, undistributed payments...........ccoccvvcerceeiieesceeeeeseeeseeeessseessseessssesessnens | snverenennene 109,021,390 | o0 | e 105,021,390 | .....ccc..o 66,774,008
2503. Equities and deposits in pools and assoCiations.............ccccveevvcrerereesiveeeieesnssesssseeensnienns | svevvererenneni2,322,394 | cveceeiieeennl0 | 4232239 | ............. 51,182,263
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccccocevivceeieeiieesiieens | cvvevenenns 919,512,589 | .......c..... 828,651,003 | .......c....... 90,861,586 | ............. 110,230,413
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).........ccivrieiiiiiienisrisenisenessnissnesenees | cvvsenenas 1,203,387,262 | ............. 828,651,003 | ............. 374,736,259 | ...cceen 366,297,524
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Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident YEar $..... 1,113,104, 741 ). ... ssesss st sses s ssssssss st ssessss s sensssssssansans | sosssssssnsssssessnses 6,905,109,425 | ...ccovvevervrerne. 6,982,442,344
2. Reinsurance payable on paid losses and (0SS adjuStMENt EXPENSES.........c.viiriirirreireireeeireiseeseseeesreesee e sessesensees | sesessesesssseseenssesnes 988,417,669 | ...oovvveerine 1,314,734,314
3. LOSS QQUSIMENT EXPENSES........cecvieiviieiiietsieie ettt sttt b ettt s et s s st st st s s se s b s st snse s sensetennns | sresnsesesnsetensnrens 1,522,721,812 | oo 1,518,428,857
4. Commissions payable, contingent commissions and other Similar Charges..............ccvvevevcvriveieiceeie e | creveesessesesessenaeseens 117,892,719 | oo 132,581,223
5. Other expenses (excluding taxes, ICEBNSES ANA FEES)..........c.cviuieeieeiieieiesee ettt st ssaeseses | eveesssessssessssssaesans 127,888,452 | ..o 125,962,643
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccvvuiveuireiieiiiieieieeeee et sssesssenes | evreseessssssesesessesaenas 79,912,454 | ..o 78,112,641
7.1 Current federal and foreign income taxes (including $.....8,561,197 on realized capital gains (I0SSES))..........covvvmrrmermrirnris | corvrrerireiissiiseiisnsis 12,631,019 | oo 31,874,526
7.2 NEt defErred taX HADIIEY..........eveererreseeeeeeeeees ettt ettt ettt essnssents | estneessessens st seeses s st e e st st e 0 [ e 0
8.  Borrowed money§.......... 0 and interest thereon §.......... 0.ttt ettt n et et ne et etennantananes | teseetesesinaeteseneetesnaee et snaetesneneas () 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....7,790,105,530 and including
warranty reserves of §......... 0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErvice Act..........cccoeevieeienisseeseeees | eveeieiseieseeeines 2,097,381,679 | oo, 2,026,293,189
10, AQVANCE PrEMIUML.....covuivireiircieiiete ettt bbb s e bbb bbb bbb s bbb b ae bttt s s et b s st e st et s ssebessnnaessnsntes | sbesssesessssesessnsesasanes 80,296,100 | .covvvveverrieririeerenne 70,141,709
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...t | eestsenes st L0 RN 0
11,2 POLICYNOIAETS. ..ot | iesssenss s seeeae 12,153,732 | oo 12,101,591
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........c.ccvveevruieiireiesire et sessssessessssenees | evessessessssssssssseenens 101,643,699 | ..oovvererieein 108,347,236
13.  Funds held by company Under reiNSUraNCe trEALES............cocvvuiveviieireieiierecee ettt bbb es e sebns | srevessssesessssesesssseans 116,915,765 | .oocvvvecrcrereie, 125,361,105
14.  Amounts withheld or retained by company for aCCoUNt Of OtETS...........c.cvcveieeiciceec et ensns | eveevessissssseseeseneas 1,065,903,823 | ...ccvvvvererre 1,038,222,950
15, Remittances and items NOt AlIOCALE. ..o s | s 281,358,408 | ....ccovvviiiiiins 225,641,964
16.  Provision for reinsurance (including $.......... 0 CEIIIEA)......cvveevcrceeitcee ettt nssnsens | eveesssesssseesnseneenas 148,364,844 | ..o, 148,364,844
17. Net adjustments in assets and liabilities due to foreign EXChANGE FALES.........ccvrvrierirririrre ettt srensnes | srerssssessessessss e ssessens e ssessensnes 0 [ e 0
18, Drafts OULSTANMING. ....vvuvevrcercerrie sttt s st en s ensantans | sEesssssnssessantsnssessent st ssensensnes 0 [ e 0
19.  Payable to parent, subsidiaries and affiliates
20, DIIVALIVES. ...t
21, PAYADIE fOF SECUMHES. ........cveveevicveceeie ettt ettt st se st s b s s s s s nssstesnsentens | sestessessssessesessnssssenes 7,995,293 | oo 15,369,562
22, Payable for SECUMLIES IBNAING..........cvuiviiiieiieicteeet ettt a bbb e ss bt s e santes | sevtesssssstessesassessesanes 54,479,554 | ..coovvvevieeeins 168,831,641
23.  Liability for amounts held Under UNINSUIEA PIANS..........c.vuererirrieerireirincineiseis e isseseesssesee s ssssssesssssessssssessessessssssessessansses | sesesssssssssessssssssessesssssessassassns 0 | o 0
24. Capital notes §........ 0 and interest thereon §.......... [0SO DSOS (0 I TR 0
25, Aggregate Write-inS fOr ADIIES............cceveireieicieisie ettt et bbb s b benae s nes | tastesssssssessessssnsasaens 65,338,367 | ..oovveriiieieias 53,049,807
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25).............cocrrrrierrnrincnrreeeseiseseeeseseeseesssessseseens | eeeseessesssssseneenns 14,013,024,066 | ...ooovvenrerernncn. 14,175,862,148
27, ProteCted CEll HADIIIES. ........cvuerveeiveieciii ittt | ethbstsbsese sttt bbbt 0 [ e 0
28.  Total liabilities (LINES 26 @NU 27)........cuurrerrrerrreieresserieeeseesiseessessssesssesss st st eess s sess s s essessssesssessssnens | stssssssssssssssssanes 14,013,024,066 | ....ocoocvrvereees 14,175,862,148
29.  Aggregate write-ing for SPECIal SUMPIUS FUNDS........c..evuiururririireiie ettt sttt ss bt estenes | sebasssessessastsssnsseseans 23,609,725 | oo 26,123,798
30, COMMON CAPIEAI STOCK.........cuiecveceii ittt ettt bbbttt n e nbenas | sbebsesissensessesesantenes 10,790,700 | .ovoveveeeeeeeeeeeeeeeiee 10,790,700
31, PrEfErTed CAPItAl STOCK. .......cvureureuriuieeecie ettt sttt f s f bbb n bbb s s tes | enEent et RE ettt et 0 [ e 0
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........c.cciueiieiciiiis ettt sbenas | stesessstessesssbesse s s ssse s snsenee 0 [ e 0
33, SUIMPIUS NOLES.......cuveiviieietctite ettt bbbt s bbbt s bbb s s s st s s bbb s bsbnns | buessesestessesstenses e sn s ssessesnnsene 0 [ e 0
34.  Gross paid in and contributed surplus
35, UN@SSIGNEd fUNAS (SUIMPIUS).......cvuvruieiieiieiiie ettt sttt bbbt bbb bbb st s s bbb ans
36. Less treasury stock, at cost:
36.1 . 0.000 shares common (value included in Line 30 §.......... 0) vttt | srebes bbb 0 [ 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt | ebet e sttt bt enans {0 ORI 0
37.  Surplus as regards policyholders (LINES 29 t0 35, 1SS 36).........cuevueiuriieieiiieieisisie st ses st sssssssessessssens | stessesssssssassassesns 7,336,052,568 | ....ccooorierrriennnn. 7,119,286,075
38, Totals (Page 2, LINE 28, COl. 3)......ccuuvirriirieiririseeiiiesieesssee ittt b sttt | eestenss st 21,349,076,634 | ....ccoovvrererenne. 21,295,148,223
DETAILS OF WRITE-INS
25071, ESCREAE DY ......cvveorerceecriseiei ettt | enes et 89,668,924 | .......coovvrvrerririiiinne 79,793,800
2502. Retroactive reinSUranCe reSEIVE @SSUMEM........c.cucuiueiierriiseteiisesessssste s s sssse s sttt ss s sssssessssssesssese s ssesessssesesessssessssnsessns | sesessssesessssssesssnsesessesees 524,598 | ..o 527,277
2503, Other SEAtULOTY PrOVISIONS...........cuuueiiuiiiiieiieiiseei et | bonsbasbans s 258,300 | oo 258,300
2598. Summary of remaining write-ins for Line 25 from OVEMlOW PAGE.........cururirieriririeeire ettt ssssesssssssesssessens | sessesseesessesssssssssesens (25,113,456) | ..oovveerereerereecernins (27,529,571)
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 BDOVE).........uereeuirsiriesiisiorissseressenssesessessessssssssns s senssesnesssssssnsssesssssnses | senssssssssssssssssnessenes 65,338,367 | ..oorrririniiineiis 53,049,807
2901. Special surplus from retroactive TEINSUIANCE. ............ccvuiveiviiiieieiete ettt st es s b s ssssssnes | suessessssessessssnssssesans 23,609,725 | ..o 26,123,798
2002, oSSRttt | eeRt et L0 SRR 0
2903, oottt 8 R R £ Rttt | st ettt (0 RN 0
2998. Summary of remaining write-ins for Ling 29 from OVEMIOW PAGE........ccuiueiiiieiricteeeee sttt sae e | sesssesessssessssssesessseses s b sansenas 0 | o 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 DOVE).........urueurursireeserssrnsssersssessssssssesessesssssnsssessssssssensssssssssnsssssssssnsss | sesessssssssssssssssssssssns 23,609,725 | ..o 26,123,798
3201.
3202.
3203.
3298.
3299.
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Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(Written $.....1,271,719,250)........cmvrrireiieeireiieeisessses sttt sssnnns | srsnssnnes 1,199,958,727 | ........... 1,171,275,469 | ........... 1,570,941,194
(written $ 14,677,500,080 |......... 14,491,321,564 | ......... 19,394,548,226
. (written $ 12,474,896,013 | ......... 12,283,917,692 .16,446,067,299
(WIIEEN $.....3,479,814,248).......cmvvverrieereesriesisss st ssss st essssnnss | ansssnsens 3,402,562,795 3,378,679,341 4,519,422,121
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,775,015,162):
2.1 DIFECR.c1ve vttt RS ARttt en et | entenentiees 381,364,780 |.....c........ 552,321,152 | .covvvenenne 805,198,033
2.2 Assumed 7,624,981,638 |.. .7,596,526,395 .11,556,267,808
2.3 CUBH. ...ttt £ttt s st nanenne | snreneenens 6,315,826,044 | ........... 6,327,362,359 |.......... 9,778,293,670
28 NBL.. bbb | ereenenene 1,690,520,374 | ........... 1,821,485,187 | ........... 2,583,172,171
3. Loss adjustment expenses incurred..... 415,864,645 | .. ....395,140,078 ..505,308,943
4. Other underwriting expenses incurred............. 1,059,150,650 | .. .1,076,571,129 ...1,425,907,094
5. Aggregate write-ins for underwriting deductions..
6. Total underwriting deductions (LINES 2 throUGN 5)........c.cveviriiiiceccece et
7. Netincome of protected cells
8. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)
INVESTMENT INCOME
9. Netinvestment INCOME BAME...........c.cuuiiiiririirire ettt nesens | consinenanesas 407,540,931 456,033,980 | .............. 769,265,221
10. Net realized capital gains (losses) less capital gains tax of $.....3,488,928. 10,167,184 | 119,661 ..6,507,944
11. Netinvestment gain (I0SS) (LINES 9+ 10)........cviviiieereiieiceteeesce ettt sttt saes s sen s s sssaenes | cvessessesanes 477,708,115 456,153,641 775,773,164
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....22,720,353 amount charged off $.....30,934,201).........ccverereiererereeisrnesesssisssssssssssssssesssssenes | sesesssessensens (8,213,849) | ..ocvvvvrrne (8,336,592) (11,150,767)
13. Finance and service charges not included in PrEMIUMS...........cceuiueieieienieeeese ettt ssenas | sbesensessennes 14,134,715 | ..o 15,883,969 20,515,539
14. Aggregate write-ins for MiSCEllANEOUS INCOME...........ccvevervcvieeieiieiese ettt ....54,390,331 | ..o 29,579,850 29,263,380
15. Total other income (LINES 12 thrOUGN 14)..........cueieiiiieieicsie ettt 60,311,197 | 37,127,227 38,628,152
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINES 8 + 11+ 15) ...t sb sttt snsnes | ensessesnsns 775,046,437 | .............. 578,763,814 | ... 819,435,229
17. Dividends t0 POICYNOIIETS. .......vuveererir ittt sttt ss s nt st nssens | srentasssssnssans 5,919,699 | .o 7,103,509 | ... 9,372,460
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......cuieiiieiiieeiceeees ettt s ssssssenanns | orvesasssssnns 769,126,738 571,660,305 |.... 810,062,769
19. Federal and foreign income taxes incurred...... . 146,541,422 | ... 93,455,932 ..132,558,863
20. Netincome (Line 18 minus LN 19) (10 LINE 22).........cuvrrrrerrereneinsirnisssnsissiessssssssessssesssssssssessssssssssssesssssssssessessnsses | sessssssseses 622,585,316 478,204,373 | .... 677,503,907
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PHOE YEAI..........cviiveiieieiriieieieisisesseissssstese st sssssssessessnss | sessssssees 7,119,286,075 | ...........6,975,266,199 | ........... 6,975,266,199
22. Netincome (from Line 20) 677,503,907
23. Net transfers (to) from Protected Cell ACCOUNES...........cceiieiieiciins st ssnsenes | sesessessessssessesssssssessesnd 0 | o0 | e 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....(8,607,235).. 342,750,312 | .. ..161,503,991
25. Change in net unrealized foreign exchange capital gain (I0SS).......ccouueieririirieiiinieiesisseessese e sssssssesessnsens | sressssessessssnnens (336,058) | .. ..(312,645)
26. Change in Net defErred INCOME TAX........c.rurirererrereeireceeeere ettt se sttt ettt et entnnes | estsesnesnens (47,094,492) 1,704,319
27. Change in NONAAMIEA SSELS.........cccviueriiiieieiie ettt bbbttt b bbbt aes s ae b naen ....31,119,075 (58,223,451)
28. Change in provision for reinsurance.
29. Change in surplus notes...............
30. Surplus (contributed to) withdrawn from protected cells..

31,
32.

33.

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

Cumulative effect of changes in accounting principles
Capital changes:
32.1 Paid in
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSTEITEA t0 SUIPIUS.......cvveevicvceer ettt sttt ettt ss bt s
Surplus adjustments:

331 Paid iN..oereeeeeeee s
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from CAPItAL...........ccocueveverieeeiecse ettt et
Net remittances from or (10) HOME OffICE..........cuiiieieieiiec et nsns
Dividends to stockholders
Change iN trEASUNY STOCK........c.iveiieiiciiieie ettt bbb bbb bbbt et
Aggregate write-ing for gains and [0SSES IN SUMPIUS..........vureriierinrerirrinresee st enes
Change in surplus as regards policyholders (Lines 22 through 37).........cc.ccerieiiiinieieisese e
Surplus as regards policyholders, as of statement date (LInes 21 pIuS 38).........ocueveveveeeeieeeeeceeeeeee s

................. (1,257,660)

(731,000,000 ..

684,000,000)

.............. 216,766,492

.............. 185,446,270 |....

144,019,876

........... 7,336,052,568

........... 7,160,712,469

........... 7,119,286,075

0501.
0502.
0503.

0598. Summary of remaining write-ins for Line 5 from overflow page 0 [ 0
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above).......... 0 L 0
1401. Profit and loss, miscellaneous.. 54,163,128 ..18,942,159
1402. Change in COLI cash values...........c...ccc...... 1,193,722 | .. ....1,504,166
1403. Other assets tri-party/tax credit DONd INCOME........cviiririercr e ssssssessessesnns | senvessnsensensennn 2 1O TA2 | vevviveieieireinns 253,076 |....
1498. Summary of remaining write-ins for Line 14 from OVErIOW PaGE.........cuvirurririrriineireisineire e seeeesssesessesessessessssnns | eesssssssseesnnes (1,185,261) | ..eoverevrerncn. 2,880,448 | ....
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) 54,390,331 ..29,579,850
3701, Prior PEriOd @GJUSIMENL. .......cuuveeieceeieircereere ettt et ees sttt et s st ss st st s ssnssns | sestessnennssans (R Y 0L 1510) 0
3702.

3703.

3798. Summary of remaining write-ins for Ling 37 from oVerflow PAGE.........cccuueueiicriiieciesiee et beseaens | eereresssesesssesessn s 0 [ 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0OVE). ... vereruriiariireseesisssessessessnssssssssessnssse s ssnssnsssessnssnssnessnssnens | sesssssssessssns (1,257,660) | ..ovovveveercrereciiiaas 0
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Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

CASH FLOW

Currer1t Year Prior2 Year Prior Ye?;r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE..............ccuereiiice ittt ss et sesesessnenes | sererenes 3,332,116,288 | ......... 3,502,154,197 |........4,642,269,222
2. NEtINVESIMENE INCOME. ... ..cvivevieeecteee ettt ettt s ettt a ettt s et e s s s s anaesesssnsssnssssssnsnns | neesinsesnes 470,019,157 |............510,110,718 | ............ 839,569,989
3. MiSCEIIANEOUS INCOME........cuuieuieiiieieiieeieiieiree e ensens | _erersensennes 60,311,197 | oo 37,127,227 | ... 38,628,152
4. Total (Lines 1 through 3) B 3,862,446,642 |......... 4,049,392,142 | .........5,520,467,363
5. Benefit and 10SS related PAYMENLS........c.ocuriiuriiiiriei ettt nenens | crerneen 1,759,635,498 | ......... 1,738,028,482 | .........2,296,669,098
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS...........covuvereererrerneeneneenee | coveeneenerneineninnnnnns (0 (0 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS...........cccveririrrireneireseinsensenseneseerseeeeees | ceveiens 1,479,875,168 | ......... 1,475,156,689 | .........1,949,791,956
8.  Dividends paid t0 POICYNOIAETS.........c.cvuiuriiiiieiieieee ettt ebens | bresebensesnes 5,867,558 | ..ccovveneae 5,410,916 | .cooveveeee. 8,039,613
9. Federal and foreign income taxes paid (recovered) net of $.....3,811,170 tax on capital gains (I0SSES).........evrrrrreres [ rrrrerenns 169,273,857 |........... 134,757,233 | ........... 150,822,784
10. Total (Lines 5 through 9) B 3,414,652,081 |......... 3,353,353,319 |.........4,405,323,451
11, Net cash from operations (Line 4 minUS LiNE 10).........cccoieiiuiiiriiiiiiisicsccsscsee e esssens | avvessaeeas 447,794,561 .......696,038,823 |.........1,115,143,912
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS...ceueeeriieee ettt bbbttt | seinerens 1,853,303,997 |......... 1,923,716,733 | .........2,651,546,618
12,20 SHOCKS. ...t | erieeneseens 42,722,114 | v 6,579,894 | ....ccooeveue 9,946,430
12.3 MOMGAGE I0ANS........ieiiiiiie ettt s s bbb bbb bbb bbbttt | nebebebeb bbbt ees 0 e 1,337,871 | oo 31,960,706
124 REAIESIALE. ..o nnnes | erneenee s (U (U 0
12.5  Other INVESIEA @SSELS......c.cuiiicicicctctetceet ettt s st st s st etesesesssnenessnnnans | everererenes 79,860,599 | ............. 95,109,044 |............ 119,610,981
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESEMENLS............cocvereereerrnrncnnnnenens | v, (U1 I (37,968) | .ovoeeerreireenes 46,280
12.7 MiSCEIIANEOUS PrOCEEMS. ........vveeeieiiiitieitie ettt bbbt en et ensetns | rnresensees 158,344,132 | ..o 10,335,864 | ..cooovennnes 9,086,569
12.8 Total investment proceeds (LINES 12.110 12.7).....ccvieiieeieerienienieissseisseissse st ssssessns | sesneens 2,134,230,842 | ......... 2,037,041,437 |.........2,822,197,584
13.  Cost of investments acquired (long-term only):
131 BONGS. .ottt Rttt estennnnns | sesnneens 1,819,427,345 | ......... 2,094,816,285 | .........2,551,440,480
13,2 SHOCKS. ...ttt | b 5,931,467 | ..ccovvrnee 7,832,266 | ...ovvonenne 9,954,335
13.3 MOMGAGE I08NS. ...ttt sttt ns e enenenens | ebneinstent s (0 (01 RN 0
134 REAIESIAE......ouueecee st ennens | erienierins 21,934,519 | oo 944,946 | ..ovvriines 944,946
13.5 Other invested assets B I 114,651,817 |............120,856,117 | ............155,901,365
13.6  MisCellan@ous @PPlICALIONS. .........c.euiviiiiiriiite bbb | _trererneserees 7,785907 | oo 33,445137 |...c..c... 121,645,562
13.7 Total investments acquired (LINES 13.1 10 13.6).......cuvirririiririerierieree et [ enineens 1,969,731,054 | ......... 2,257,894,751 |.........2,839,886,687
14.  Netincrease (decrease) in contract loans and Premium NOES..........c.eveereereerirrerireeeseeneeessissssssssssssessessessessesesss | seresieeeeees 2,075,637 | oo (300,821) | ..o (328,164)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14).........ccccooeiriiriiniincneneeneeseeseeieens | e 162,424,151 | .......... (220,552,492) ............ (17,360,940)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  Surplus NOtES, CaPItAl NOLES..........ccviveiireicte et
16.2 Capital and paid in surplus, less treasury stock...
16.3 BOMTOWED fUNGS.......cvvveriiiciie bbb
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............ccocerieiriniinicnens | e (01 IR (01 N 0
16.5  Dividends t0 SLOCKNOIIETS.........cuvvuieerirriirircise sttt sttt sssnnsssssenssssenes | anesessnens 731,000,000 |............449,000,000 |............ 684,000,000
16.6  Other cash provided (APPHEA).......c.vvvcerriiceriiieiieieee bbb | seisesseens 502,646,593 |...........362,993,463 | ... 9,788,134
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)........ | .......... (228,353,407)] ............ (86,006,537)] ..........(674,211,866)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Ling 17)........ccocouveees | coreirinene 381,865,306 |............389,479,793 | ............ 423,571,106
19.  Cash, cash equivalents and short-term investments:
191 BEGINNING O YBAI.....couuiiuiiiieiieieii ittt bbb | nebsnsiaees (88,798,347)| .......... (512,369,453)| ..........(512,369,453)
19.2 End of period (Line 18 PIUS LINE 19.1)........cuivvririeriecieiecieiecseeriece e sceseesseseesssesessssesessesesessessessns | aeeseesnens 293,066,959 | .......... (122,889,660)| ............ (88,798,347)
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Stock distributions from limited PartnErShiPS..........ccoieuiieiiieiieiceee e esenees | ererersssennns 4443169 | ....cooonee. 7,832,266 | .....ooec..... 9,954,335
20.0002  EXChaNGE Of DONGS.......c.oveuiriireiieiecineie sttt ses sttt sttt sses s sssesssssensssssenssnss | sevsesensssnes 3,471,800 | oo 810,589 | ..ocovvrrinne 5,283,995
20.0003  Interest payment received in securities... 3,059,846 .3,022,958 ....3,184,160
20.0004  EXChANGE Of STOCK. ... iuvieetiiteiiete ittt en s enensenans | cntesnsenneenas 588,298 [ ..o [ I 0
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Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

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

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

C. Accounting Policy:

No significant change.

Note 2 - Accounting Changes and Corrections of Errors

During the first quarter of 2013, an error in the reporting of “Taxes, licenses and fees” (TL&F), “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 $12.9 million to TL&F, offset by both a reduction of $1.2 million in Amounts withheld or retained by

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

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

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

other-than-temporary impairment has been recorded.

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

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

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

Other-than
temporary
Amortized cost basis impairment
before other-than- recognized
temporary impairment in loss Fair value
(OTTI recognized in the quarter ending March 31, 2013)
Present value of
cash flows is less than
amortized cost $ 21,518,574 $ 364,489 $ 23,208,575
(OTTI recognized in the quarter ending June 30, 2013)
Present value of
cash flows is less than
amortized cost $ 14,619,504 $ 427,054 $ 14,203,337
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Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

NOTES TO FINANCIAL STATEMENTS

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

cash flows is less than
amortized cost $ 25,242,737 $ 715,624 $ 26,185,151

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

Amortized Amortized

cost basis Other-than- cost basis

before temporary after other-

other-than- impairment than-

temporary Projected recognhized temporary Impairment

Cusip impairment Cash Flow in loss impairment Fair Value Quarter

126378BB3 $ 20,168,922 $ 19,901,291 $ 267,631 $ 19,901,291 $ 17,091,482 Q3 - 2009
12668BQA4 9,712,365 8,870,313 842,053 8,870,313 6,958,274 Q3 - 2009
36297XAFO0 32,734,744 32,340,185 394,559 32,340,185 24,899,252 Q3 - 2009
46628YAA8 28,812,110 28,418,750 393,360 28,418,750 21,519,384 Q3 - 2009
94980SAD7 39,281,200 39,121,875 159,325 39,121,875 28,041,480 Q3 - 2009
07384MF80 4,372,629 3,802,968 569,662 3,802,968 2,703,179 Q3 - 2009
16162WQJ1 19,794,524 19,486,598 307,926 19,486,598 17,087,654 Q3 - 2009
46630PAZ8 14,494,404 14,478,527 15,878 14,478,527 12,333,514 Q3 - 2009
12628KAA0 3,505,047 2,785,736 719,311 2,785,736 2,354,865 Q3 - 2009
06050HD39 110,057 109,369 688 109,369 97,350 Q3 - 2009
02149DAD1 17,696,650 16,238,808 1,457,842 16,238,808 14,488,506 Q3 - 2009
32029AAE7 11,375,551 6,434,464 4,941,087 6,434,464 4,837,980 Q3 - 2009
61750MAF2 12,300,734 5,374,901 6,925,833 5,374,901 4,693,446 Q3 - 2009
021460AG5 14,991,065 13,440,818 1,550,247 13,440,818 10,594,980 Q3 - 2009
46629DAK1 9,001,307 7,817,977 1,183,330 7,817,977 6,188,618 Q3 - 2009
36186MACS5 14,724,978 13,873,155 851,823 13,873,155 5,442,157 Q3 - 2009
46629CAK3 10,933,293 10,750,257 183,036 10,750,257 10,080,069 Q3 - 2009
69121PDEO 9,068,342 8,074,264 994,078 8,074,264 6,837,037 Q4 - 2009
126694W95 15,834,010 15,785,099 48,911 15,785,099 13,767,962 Q4 - 2009
126378BB3 19,089,612 18,416,763 672,849 18,416,763 16,421,216 Q4 - 2009
021460AG5 13,422,750 12,089,063 1,333,688 12,089,063 10,504,329 Q4 - 2009
94984AAS9 29,266,193 28,684,375 581,818 28,684,375 22,201,797 Q4 - 2009
36297XAFO0 32,349,484 32,065,148 284,336 32,065,148 24,358,624 Q4 - 2009
94980SAD7 39,143,700 39,012,500 131,200 39,012,500 27,536,664 Q4 - 2009
07384MF80 3,777,027 3,389,696 387,332 3,389,696 2,735,242 Q4 - 2009
75406VAC7 11,682,933 11,167,969 514,964 11,167,969 9,303,867 Q4 - 2009
46629DAK1 7,342,304 6,726,325 615,979 6,726,325 5,903,450 Q4 - 2009
46629CAK3 10,408,807 9,774,372 634,435 9,774,372 8,997,632 Q4 - 2009
02149DAD1 16,620,857 16,034,307 586,550 16,034,307 13,505,731 Q4 - 2009
749581AR5 16,824,004 15,917,825 906,179 15,917,825 14,136,672 Q4 - 2009
74957VAJ8 6,624,817 6,340,308 284,509 6,340,308 5,682,803 Q4 - 2009
46630PAZ8 13,707,877 13,334,303 373,574 13,334,303 11,637,871 Q4 - 2009
12628KAA0 2,055,563 1,821,998 233,565 1,821,998 1,631,817 Q4 - 2009
12669G5U1 8,945,838 8,765,625 180,213 8,765,625 7,643,448 Q4 - 2009
06050HD39 106,171 103,235 2,935 103,235 92,361 Q4 - 2009
126694PG7 9,279,723 9,227,626 52,097 9,227,626 8,146,311 Q4 - 2009
05949CKS4 10,100,425 9,884,308 216,117 9,884,308 8,905,185 Q4 - 2009
126694W95 14,569,200 14,305,918 263,282 14,305,918 13,047,792 Q1 -2010
126378BB3 17,428,728 17,116,730 311,998 17,116,730 15,829,601 Q1 -2010
36297XAFO0 32,076,150 32,047,089 29,061 32,047,089 25,011,492 Q1 -2010
75406VAC7 11,379,750 11,322,885 56,865 11,322,885 10,621,935 Q1 -2010
466247YK3 12,555,384 12,534,049 21,336 12,534,049 11,789,157 Q1 -2010
46628YAA8 28,500,910 28,421,000 79,910 28,421,000 23,010,270 Q2 - 2010
16162WQJ1 14,765,648 14,736,272 29,376 14,736,272 14,512,186 Q2 - 2010
75406VAC7 11,538,870 11,380,500 158,370 11,380,500 10,327,290 Q2 - 2010
007036QM1 12,519,526 12,440,657 78,868 12,440,657 10,323,272 Q2 - 2010
126694W95 11,928,548 11,808,297 120,250 11,808,297 11,369,575 Q3 -2010
466247YK3 11,631,097 11,567,151 63,946 11,567,151 11,797,069 Q3 -2010
36242D6C2 16,362,191 16,353,067 9,123 16,353,067 16,994,282 Q3-2010
32029AAE7 6,678,036 6,546,540 131,496 6,546,540 6,433,934 Q3 -2010
75406VAC7 11,591,624 11,296,500 295,124 11,296,500 10,909,680 Q3 -2010
36186MACS5 11,095,274 10,512,351 582,923 10,512,351 7,237,488 Q3-2010
32029AAE7 6,636,854 6,458,660 178,194 6,458,660 6,418,880 Q4 - 2010
225458FE3 3,565,049 3,562,982 2,067 3,562,982 3,366,573 Q4 - 2010
126671RX6 128,686 128,390 295 128,390 104,978 Q4 - 2010
021460AG5 11,658,357 11,408,886 249,471 11,408,886 11,026,683 Q1-2011
12668BQA4 8,814,946 8,582,425 232,520 8,582,425 8,144,090 Q1-2011
12668TABO 8,920,068 8,867,812 52,256 8,867,812 8,769,977 Q1-2011
16162WQJ1 9,120,254 9,088,541 31,713 9,088,541 9,036,240 Q1-2011
32029AAE7 6,540,299 5,910,190 630,109 5,910,190 6,172,387 Q1-2011
007036QM1 10,404,891 10,309,727 95,164 10,309,727 8,922,521 Q2 -2011
021460AG5 11,141,065 10,910,089 230,975 10,910,089 10,458,595 Q2 - 2011
05948XBV2 494,488 481,067 13,421 481,067 477,616 Q2 - 2011
12668TABO 8,193,112 7,973,837 219,274 7,973,837 8,007,427 Q2 -2011
12669EHN9 651,915 648,019 3,896 648,019 615,955 Q2 - 2011
94983FAA8 3,976,724 3,975,160 1,564 3,975,160 4,076,592 Q2 - 2011
05948XBV2 477,130 476,845 285 476,845 453,425 Q3-2011
46628YAA8 27,889,806 27,713,281 176,524 27,713,281 27,224,480 Q3-2011
94980SAD7 38,315,737 37,994,883 320,854 37,994,883 38,343,373 Q3-2011
94983FAA8 3,611,298 3,699,577 11,721 3,699,577 3,626,875 Q3-2011
007036QM1 9,216,913 8,845,234 371,679 8,845,234 8,116,370 Q4 - 2011
126378BB3 12,187,527 11,775,637 411,889 11,775,637 10,868,409 Q4 - 2011
126671RX6 96,542 96,326 217 96,326 78,887 Q4 - 2011
12668TABO 6,388,515 6,319,095 69,420 6,319,095 6,266,179 Q4 - 2011
126694W95 6,467,441 6,353,249 114,193 6,353,249 5,998,670 Q4 - 2011
161546FW1 1,567,622 1,567,273 389 1,567,273 1,574,628 Q4 - 2011
16162WQJ1 6,708,399 6,660,992 47,407 6,660,992 6,089,381 Q4 - 2011
46628YAA8 26,964,836 26,597,322 367,513 26,597,322 26,042,013 Q4 - 2011
94984AAS9 26,615,662 26,212,164 403,498 26,212,164 25,981,063 Q4 - 2011
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Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

NOTES TO FINANCIAL STATEMENTS

Amortized Amortized
cost basis Other-than- cost basis
before temporary after other-
other-than- impairment than-
temporary Projected recognized temporary Impairment
Cusip impairment Cash Flow in loss impairment Fair Value Quarter
94980SAD7 36,139,837 35,642,240 497,597 35,642,240 36,955,637 Q1-2012
61750MAF2 6,227,908 5,463,600 764,308 5,463,600 5,143,515 Q1 -2012
16162WQJ1 6,186,957 6,060,008 126,950 6,060,008 5,978,455 Q1 -2012
75406VAC7 9,944,593 9,681,737 262,856 9,681,737 9,417,777 Q1-2012
74957VAJ8 2,857,572 2,839,734 17,838 2,839,734 2,736,048 Q1 -2012
126671RX6 91,526 91,100 426 91,100 77,381 Q1 -2012
161546FW1 1,409,666 1,409,166 500 1,409,166 1,415,399 Q1-2012
929227ZC3 34,262 32,084 2,178 32,084 34,074 Q1 -2012
939336PC1 43,086 40,730 2,357 40,730 43,887 Q1 -2012
126378BB3 10,864,595 10,395,115 469,479 10,395,115 10,039,147 Q2 - 2012
12668BQA4 7,385,674 7,203,262 182,412 7,203,262 6,919,441 Q2 - 2012
021460AG5 9,774,450 9,658,473 115,977 9,658,473 9,494,102 Q2 - 2012
75406VAC7 9,318,010 9,074,657 243,353 9,074,657 9,205,434 Q2 -2012
126671RX6 86,195 85,543 652 85,543 73,102 Q2 - 2012
126694W95 5,498,814 5,491,229 7,585 5,491,229 5,642,149 Q3-2012
36297XAFO0 26,852,341 26,817,749 34,592 26,817,749 28,166,635 Q3-2012
61750MAF2 5,647,429 5,322,900 324,529 5,322,900 5,875,035 Q3-2012
46629CAK3 2,356,717 2,311,935 44,782 2,311,935 2,715,002 Q3-2012
12668TABO 4,441,019 4,362,392 78,626 4,362,392 4,484,480 Q3-2012
126671RX6 79,700 78,746 954 78,746 67,948 Q3-2012
126694W95 5,262,288 5,126,071 136,217 5,126,071 5,638,028 Q4 - 2012
17310BAD6 8,395,313 8,232,313 163,000 8,232,313 9,107,957 Q4 - 2012
22540V6Q0 1,209,483 1,159,545 49,938 1,159,545 1,336,381 Q4 - 2012
16162WQJ1 4,238,194 4,118,171 120,023 4,118,171 4,663,526 Q1-2013
17310BAD6 8,093,924 8,014,243 79,681 8,014,243 8,950,587 Q1-2013
466247YK3 5,830,919 5,738,304 92,615 5,738,304 6,160,434 Q1-2013
12668TABO 3,250,078 3,178,627 71,451 3,178,627 3,328,871 Q1-2013
126671RX6 68,663 68,488 175 68,488 65,019 Q1-2013
939336PC1 36,796 36,252 544 36,252 40,138 Q1-2013
16162WQJ1 3,813,942 3,794,985 18,957 3,794,985 4,106,582 Q2 - 2013
22540V6Q0 1,116,899 1,035,262 81,637 1,035,262 1,068,222 Q2-2013
225458FE3 1,325,084 1,321,543 3,541 1,321,543 1,327,810 Q2 - 2013
05949CEL6 5,364,387 5,287,504 76,883 5,287,504 5,587,495 Q2 - 2013
12668TABO 2,999,192 2,753,156 246,036 2,753,156 2,113,228 Q2-2013
126378BB3 8,183,744 7,784,550 399,194 7,784,550 8,383,901 Q3-2013
46628YAA8 17,058,993 16,742,563 316,430 16,742,563 17,801,250 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 $ 11,324,711
2. 12 Months or Longer $ 2,157,593

b. The aggregate related fair values of securities
with unrealized losses: 1. Less than 12 Months $251,417,165
2. 12 Months or Longer $ 18,988,644

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

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

F. Real Estate:
No significant change.

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

No significant change.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.
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Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

NOTES TO FINANCIAL STATEMENTS

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

On June 24, 2013, the Company purchased $351.3 million of securities from its affiliate, St. Paul Fire and Marine Insurance 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 $731 million to its parent company, Travelers Insurance Group Holdings
Inc. as follows:

(in thousands) Ordinary Extraordinary Total

March 20 $ 206,000 $ - $ 206,000
June 24 150,000 - 150,000
September 20 120,000 255,000 375,000

Note 14 - Contingencies

No significant change.

Note 15 - Leases

No significant change.

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

No significant change.

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

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

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

C. Wash Sales:

The Company does not engage in the practice of wash sales, however, in isolated cases in the course of the Company’s asset management

activities, a security may be sold and repurchased within thirty days of the sale when an opportunity to significantly enhance the Company’s
total return on the investment is present.

During the quarter ended September 30, 2013, the Company’s wash sales for securities with a NAIC designation 3 or below were as follows:

Book Value Cost of
Number of of Securities
Bonds Transactions Securities Sold Repurchased Gain/(Loss)
NAIC 3 1 $ 1,018,480 $ 1,533,081 $ (5,980)

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured
Plans

No significant change.
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Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

NOTES TO FINANCIAL STATEMENTS

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:

e Level 1 - Unadjusted quoted market prices for identical assets or liabilities in active markets that the Company has the ability to
access.

* Level 2 - Quoted prices for similar assets or liabilities in active markets; quoted prices for identical or similar assets or liabilities in
inactive markets; or valuations based on models where the significant inputs are observable (e.g., interest rates, yield curves,
prepayment speeds, default rates, loss severities, etc.) or can be corroborated by observable market data.

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

A (1) Securities measured and reported at fair value as of September 30, 2013:
Description Level 1 Level 2 Level 3 Total
Bonds
Industrial and miscellaneous $ - $ 243,296,383 $ 15,831,780 $ 259,128,163
Preferred stock
Non-redeemable preferred stock 6,050,560 37,005,315 - 43,055,875
Common stock 6,578,049 26,958 - 6,605,007
Total assets at fair value $ 12,628,609 $ 280,328,656 $ 15,831,780 $ 308,789,045

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  $22,727,918 $ - $(6,382,152) $ (1,859) $ 79527 $ - $ - $ - $ (591,654) $15,831,780

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

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

(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 $ 795,117,263 $ 795,117,263 $ 359,535,006 $ 435582,257 $ - $ -
Cash Equivalents 30,000,000 30,000,000 - 30,000,000 - -
Long term bonds 13,247,880,958 12,663,287,620 580,491,683 12,620,716,141 46,673,134 -
Preferred stock 60,311,697 57,238,432 8,131,260 52,180,437 - -
Common stock 6,605,007 6,605,007 6,578,049 26,958 - -
Not
Practicable
(At December 31, 2012) Aggregate Admitted (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Short term bonds $ 471,640,058 $ 471,625,468 $ 192,722,791 $ 277,537,115 $ 1,380,152 $ -
Long term bonds 13,790,754,907 12,741,194,903 282,319,810 13,458,572,181 49,862,916 -
Preferred stock 63,621,484 59,197,974 63,621,484 - - -
Common stock 37,094,012 37,094,012 37,094,012 - - -
D. Not applicable.

Note 21 — Other Items

No significant change.
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Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 22 — Events Subsequent

Effective October 1, 2013, the Company’s wholly-owned subsidiary First Trenton Indemnity Company (FTI) merged with and into the Company
after receiving all required regulatory approvals.

At the time of merger, FTI had a statutory carrying value of $326,649,766. This transaction was accounted for as a statutory merger and the
Company was the surviving entity.

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 $79,316,000, resulting from better than expected loss and DCC development primarily in the special property, other liability —
occurrence, and homeowners lines, and from lower estimates for adjusting and other expenses.

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

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

Note 26 — Intercompany Pooling Arrangements

No significant change.

Note 27 — Structured Settlements

No significant change.

Note 28 — Health Care Receivables

No significant change.

Note 29 — Participating Policies

No significant change.

Note 30 — Premium Deficiency Reserves

No significant change.

Note 31 — High Deductibles

No significant change.

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

No significant change.

Note 33 — Asbestos/Environmental Reserves

No significant change.

Note 34 — Subscriber Savings Accounts

No significant change.

Note 35 — Multiple Peril Crop Insurance

No significant change.

Note 36 - Financial Guaranty Insurance

A. No significant change.

B. Not applicable.
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Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

1.1 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[ ]
1.2 If yes, has the report been filed with the domiciliary state? Yes[X] No[ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes [ X] No[ ]
2.2 Ifyes, date of change: 10/1/2013...ccee
3.1 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No [X]

3.2 Ifthe response to 3.1 is yes, provide a brief description of those changes.

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

4.2 Ifyes, 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

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

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

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

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

6.4 By what department or departments?
Connecticut

6.5 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]

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

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

7.2 Ifyes, give full information:

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

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

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

8.4 Ifthe 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

9.1 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.

9.11 If the response to 9.1 is No, please explain:

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

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

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

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

PART 1 - FINANCIAL

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

10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 0
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Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY 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

1.2

15.1
15.2

Book/Adjusted Carrying Value

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

Book/Adjusted Carrying Value

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

. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting

entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations,

$ 301,149,986 L 355,524,602
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21t0 14.26)...........c.cccceviverrrenne $ o 3,790,298,541 I 4,184,000,579
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @DOVE..............ccovveeveveceeveereeeeee e eseneesneen G e 0 LSRR 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ | No [ X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
. For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: LT 54,479,554
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: LT 54,479,554
16.3 Total payable for securities lending reporting on the liability page: LT 54,479,554

F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
17.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase 270 Park Avenue, New York, NY 10017-2070
17.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.
1 2 3
Name(s) Location(s) Complete Explanation(s)
N/A
17.3  Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No [X]
17.4  If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
N/A
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions: ..........
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Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY
GENERAL INTERROGATORIES (continued)

3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

PART 2

PROPERTY & CASUALTY INTERROGATORIES

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

If yes, attach an explanation.

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

Yes[ ] No[X] NAT[ ]

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

Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
Other liability-occurrence | ....... 0.000 |.......... 5.000 % ...39,888,689 | ....39,888,689 | ..ol | 0 [ 221,488 | ........ 221,488
Total..oeersriesessssiienenes | cereeans Y. XXX oo ....39,888,689 | ....39,888,689 | ..o | o0 [ 221488 | ......... 221,488
Operating Percentages:
5.1 A&H loss percent (4.2)%
5.2 A&H cost containment percent 18.4 %
5.3 A&H expense percent excluding cost containment expenses 101.1 %
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 TRAVELERS |NDEMN|TY COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5
NAIC Federal Is Insurer
Company ID Domiciliary Authorized?
Code Number Name of Reinsurer Jurisdiction (YES or NO)
All Other Insurers
[00000................ [ AA-1120822........ [INT'L INSURANCE CO OF HANNOVER LTD.......oovvvvvveeersiiisssssseecessssssssssssssssssseseesssssssssssssssssssssseeees [ — [N —
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Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY 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 Currerft Year PriorsYear Currest Year Prior5 Year Currer?t Year Prior7 Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama.........coocvvrrnrinrincinnes AL|...... [T T 20,135,346 | ...ccovvennee. 18,064,762 | .....cceeuc.. 13,791,468 10,213,814 63,508,710 | ..ovvverenee 65,378,532
2. Alaska.......coceeieeieeiieiinnn. AK]....... Leevoes | v 1,344,964 | ................. 1,025,566 | ...ooovvrrerninnn 619,509 463,185 | .... 3,187,433 | oo 3,598,068
3. ANZONA...s AZ|..... [T T 39,653,836 | ..ccoveennes 36,423,274 | ....coovvvene 30,232,632 | ..covvinnee 18,027,002 | ...coovvvnne. 70,726,372 | .ovvoeiene 92,323,142
4. Arkansas............coocomeierinnn AR |...... Levevees | v 16,518,117 | oovvrrrene. 14,324,682 | .oovveirenn 6,011,300 10,354,152 77,399,551 | wovvvirrenns 80,590,188
5. California........ccoeeermeererirniins CA|... (@ U T 1,036,168 | ....occcvvvunee. 1,067,373 | .oovvrrrins 7,615,619 14,434,091 | .... 70,835,097 | ..ovvorvirnee 82,304,360
6. Colorado.......ccccovvuververinrinnes CO |...... Leevoes | v 29,585,446 | ............... 27,561,043 | .....coonv 10,879,116 | oovovvrenee. 14,137,866 | ......cec.e... 78,258,807 | .ovvvvirenn 81,532,632
7. ConnecticUt.........ccourruriunnnnn. CT|.coen. [T T 26,788,619 | ..cccovvenne 31,192,902 | oo 20,260,280 15,150,029 131,292,432 | ............. 142,043,700
8. Delaware.........ccccovererrrennenn. DE | oo Lo | e 4,547,816 | oo 3,129,340 | v 1,962,275 2,880,789 | ... 28,388,714 | ..covven 32,675,807
9. District of Columbia................ DC|....... [T PR 10,977,417 | oo 13,746,445 | .....ccooueee. 7,955,322 | oo 5,331,146 | ..coovvvnnens 42,844,088 | ...ccovvenes 46,362,324
10.  Florida.....cccoovverenriereeeeenee FL | i [ 30,412,767 33,613,277 | overene 19,410,239 23,471,203 213425544 | ............. 225,781,432
11, GEOrgia.....oocveevevverneirnerne GA [ i [ .28,763,404 | .... ..33,754,782 | ... ....19,416,621 .18,101,566 ...74,618,238 ....75,629,370
12, Hawaii......ccoocoovvnrenrnreneee H [T S 3,606,255 | .ooovvrnenne 2,662,431 | oo 1,311,438 1,708,623 21,728,017 22,808,297
13, 1daho...ccovcivecncineineiineineeee D i [P PR 6,348,626 | ....cocovevnne 6,963,539 | ..ccvvvrririnene 849,020 2,260,531 12,561,944 | .....cccoenee. 13,835,096
14, 1NOIS.......vverreerrrerienrienernnrnnne L | s I ..57,600,685 ...52,560,348 | ... ....36,161,084 .34,686,371 .219,706,369 | ... ..239,584,118
15, Indiana.......cccoocvververrncrnennend N i [ 32,411,530 26,851,096 | ...oocovvrrnnn 9,442,206 9,607,293 | .... 48,036,399 | ...covvvenee. 51,238,567
16, 1OWa. oo A Leevoes | e 10,949,368 | ....covvenve. 10,721,462 | ..cooennene. 6,671,740 | oo 7,655,200 | ..cooonvnens 48,857,756 | ..cooevvene. 52,028,409
17, Kansas.......ccveeverinsevrnennennn. KS|...... [ ESUPOO T 23,442,128 | ....covvennee. 24973436 | ..ovvvrevnne 10,446,231 10,455,099 75,713,724 | ....coovevenee 80,868,765
18.  Kentucky......coooovvverrerrieciinens KY |[....... PO 12,735,021 | oo 12,435193 | oo, 6,934,908 | ..cocovrirriinnee 7,664,960 | ... 80,363,077 | ..covvvrrrene 80,701,716
19.  Louisiana.........coccuvevveernernnennn. LA|...... [ ESUPOO T 22,640,736 | ..ocovvennee 24,699,354 | .....ccovvvune. 8,619,336 | ..coovvrrnns 12,531,550 | .ovoovrrnnen. 82,729,703 | ..o 78,266,728
20.  Maine.....cooverreririeieienne ME ... Lo | s 4,999,331 | oo 3,806,264 | ..cocovvrrinnne 1,346,425 | ...coovcvnnee. 1,462,162 17,492,240 | .....coeee.. 19,260,061
21, Maryland........cocovvvrvrineninnnnn. MD|.... [ ESUPOO T 38,110,116 | ..vvvveennes 37,458,390 | ...occvvreneee 12,104,464 17,982,935 | ... 78,801,065 | ...oovorevenee 82,995,696
22.  Massachusetts..........cccoceeue.. MA | ... [T T 77,131,374 | . 90,205,916 | ...cooovvvenee 35,762,114 | ..ccoooenee 32,838,848 | ............. 259,393,960 | ..cocovvenee 254,459,580
23. Michigan.......ccccocoevrnrrirnirnn. M| ... Levevees | e 36,250,979 | ..cooverrnnes 34,838,170 | .ovvvvrnenn 15,912,321 12,991,898 125,220,456 | ............. 128,270,603
24, Minnesota........c..coocvmrrnee. MN | L [P T 23,830,987 | .ooveinne 21,363,707 | coovvrrrrrns 6,036,974 | ..cooovrrriennn 8,451,495 | ... 75,517,907 | cocovvveiene 77,827,494
25, MiSSISSIPPI...vvervrrerrirerieneees MS [ Leevoes | e 21,681,109 | oo 21,505,206 | ...cooovvene 11,583,072 | oo 9,484,083 | ...cooovene. 67,727,008 | ... 69,639,705
26.  MiSSOUM.....oconrrrnrernrinerneen MO [ [ ESTO TR 21,942,188 | ...cccovvvnnee 25,634,951 | oo 15,586,972 22,879,558 95,100,082 | ...cccovvvenee 99,555,404
27. Montana.......cccoevvmrrmrvereee . MT [ i Leevoes | e 7,898,489 | ...ocovvnn, 9,670,857 | .ovovvrirrenn 4,151,258 2,707,471 | ... 9,292,196 | .oovvvrrnne 11,502,286
28.  Nebraska.......cccooeermeernennncn . NE [ i [P T 29,412,713 | v 26,871,027 | ..ovvovine 14,940,162 | ...cooovvenve 40,840,761 | ...ccovevnne 61,045,905 | ...ccovvvenee 70,658,059
29. Nevada......coooormrrmremrrnnenc NV [ i [OOSR 14,946,787 | .....ooe..... 15,743,413 | oo 5,352,635 2,907,338 25,566,096 | ....oveonenn 27,262,380
30. New Hampshire... NH|....... [ ....1,067,652 . 11,744528 | ... ..3,479,638 3,365,949 ...39,172,149 ....37,356,746
31, New Jersey......ccoeovercmreneeenNJ [ i I 52,838,320 52,284,080 | ..coovvvnvnne 56,207,143 40,568,849 359,757,901
32, New Mexico........cooccrnernee. NM | e [T TR 11,399,623 | .oovvirrnne 9,863,511 | .o 5,120,886 6,815,918 19,482,559 | ...ccovvvvnee. 19,710,462
33.  New York..... SNY L. ....131,287,400 | .... 118,014,533 | ... ....63,389,271 .70,275,859 529,974,292 ..528,331,540
34.  North Carolina.........c.ccceceee.e.NC | . [ ESTO OTR 34,817,718 | v 34,271,307 | coovvreine 12,408,739 21,652,321 97,830,240 110,694,671
35.  North Dakota..........ccccceeeeeeee.ND | .o Lo | s 4574847 | oo 2,651,714 | o 856,731 835,825 | ..o 2,379,858 | ..covrrieenne 3,154,511
36.  Ohi0...covvreereneenernernennen OH [ [ ..28,476,962 ...28,868,982 | ... ....23,746,978 .17,855,095 ...76,332,982 ....94,325,939
37.  Oklahoma.......cccocvevimrirenen . OK | oo L. 32,199,879 30,105,438 | .ovovveenee 16,988,180 22,403,599 | .... 40,395,589 54,376,446
38, Oregon......coeveenreneeinennn. OR [ i [ ESUPO ETR 10,057,358 | ..ooovrvnnene 12,711,421 | e, 2912147 | oo 4,923,382 | ..coovvvnn. 23,902,152 | ..ovvreiinn 25,926,974
39.  Pennsylvania.........ccccoeconeee . PA | i TR I 71,143,645 | .............. 68,081,894 | ..ccovvenee 28,101,425 37,674,822 309,507,903 | .....ceene. 331,163,474
40. Rhode Island...........c.cocconeen. R e Lo | s 4,186,881 | oo 3,344 477 | oo 1,052,042 1,713,739 | .... 15,755,064 | ....coevvnee. 17,446,616
41.  South Carolina.........cccccoeeeunce SC|....... Leevoes | e 11,478,265 | ....oveeeee. 11,579,704 | ..oovrnne. 2,089,459 | ..o 13,580,279 | ..coovvennee. 35,449,924 | ............... 36,706,742
42.  South Dakota...........ccoueerneennes SD|....... Leevoee | v 3,713,829 | oo 4,715,001 | oo 1,253,918 2,723,746 12,094,121 | v 14,279,850
43, Tennessee......oommrrmeenees TN|....... [ ESPO ET 45,483,854 | ............... 42,314,831 | oo 17,219,259 20,883,785 | .... 150,481,089 | ............. 151,963,862
LY - TX e [ ESUPOO P 64,101,765 | ...ccoovvvnnes 41,271,201 | oo 16,044,968 | ............... 21,339,161 | covvvrnee. 332,564,826 | .....cconue. 336,946,616
45, Utah...coonn, uT|..... Lo | e 9,658,350 | .oovvirrinnes 8,536,028 | ..cooovvirrienn 1,741,026 | .o 3,184,269 13,314,344 | ..o 15,616,689
46.  Vermont..........cooeeveerverionnnn. VT | Leevoes | v 2,867,343 | oo 4,389,674 | .oovvrnne. 2,343,310 2,335,457 | .... 22,017,547 | oo 24,006,690
47, VIrginia.. ..o VA|...... PO O 34,800,107 | ..covverennes 37,220,922 | ..o (1,598,441) | .ovvvrienne 24,569,388 | ............. 115,027,840 | ............. 120,308,558
48.  Washington.........cc..cceuvrrvnnn. WAT....... Leverees | v 21,108,676 | ............... 22,295,827 | covvrrrrrnnn 9,206,091 17,207,152 37,601,105 | oo 37,877,120
49.  West Virginia..........cocooevenen. WV |....... Leevoee | e 11,913,635 | .o 11,224,389 | oo 4,233,654 | ..coovrrienne. 2,784,105 54,472,396 | ....ccoevenee 58,688,076
50.  WiISCONSIN......rvverrvrierienriennes WI....... Leevoee | e 16,430,974 | ..o 17,598,148 | ..o 3,511,891 | oo 2,257,780 | ...............55,503,273 | ......cec...... 54,178,730
51, Wyoming......ccocomeermeerneerneennees WY ... Lo | e 3,275,019 | oo 3,056,519 | .oovovvrireiinne 2,161,957 1,035,980 | oo 4,273,723 | 4,483,891
52.  American Samoa..........cc......;AS | ....... Nerooor | 0 | e (0 0 s 0
53.  GUaM...ccocovvrnernnrnnrneiieneeGU [ [ 2,108 | oo 2,685 | o853 | 0 | 8,147
54.  Puerto Rico........ccccoevrnrrneee PR | i Levevee | e 271,483 | 187,901 54,500 23,510
55.  US Virgin Islands Y/ [ 1,324 144,313 ...38,599
56. Northern Mariana Islands......MP]|....... Nerioor | 0 | 0 [SSUSTURRRRSRON | I SOOI 0
57. Canada........oomnnirninnncs CAN |...... |\ T TN (0 N (0 O (01 (0 N [0 O 0
58. Aggregate Other Alien............ (0] 0.0 S 2,864,503 | .ooooiieines 3,128,163 | ..o (517,701) 126,713 | oo 1,633,442 | .o 1,785,437
59, TotalS.....cocvrereiriririincicies ()53 | e 1,271,719,250 | .......... 1,242,331,829 | ............. 613,363,626 ...711,808,372 .4,599,574,679 | .......... 4,828,140,317
DETAILS OF WRITE-INS
58001. DEU Germany .......ccccoeeeveveereens | cenee ) 9.9, T PO 320,294 400,293 |...coovrrrrrrnrinrirnneen0 0 26,507 | .o 43,516
58002. GBR United Kingdom ................ | ..... D.0,9, SO D 281,026 338,061 | .o 3,845 |0 [ 196,155 | ..ocvvurverieriiriieiienns 0
58003. JPN Japan .........ccccovemeneereirneenne | conne D 0,9, SO DR 266,863 |...ccoerirriinnen. 78,939 | .o (0 TN (0 O [0 O 0
58998. Summary of remaining write-ins
for Line 58 from overflow page.... [ ... XXX, | covrveerncennens 1,996,320 | ...cooovvvnnee. 2,310,870 | cooovvvrerrernnee (YA IT) I I 126,713 | oo 1,410,780 | .covvvvvrrnees 1,741,921
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... XXXeovie | e 2,864,503 | oo 3,128,163 | ..o (517,701 oo 126,713 | i, 1,633,442 | i, 1,785,437
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

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

Q10
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Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

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

The Travelers Companies, Inc.
. St. Paul Fire and Marine Insurance Company (24767) *
...... St. Paul Mercury Insurance Company (24791) *
...... St. Paul Guardian Insurance Company (24775) *
...... St. Paul Fire and Casualty Insurance Company (40967) *
...... St. Paul Surplus Lines Insurance Company (30481) *
...... The Travelers Casualty Company (41769) *
...... Travelers Constitution State Insurance Company (41750) *
...... Northbrook Holdings, Inc.
......... Discover Property & Casualty Insurance Company (36463) *
......... St. Paul Protective Insurance Company (19224) *
...... Discover Specialty Insurance Company (10213) *
...... United States Fidelity and Guaranty Company (25887) *
......... Fidelity and Guaranty Insurance Underwriters, Inc. (25879) *
......... Fidelity and Guaranty Insurance Company (35386) *
......... Laurel Village Fidelity Realty, Inc.
. Laurel Village Joint Venture Partnership (50%)
... Laurel Village | Limited Partnership (99%)
... 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 TRAVELERS |NDEMN|TY 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 TRAVELERS INDEMNITY COMPANY

SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

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

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

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

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

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

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

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

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

3548...... The Travelers Companies, Inc......... [00000...... | coocovererrnns | cevreieireinnies [ eveiereiieiieinns [ e F&G U.K. Underwriters Limited...........cccoccvvrvrvennne The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC.........ccccovrerrinis | corvrrrennns
3548...... The Travelers Companies, Inc......... | 00000...... | .c.cverrirreries [ eevrerrerinrireries | v v Travelers Underwriting Agency Limited................... The Travelers Companies, Inc. ...100.000 | The Travelers Compani€s, INC..........cocurrnrerirens | crevrereeene
3548...... The Travelers Companies, Inc......... | 00000...... | .c.cverrimrerons [ eerrerernrireries | verreerinnineeres v Travelers Syndicate Management Limited.............. The Travelers Companies, INC..........ccocvevnirennae ...100.000 | The Travelers Compani€s, INC..........cocuvrnrererens | crevrereeene
3548...... The Travelers Companies, Inc......... [00000...... | cooovereeereenns | verrerrmeereinens [ eoreireneeineines [ e Travelers Asia Pte. Ltd.......cccoovvvivcnensirinnns Travelers Syndicate Management Limited.......... |Board.........ccccco. | woveeee 0.000 | The Travelers Companies, INC........cocvvrereerens | corerernenes
3548...... The Travelers Companies, Inc......... [00000...... | coeoveeeeereenns | verveereeereinens [ ereirenieinenes [ e St. Paul Surety Europe Limited............ccocovrerreninns The Travelers Companies, Inc ...100.000 | The Travelers Companies, INC.........coccverreurenes | creerernenns
3548...... The Travelers Companies, Inc......... [00000...... [ coooorirenis | eerieriieeens | cererreeeriens [ reeesieeeeeeesnns Travelers Corporate Trustee Ltd...........ccccovvueinnee. The Travelers Companies, Inc ...100.000 | The Travelers Compani€s, INC..........ccccovverriries | cerrrrrinnns
3548...... The Travelers Companies, Inc......... [00000...... [ coooorreeris | eerierinieiens | e [ Travelers London Limited............cccoeveeeeviciiennnns The Travelers Companies, Inc ...100.000 | The Travelers Compani€s, INC..........ccccccvrerrrins | cerrrrrrnnnns
3548...... The Travelers Companies, Inc......... [00000...... [ cooooriennins | errrireriieeens | e [ e Solicitors Professional Indemnity Limited................ Travelers London Limited...........cccccoevvcvreennns [BOAMceiciiiis | e 0.000 | The Travelers Companies, INC........cccovvererireernns [ covivirinenns
3548...... The Travelers Companies, Inc 41-1880024 | ... | e e St. Paul London Properties, INC........cccoevreriirinnnnes The Travelers Companies, INC.........ccocevverernnnes Board.......coceet | e 0.000 | The Travelers Companies, INC..........ccevvrererns | corverrennans
3548...... The Travelers Companies, Inc 52-1965525 [ ...voveveeeeeeees e | e TCI Global Services, INC.........ccccvevvevevereeeeeeenae The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC.........ccccovrevrrnis | corvrrrennns
3548...... The Travelers Companies, Inc......... [00000...... | cooovererrens | cerrnierninnes [ evrirreieinenns [ e Travelers Management Limited..........c...cccoevivennes The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC.........cccovrerrrinis | corvrvrennnns
3548...... The Travelers Companies, Inc. AA-T121375] e | e | e Travelers Insurance Company Limited.................... The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC..........ccocuvrveererens | crevrerenene
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3548...... The Travelers Companies, Inc......... {00000..... | .ccoverrreennnee Travelers Professional Risks Limited Travelers Insurance Company Limited ...100.000 | The Travelers Companies, INC.........c.coevereureencn.
3548...... The Travelers Companies, Inc... 06-1008174 | ... . | Travelers Property Casualty Corp.... The Travelers Companies, Inc..... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 06-0566030 Constitution Plaza, INC........c.cocoveririeiriieeiiienn Travelers Property Casualty Corp..........cccceeuneee ...100.000 | The Travelers Companies, InC..........cccccevrrreennen.
3548...... The Travelers Companies, Inc 06-1445591 | ..o [ oo [ Travelers Insurance Group Holdings Inc................. DE............ UDP............. Travelers Property Casualty Corp..........cccovvennee ...100.000 | The Travelers Compani€s, INC..........ccccovvvvrris | cerrrrernnnns
3548...... The Travelers Companies, Inc 06-6033509 | ....coveveevrrene | cervereieieiries [ The Standard Fire Insurance Company.................. CToee. A Travelers Insurance Group Holdings Inc............. O/BM........cc... ...100.000 | The Travelers Companies, INC.........cc.covevevrrei | corrrrrennns
3548...... The Travelers Companies, Inc 066033509 | ....cvvevrerrrenee | e [ Standard Fire Properties, LLC..........cccouvrviririennes DE............ NIA....cconn. The Standard Fire Insurance Company.............. OM..oovvirrrnns ...100.000 | The Travelers Companies, INC.........cccovevevrrien | corrrrrennnns
3548...... The Travelers Companies, Inc 94-3097171 | oo | e [ Bayhill Restaurant [l Associates............ccerrevrenens CA...ccc.... NIA...con. Standard Fire Properties, LLC.........cccccovvrrerrennes [© ISR I 50.000 |The Travelers Companies, INC........cccovereverrnnnns 0109.....
3548...... The Travelers Companies, Inc. 06-6033509 | .....oovvrrvererens [ eorerierineirernes [ Standard Fire UK Investments, LLC...........cccovvuue. DE...ccv. NIA oo The Standard Fire Insurance Company.............. O/M..cooiirnine ...100.000 | The Travelers Compani€s, INC..........ccocuvrnrerirens | crevrerenene
The Automobile Insurance Company of Hartford,
3548...... The Travelers Companies, Inc......... 19062...... 06-0848755 | ..o | verrerrereieereins [ Connecticut (0 I A The Standard Fire Insurance Company.............. O/BM.......cooevenn. ...100.000 | The Travelers Companies, INC.........cccvvreurvnes | crrererrenns
The Automobile Insurance Company of Hartford,
3548...... The Travelers Companies, Inc......... 00000...... 06-0848755 | ..o oo [ e Auto Hartford Investments, LLC...........c.ccoevvvvrnne. DE........ NIA............... Connecticut OM....cooerernee. ...100.000 | The Travelers Compani€s, INC..........cccovverrrrees | cerrrreeenns
3548...... The Travelers Companies, Inc......... 36145...... 06-1286264 | .....oovvveverens | e [ Travelers Personal Security Insurance Company.... |CT............ A The Standard Fire Insurance Company.............. O/BIM................ ...100.000 | The Travelers Compani€s, INC..........cccccevvvririns | cerrrrrrnnns
3548...... The Travelers Companies, Inc......... 36161...... 06-1286274 | ..o | oo [ Travelers Property Casualty Insurance Company... |CT............ A The Standard Fire Insurance Company.............. O/BM........cu.... ...100.000 | The Travelers Compani€s, INC..........cccovrevririns | cerrereinnns
3548...... The Travelers Companies, Inc......... 38130...... 36-3703200 | ..vovvvrerrrenee | e [ Travelers Personal Insurance Company................. CToee. A The Standard Fire Insurance Company.............. O/BIM.......ccoeun.. ...100.000 | The Travelers Companies, INC.........ccccovevevrriei | corrrrrennnns
3548...... The Travelers Companies, Inc......... 00000...... 274489564 | ... | e [ Travelers Texas MGA, Inc . The Standard Fire Insurance Company.............. O/BIM.......coene. ...100.000 | The Travelers Companies, INC.........cccovverrinis | corvrrrennns
3548...... The Travelers Companies, Inc......... 00000...... 066033509 | ....vvvrevrrrrn | verrerrireirireins [ Oregon Evergreen Investor I, LLC............ccovrvinnne DE............ NIA...oon. The Standard Fire Insurance Company.............. OM..oovivrininns ...100.000 | The Travelers Companies, INC.........cocvvrevrrines | corerrrnnnns
3548...... The Travelers Companies, Inc......... 00000...... B1-1639956 | .....oovvrvrrerens [ eorerierinrirernes [ Lone Rock Timber Investments |, LLC.................... DE...ccv. NIA oo Oregon Evergreen Investor |, LLC...........ccccee.e. O | e 75.000 | The Travelers Companies, INC..........ccocovvvreninnee 0110.....
3548...... The Travelers Companies, Inc......... 00000...... 98-0190863 | .....ooverevrerens [ eorerierirrirerines e Travelers (Bermuda) Limited...........cccvevvrniririninne BMU......... (A Travelers Insurance Group Holdings, Inc............ OBM.....covvene. ...100.000 | The Travelers Compani€s, INC..........cocuvrvvererens | crevrereeene
3548...... The Travelers Companies, Inc......... 00000...... 204312440 | ..o | e [ Travelers Lloyds Management Company................ TXeorere NIA .. Travelers Insurance Group Holdings, Inc............ O/BM......ccooeenn. ...100.000 | The Travelers Companies, INC.........cocorreurenes | reererrenns
3548...... The Travelers Companies, Inc......... 00000...... 06-1534005 | .....coovrererrens | e [ TPC Investments Inc Travelers Insurance Group Holdings, Inc............ O/B/M......ccouuene. ...100.000 | The Travelers Companies, INC...........coerevrenes | rvvrerrenns
3548...... The Travelers Companies, Inc......... 19038...... 06-6033504 | .....oovreeeeiens | e [ Travelers Casualty and Surety Company.... Travelers Insurance Group Holdings, Inc............ O/BIM................ ...100.000 | The Travelers Companies, INC..........ccceceverrirens | cerrrrrrnnnns
3548...... The Travelers Companies, Inc......... 41483...... 06-1067483 | ...coovevrvererens | ervrereinirienns [ Farmington Casualty Company............cccceceueurinnnae Travelers Casualty and Surety Company............ O/BIM.......cc..... ...100.000 | The Travelers Compani€s, INC.........ccccoovrevririns | cervereennnns
3548...... The Travelers Companies, Inc......... 00000...... [ ceoreerrerrerrrens [ errerrererssnne | vereersseseeneees | e 8527512 Canada INC..........covevrvereiciireieiesiiennes Travelers Casualty and Surety Company............ O/BM.......ccoeun.. ...100.000 | The Travelers Companies, INC.........coceevevrrini | corverrennans
3548...... The Travelers Companies, Inc......... 00000...... [ ceoreerrerrerrrens [ rrrerrererrsnnn | vereeresesesseees | e Travelers Insurance Company of Canada............... Travelers Casualty and Surety Company............ O/BIM.......cocun.. ...100.000 | The Travelers Companies, INC.........cccovevevrrinns | corvrrrennnns
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... 3119%...... 06-0907370 | ..o [ eorerierinrirernes e America (6 IO (A, Travelers Casualty and Surety Company............ OBM.....cccvven. ...100.000 | The Travelers Compani€s, INC..........cocurrnrerirens | crevrereeene
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... 00000...... 060907370 | ..vovevereeren | rererrereneireens [ e Travelers Brazil Holding LLC..........ccoevvviviiiriennnns DE............ NIA..con. America O/B/M......cooeene. ...100.000 | The Travelers Companies, INC.........coccvwvreurenes | crverernenns
3548...... The Travelers Companies, Inc......... 00000...... 06-0907370 | ..o | e e Travelers Brazil Acquisition LLC..........cccovviiinenee DE............ NIA .. Travelers Brazil Holding, LLC.........cccccvvvviviennee. O/BM......cooeene. ...100.000 | The Travelers Companies, INC.........cocovreureners | crrererrenns
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... [ coreeeerererrirens [ ererrereeerreenee | rereerereneeneens [ e Resseguros S.A. ("Holdco") BRA.......... NIA .. Travelers Brazil Acquisition LLC...........ccccoveveeves [OBuiiiiiiiiiins | e 49.500 | The Travelers Companies, INC.........c.coceereveen. 0111.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... [ oererrrererrerens | errrrereerreniees | e [ J. Malucelli Resseguradora S.A........... Resseguros S.A. ...100.000 | The Travelers Companies, INC.........ccccccvrrerrenn. 0111.....
3548...... The Travelers Companies, Inc......... 00000...... [ oererrrereirerens | errrrererreeees | e [ J. Malucelli Controle de Riscos Ltda.... J. Malucelli Resseguradora S.A........ccccccvvvecvraes [OBuoiiiiiiniiiins | e 0.010 | The Travelers Companies, INC.........cccouerrrerirrnens 0111.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... [ coererrreeerrernns | rrrrerererrennne | rerrernerenseeneens | e J. Malucelli Seguradora S.A..... Resseguros S.A. ...100.000 | The Travelers Companies, INC.......c.cocvvvrrevrenn. 0111.....
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1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
3548...... The Travelers Companies, Inc......... 00000....... [ ceeeeereererrernes | ereerereeeereenee | verreerereneeneens | e J. Malucelli Controle de Riscos Ltda...........cc.ccce.... BRA.......... NIA .. J. Malucelli Seguradora S.A.........ccocuverivireneens O/B...ooevveenne | e 99.900 |The Travelers Companies, INC.........cccvveveenennee 0111.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... [ ooerrrrrereirens | ererrereerieieiens | e [ J. Malucelli Seguros S.A........cccoveveenieeriens BRA.......... A Resseguros S.A. O/B...ooverernnns ...100.000 | The Travelers Companies, INC..........cccovvrrvernnne. 0111.....
3548...... The Travelers Companies, Inc 06-0876835 | .....oovvveverres | errrereinirieins [ Travelers Casualty Insurance Company of America A Travelers Casualty and Surety Company. ...100.000 | The Travelers Compani€s, INC..........cccovrevririns | cerrrreinnns
3548...... The Travelers Companies, Inc 06-1286266 Travelers Casualty Company of Connecticut.......... [CT.cvvcvrees [1Aciiiiiiinns Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc... 06-6033504 | ... . | Travelers Casualty UK Investments LLC..... .. | Travelers Casualty and Surety Company.... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 06-1286268 Travelers Commercial Insurance Company. Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc. 06-1203698 Travelers Excess and Surplus Lines Company....... Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc... 75-1732040 | ... . | Travelers Lloyds of Texas Insurance Company...... . | Travelers Casualty and Surety Company.... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 75-2676034 Travelers MGA, INC.......ovureiereereererieenceeees Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc 06-0566050 | ....ocovrevecerens | vererreremrireins e The Travelers Indemnity Company...........ccccccevenee Travelers Insurance Group Holdings Inc............. ...100.000 | The Travelers Companies, INC...........ccoeerevrenes | crvvrerrenns
3548...... The Travelers Companies, Inc 06-0566050 | ...ovevrrveveerns | ererereeeirieins [ e Arch Street North LLC..........coovvviervicieieenns The Travelers Indemnity Company..................... ...100.000 | The Travelers Compani€s, INC..........cccccevvvririns | cerrrrrrnnns
3548...... The Travelers Companies, Inc 06-0291290 | ...cvveverereiees [ e [ The Charter Oak Fire Insurance Company............. The Travelers Indemnity Company..................... ...100.000 | The Travelers Compani€s, INC..........cccovrevririns | cerrereinnns
3548...... The Travelers Companies, Inc 06-1345091 | ..o [ oo [ Countersignature Agency, INC..........c.coerevrererennns The Travelers Indemnity Company.................... ...100.000 | The Travelers Companies, INC.........ccccovevevrriei | corrrrrennnns
3548...... The Travelers Companies, Inc. 59-3372141 | oo [ [ First Floridian Auto and Home Insurance Company |FL............. (D The Travelers Indemnity Company...........c.cc...... O/BM.....covvene. ...100.000 | The Travelers Compani€s, INC..........cocvrerrerivnns | rvvrereeene
3548...... The Travelers Companies, Inc 22-3129711 | e | e [ First Trenton Indemnity Company.............cccccvvenenes CTeine. DS The Travelers Indemnity Company. O/BIM.......cooeene. ...100.000 | The Travelers Companies, INC.........cccovvreerrnes | covererrnnns
3548...... The Travelers Companies, Inc 56-13713671 | ..o | e [ Gulf Underwriters Insurance Company................... CTeees [DXS S The Travelers Indemnity Company. O/BIM.......coovunn. ...100.000 | The Travelers Companies, INC.........cocovrevrrnes [ crrererninnns
3548...... The Travelers Companies, Inc 75-6013697 | .. | verrerrereieireens [ e Select Insurance COMPaNY..........cocveeveererereeneenns TXereren [D1S S The Travelers Indemnity Company..................... O/B/M.......cooevenn. ...100.000 | The Travelers Companies, INC.........cocvrreurenes | crvrrernenns
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... [00000...... [ coooorieeris | eerinriieeiens | cereireeeeriens [ Europe, Limited The Travelers Indemnity Company..................... O/BIM................ ...100.000 | The Travelers Compani€s, INC..........cccocererriries | cerrrrrinnns
3548...... The Travelers Companies, Inc T5-1679830 | ..ovvveveveveiens [ ereeereiririeins [ Commercial Guaranty Insurance Company............ The Travelers Indemnity Company. OBIM........cc..... ...100.000 | The Travelers Compani€s, INC..........cccocvrevririns | errerrennns
3548...... The Travelers Companies, Inc 06-0566050 | ...cvvvrveverns | erererreririenns [ erereerieisieseieenins Crystal Brook, LLC.........cccccvvienniereerieses The Travelers Indemnity Company. O/BM.......co... ...100.000 | The Travelers Compani€s, INC..........cccccvuevriries | errerernnnns
3548...... The Travelers Companies, Inc 06-0566050 | .....ccovvvereres [ ererereiesieees | oo Durham Holding, LLC.......ccocvvererrreiereieireieieis Crystal Brook, LLC........cccovvvvveireeieeiiiniinnens OBM................ ...100.000 | The Travelers Companies, INC.........cccovrerrrnis | corrrrrennns
3548...... The Travelers Companies, Inc 06-0566050 | ....ocvvrevrrrrnn | verrerrireieirins [ e Sutton Holdco, LLC........covveiireecesieeniinns The Travelers Indemnity Company. .|OBM.......coon.. ...100.000 | The Travelers Companies, INC.........cccevverrrinis | corvrrrennnns
3548...... The Travelers Companies, Inc 06-0566050 | ...vovvvrevrrrrns | verrerrererrireins [ crreereeneieeessisneeens Cadet Limited, LLC.......ccoeovvvreiveerereeeineiene Sutton Holdco, LLC ...100.000 | The Travelers Companies, INC.........cocvvrevrrines | corvrrrnnnns
3548...... The Travelers Companies, Inc. 06-0566050 | .....ooveurvererns [ eorerierinrirernes e Arrowhead Company, LLC...........ccoounincrrinininnne The Travelers Indemnity Company...........c.cc...... OBM.....ccocevene. ...100.000 | The Travelers Companies, INC..........ccocuvrnrererens | rvvrerenene
3548...... The Travelers Companies, Inc 06-0566050 | .....cooveveverers [ ererererereieieies [ erereeieee e Eastern Asset, LLC.......c.cooveveveveveeeeeecececeenns Arrowhead Company, LLC...........cccoeovrierirrinennn, OBM................ ...100.000 | The Travelers Companies, INC..........cccevvvrrrrins | cervrrerennns
3548...... The Travelers Companies, Inc 411769846 | ..o [ e [ Jupiter HOIdINGS, INC.....c..covvvvmreinirerercicie The Travelers Indemnity Company..................... O/BM......cooeene. ...100.000 | The Travelers Companies, INC.........cocovreureners | crrererrenns
3548...... The Travelers Companies, Inc 86-0703220 | ... | e [ American Equity Insurance Company..........cccoc...... Jupiter HOIAINGS, INC........cvvvivrieiirinicrcine O/BM......ccvuuene. ...100.000 | The Travelers Companies, INC..........c.coerevrenes | rvvrernenns
3548...... The Travelers Companies, Inc 86-0868106 | .....vvreveverns | ererrereiririeins [ American Equity Specialty Insurance Company...... American Equity Insurance Company................. O/BIM................ ...100.000 | The Travelers Compani€s, INC..........cccccevvrrrins | cerrrrrinnnns
3548...... The Travelers Companies, Inc 416009967 | ...vovvreverriee | eovererrinrreieines | eerrereresnsseieseienns Northland Insurance Company...........ccccoeeriiennnns Jupiter Holdings, INC......c..covuviirviieniicieiciens ...100.000 | The Travelers Compani€s, INC..........ccccevrevririns | cerrerernnns
3548...... The Travelers Companies, Inc 41-0983992 Northfield Insurance Company...........cccccevveverrinns Northland Insurance Company. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc... 94-6051964 | ... . | Northland Casualty Company...... Northland Insurance Company. . ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 41-1720288 Northland Risk Management Services, Inc............. Jupiter Holdings, INC.......ccovvvvvieinrirenieeriinnns ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc. 06-0566050 | .....oovvrrvrerens | corerierirrirernes | e Travelers Indemnity U.K. Investments LLC............. The Travelers Indemnity Company..........ccc...... OBM.....ccoovvene. ...100.000 | The Travelers Compani€s, INC..........cocurrnrererens | crevrereneene
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1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
3548...... The Travelers Companies, Inc 06-0566050 TPC UK. Investments LLC DE.... The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC.........c.coevereureencn.
3548...... The Travelers Companies, Inc... 06-0303275 | ... . | The Phoenix Insurance Company. ... |CT. The Travelers Indemnity Company.. ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 58-6020487 The Travelers Indemnity Company of America....... CT The Phoenix Insurance Company.............ccce...... ...100.000 | The Travelers Companies, InC..........cccccevrrreennen.
3548...... The Travelers Companies, Inc 06-0336212 | ..o | oo [ The Travelers Indemnity Company of Connecticut.. | CT The Phoenix Insurance Company.............ccceeune. ...100.000 | The Travelers Compani€s, INC..........ccccovvvvrris | cerrrrernnnns
3548...... The Travelers Companies, Inc......... 25674...... 362719165 | ..vvvrerrrein | e [ Travelers Property Casualty Company of America.. |CT............ [D1S S The Phoenix Insurance Company...............c.ce.... O/BIM.......ccoen.. ...100.000 | The Travelers Companies, INC.........cccovvverrreis | corrrrrennnns
Travelers Property Casualty Company of
3548...... The Travelers Companies, Inc......... 00000...... 13-2743602 | ovovvvreerrienes [ eoverrrinireiieiens [ e American Marine Management Services, Inc.......... NY.oies OTH...overnee. America O/B...ooeevrreierene | e 47.500 | The Travelers Companies, INC.........cocvverrevrenn. 0112.....
3548...... The Travelers Companies, Inc......... 00000...... 30-0510298 | ....oovenrrrerens [ eorerierineirernes e American Marine Claims & Adjusting Services, Inc. |NY............ OTH....ccocone. American Marine Management Services, Inc...... OB ...100.000 | The Travelers Companies, INC...........cocevvrereninnee 01183.....
3548...... The Travelers Companies, Inc......... 00000...... 06-1501229 | ..o | e [ Constitution State Services LLC...........ccccovvivinenee DE......c.... [DXS S The Phoenix Insurance Company..............cc.een.. OM..cooviiininns ...100.000 | The Travelers Companies, INC...........coerevrenens [ rvvrerrenns
3548...... The Travelers Companies, Inc......... 00000...... 06-0303275 | ..o | e [ Phoenix UK Investments LLC...........ccccoeveunivirennee DE......c.... [D1S S The Phoenix Insurance Company..............cc.ce.... OM..ooviiininns ...100.000 | The Travelers Companies, INC...........coovrevrenens | revrernenns
3548...... The Travelers Companies, Inc 04-3175569 The Premier Insurance Company of Massachusetts| MA............ The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC..........ccccovvvreennnen.
3548...... The Travelers Companies, Inc... 35-1838077 |... . | TravCo Insurance Company. The Travelers Indemnity Company.. ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 20-4403403 TINDY Foreign, INCe...c.cuvvvreinriieincnsieeseeiens “ The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC........ccocvvvrrevrennn.
3548...... The Travelers Companies, Inc 95-3634110 Travelers Commercial Casualty Company.............. CT The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC.........cccecvrrevrenn.
3548...... The Travelers Companies, Inc... 62-1657094 | ... . | Travelers Distribution Alliance, Inc The Travelers Indemnity Company.. ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 06-0566050 Travelers TLD, LLC The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC.........c.covrereurenn.
3548...... The Travelers Companies, Inc 06-0566050 | .....covrevrrerens | verrerrerenrereens e Tiercel, LLC The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC.........cocvvreurenes | crverernenns
3548...... The Travelers Companies, Inc 06-0566050 | .....coovevevereres [ ererereieieieiees [ ereeeeieee e Redstart, LLC Tiercel, LLC ...100.000 | The Travelers Companies, INC..........cccevvrerrrries | cerrrrerenns
The Travelers Home and Marine Insurance
3548...... The Travelers Companies, Inc......... 27998...... 35-1838079 | .oovvvevevereiees [ e [ Company The Travelers Indemnity Company. O/BIM........cc..... ...100.000 | The Travelers Compani€s, INC.........cccccovrrvvriries | cerrirrinnns
3548...... The Travelers Companies, Inc......... 41262...... 76-0002592 | ....cvvveevrrere | e [ The Travelers Lloyds Insurance Company.............. The Travelers Indemnity Company. OMIA........ou.... ...100.000 | The Travelers Companies, INC..........c.ccveveverieis | corvrrrennns
3548...... The Travelers Companies, Inc......... 00000...... 06-0566050 | .......cvoevrreree | corerrererieirnns [, Travelers Marine, LLC..........cc.cccovvverreveverreriinnnas The Travelers Indemnity Company..................... O/BM.......... ...100.000 | The Travelers Companies, INC............ccccccvvrviers | corrrrrennns
Asterisk Explanation
0100. Laurel Village Joint Venture Partnership is 50% owned by an unrelated party with no current economic interest.
0101. USF&G/Fidelity Retail Associates Limited Partnership is 83.95% owned by United State Fidelity and Guaranty Company 1% owned by USF&G Retail Associates GP, Inc.
0102. Black Mountain Ranch Limited Partnership is 85% owned by St. Paul Fire and Marine Insurance Company and 1% owned by BMR Sports Properties, Inc.
0103. | St. Paul Fire and Marine Insurance Company has a 67% ownership and 80% economic interest of UA Combined Investment Company Limited.
0104. | Jago Dedicated Limited is 88.9% owned by UA Combined Investment Company Limited and 11.1% owned by St. Paul Fire and Marine Insurance Company
0105. | Castle Pines Fidelity Associates Limited Partnership is 99% owned by St. Paul Fire and Marine Insurance Company and 1% owned by Castle Pines Fidelity Realty, Inc.
0106. Fidelity Castle Pines Limited Partnership is 50% owned by an unrelated party with no current economic interest.
0107. English Turn Limited Partnership is 99% owned by English Turn Fidelity Realty, Inc. and 1% owned by St. Paul Fire and Marine Insurance Company.
0108. Fidelity English Turn Club General Partnership is 99% owned by English Turn Fidelity Realty, Inc. and 1% owned by English Turn Realty Management, Inc.
0109. Bayhill Restaurant Il Associates is 50% owned by an unrelated party, which is the manager.
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1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0110. Lone Rock Timber Investments |, LLC's other 25% member and manager are unafiliated with Travelers

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




Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss

Lines of Business Earned Incurred Loss Percentage Percentage
1. 105,405,112
2. 128,168,823
3. Farmowners multiple peril 24,884,804 ..11,491,301
4. Homeowners multiple peril... 31,688,442 ....8,449,967
5. Commercial multiple peril
6. MOrtgage QUArANLY........cccciverreieieieeieiesee ettt
8. Ocean marine . .4,719,336
9. Inland marine........ ..9,394,516

10. Financial guaranty.

11.1. Medical professional liability - occurrence
11.2. Medical professional liability - claims-made.
12. Earthquake.........cccoevevenreieriesieienns
13. Group accident and health...
14. Credit accident and health....
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-occurrence..
17.2 Other liability-claims made...
17.3 Excess workers' compensation
18.1 Products liability-occurrence.....
18.2 Products liability-claims made......
19.1, 19.2 Private passenger auto liability
19.3, 19.4 Commercial auto liability......
21. Auto physical damage
. Aircraft (all perils)

284,760,994
201125079

..................................... 0.0
(26.324.1)]

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

3498. Sum. of remaining write-ins for Line 34 from overflow page . L0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......cccovwviminninninmernerneinns | coveeees w0 0 |

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

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

1 Ittt st en st snnans | steessestesseseesaen s seesaen e seees 52,727,059 | oo 121,994,043 116,524,066
2. AlIEU TINES.....ceoeceeeveeeceeee e ses et sss s stes s s ssessssssssssssssssns | orvsssessissesssssssssenssessnnsnsen 68,299,763 | ...ovieeeeee s 148,932,841 143,360,093
3. Farmowners MUIIPIE PEIl...........c.euiviueieieiicie et sisiens | evetssies e sesse s ssse s 8,979,314 | oo 28,650,170 ....24,384,013
4. Homeowners multiple peril... 11,982,386 | . ...31,055,480 33,181,229
5. Commercial multiple peril. ..68,300,357 187,294,925 ..182,672,688
8. MOMQJAGE GUAANLY........cuueeieceeieeieeireieesees ettt ssesssstesssssssssssssssessenens | sessessnssnssnsssssessessssssessesssssesessessenssnsld | sesssssssmsssssesssnssessessssssessessassssssessessans 0

8. OCEAN MAINE.......ocveveeeeeisecteeeereseeeeseste s e ssesseaesensassessssesenssssssnssssensens | ceeererresssnsssssensssssnsnssssnserenend 1,048 | oo 1,618,121 | oo 3,787,458
9. Inland marine........ 9,973,441 ..8,689,084

10. FINANCIAl QUATANTY.......cvuriececieiciee et isssssssssssesssesssnsens | sesessesssssssssssssssesssssssssessesssssnssessensnnsld | sesmssssssesssssasssssessessssssessessassssssessessas

11.1 Medical professional liability - occurrence....
11.2 Medical professional liability - claims Made............cccocevivrieieiieieiceicsieies | o0 | e
12. Earthquake.........ccoeovvvveerercrcieicenns
13. Group accident and health..............cccceviveieicirieeeecs s
14. Credit accident and health..............cocorrrinnrn e
15. Other accident and health .0
16. Workers' compensation.... RO ..88,440,165 | .... .284,892,330 | ... ..291,011,457
17.1 Other liability-0CCUITENCE. ........vueieiirieieietese ettt bessese s | esvsssssesiesssbes s bs e sseses 71,565,277 | oo 216,582,650 202,270,758
17.2 Other liability-claims Made...........ccccooenrrrinrinininseseseseenns | e DA TTA08 | o 11,934,486 . 10,117,711
Excess workers' compensation ....334,630 ...68,308
..5,992,758
............................................... (5,429)

15,458,600
..39,055, 112,715,328
21. Auto physical damage . 39,436,544
22. Aircraft (all perils) .0
23. Fidelity.............. . . 444

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

3B, TOMAIS.....cvveeiriieeicitete et

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




Statement for September 30, 2013 of THE TRAVELERS INDEMNITY COMPANY

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

1419

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 Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+09) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2010 + Priof.....c.. | coocveerenaae 2,406,530 | ................ 3,104,596 | ................ 5,511,126 | oo 496,627 | coovveeireran 50,037 | oo 546,663 ..2,115,517 ...35,868 | .o 2,757,116 | oo 4,908,501 205,614 (261,576) | coovvvererean. (55,962)
2. 20M s [ 489,117 | oo, 657,299 | .cooverernne, 1,146,416 | .oovvvvvrne. 233,018 | v, 17,981 | v 250,999 | .o 372,940 | oo 24,108 | oo 498,951 | .o, 895,998 | .o 116,841 | oo (116,259) | cvvveerrerereriseienaas 582
3. Subtotals
2011+ Prior....cce. | coevvenne, 2,895,647 | ..o 3,761,895 | ... 6,657,542 | ...ccovovernnnn 729,644 | oo 68,018 | ..o 797,662 ....2,488 457 3,256,067 5,804,499 322,455 (377,835) | covovvvrerrinn (55,380)
4, 2012.iiiies | e 659,929 | ..o 1,183,400 | ................ 1,843,329 | oo 474,465 | ..o 87,978 | oo 562,442 | .ooeern. 452,459 | oo 57,783 | oo 746,710 | .o 1,256,951 | oo 266,994 | ..o (290,930) | ovovvreerriiians (23,936)
5. Subtotals
2012 + Priof........ | cecoerverennans 3,555,576 | cocverenans 4945295 | ... 8,500,871 | ooovreran 1,204,109 | oo, 155,996 | ..cooovreneans 1,360,105 117,758 4,002,776 7,061,450
6. 2013, [ .0 S [ D9, SN .0 T D0, S [ 819,320 | oo, 819,320 | ..o D0, S I 456,093 | .o, 910,288 | .....cooevnnee. 1,366,381 |..cooovrennees XXX oorierens [ errerieiiinines )0, T P XXX
7. TotalS...ooveeee | e 3,555,576 | oo 4,945,295 | .......o.c..... 8,500,871 | .cvvvvvverne. 1,204,109 | oo 975,316 | ccvvvrerene. 2,179,425 | ..o 2,940,916 | .oooovviereeie 573,851 | oo 4,913,064 | ....cococ.n 8,427,831 | oo 589,449 | ..o (668,765) | ...ovvveererrirnnns (79,316)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line7 Line 7 Line 7
Policyholders | ...cccovcvene 7,119,286
L P 16.6 % (2. coovvererenn. (13.5)% (3. wovvvererrerirene (0.9)%

Col. 13, Line 7

Line 8

Ao (1.1)%




Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY 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:

* 25 6 58 2 0134900000 3 =

* 25 6 58 20133650000 3 =
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Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, OtNEI @SSELS .....vvveeecveceeieeseee ettt es st ss s s ssssss st es s ssessesssssesssnssassssnsans | senssesssssanes R0 L s U (010 38,405,111 ...42,715,002
2505. Service contract receivable, e o 16,334,720 ...16,334,720 20,633,200
2506. Amounts receivable under high deductible POlICIES............crvreeeererieieireerereeseeeeireens | eeereeeeneenes 13,909,941 ....15,072,007
2507. State SUrCharges reCEIVADIE. ..........ovurvrririereeriresesess st sssessenssnssns | sessessessnnes 10,593,109 ....10,998,465
2508. Due from unaffiliated companies...... ...9,290,671
2509. Other assets tri-party/tax credit bonds..
2510. Ceded dEPOSIt BSSEL........cvurerereereereeireerirseeseese ettt eenaen
2511. Miscellaneous ledger DalanCes..............cc.cveieieirieieieieeeieeesee s sessessessssssssens | senenenennnn39,086,991 | v 35,086,991
2512. Other assets NONAAMILET.............cocveveevcveireececeeee s sssesesnsnssneens | seneneenenns 192,173,256 | ... 792,173,256
2513. Performance guarantees reCeivable..............cccveveuiveiciiveeeieeeeeeeesseiesessessesesesesssesssenns | sveersnsessessnsesseneeree( 198) | ovveiieiiieie e 0
2514. Assumed reinsurance receivable and payable.............ccocvevereveeeieienireeeeeeeesee s | eveersnreneesenenee(T1,908) | voveeieicreiecesienn 0 ....(9,257)
2597. Summary of remaining write-ins for LiNg 25.........covosnrnniininrnnissnsssssssssssessessnsnsssessessneens | eneennennneni 919,512,689 | v 828,651,003 | ...............90,861,586 | ......c.c.... 110,2
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year

. Federal excise tax-reinsurance contracts

2505. Other liabilities..........cccoevererrerrereriennnes 3,982 |.... .3,982
2506. Undistributed salaries (662,916) | .... ...12,320
2507. Retroactive reinSUrance reSEIVE CEARM.........cvuiiiiiireiicieiiee ettt a bbbt a bbb s bbb sebns (24,479,257) | wvvveeverereeisiecreins (27,637,898)
2597. Summary of remaining WrtE-INS fOr LINE 25...........c.ccoouiiiiiieiiieiiieitie ettt et es sttt sssse s st eaesssaesesnsebensssessssns | srersssesessnsesesssnssasaes (25,113,456) | ..oovovverericiicirannd (27,529,571)
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31

1404. Fines and penalties of regulatory QUNOMLIES...........ccciueieicicicic et | crsssestesesssenas (177,333) | oo (966,006) (989,902)
1405. Retroactive reinsurance gain/loss................ .(1,007,928) | .. ....3,846,454 ..3,745,768
1497. Summary of remaining Write-iNS fOr LINE 14.........ciiiiiiiieieicissies ettt ettt sttt s sttt sntensensnnns | sressssansessneas (1,185,261) ......2,155,865
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Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Schedule T:

States, Etc.

1

Active
Status

Direct Premiums Written

Direct Losses Unpaid

Current Year
to Date

2 3
Prior Year
to Date

Direct Losses Paid (Deducting Salvage)
5

4
Current Year
to Date

Prior Year
to Date

6 7
Current Year
to Date

58004.
58005.
58006.
58007.
58008.
58009.
58010.
58011.
58012.
58013.
58014.
58015.
58016.
58017.
58018.
58019.
58020.
58021.
58022.
58023.
58024.
58025.
58026.
58027.
58028.
58029.
58030.
58031.
58032.
58033.
58034.
58035.
58036.
58037.
58038.
58039.
58040.
58041.
58042.
58043.
58044.
58045.
58046.
58047.
58048.
58049.
58050.
58051.
58052.
58053.
58054.
58055.
58056.
58057.
58058.
58059.
58060.
58061.
58062.
58063.
58064.
58065.
58066.
58067.
58068.
58069.
58070.
58071.
58072.
58073.
58074.
58075.
58076.
58997.

KOR Korea, Republic of ............
MEX Mexico .......
AUS Australia ....
Other Alien Combined ...
FRA France .....c.cccocoevuveverviinenns
BEL Belgium ..
PHL Philippines .
GRC Greece ......ccooevvevverevernn.
THA Thailand ..........cccccoveveennee
NLD Netherlands
CHN China .....
ITAltaly ......
POL Poland ...
SGP Singapore ..
BRA Brazil .....
IRL Ireland .....
BHS Bahamas ............cccccuvvuuen
FIN Finland .......cccccevevereiinnne
HUN Hungary
ESP Spain .....
HRV Croatia
GMB Gambia ........ccccovvererernen.
TUR Turkey ......coceeeenee.
ARE United Arab Emirates
SWZ Swaziland .............
NZL New Zealand ..
PRT Portugal .........
CHE Switzerland
EGY EQypt ..o,
HKG Hong Kong, Special Admini
OMN Oman .....ccooeevererenrerennns
MYS Malaysia
PERPeru ......ccoeuevnee.
RUS Russian Federation ...........
IND India ....ooovvrveirireereieniee
DNK Denmark ...
ZAF South Africa
IDN Indonesia ....
AUT Austria ...
SWE Sweden .
VNM Viet Nam .......

CYM Cayman Islands......
DOM Dominican Republic .
COL Colombia ..........c.......
TTO Trinidad and Tobago .........
TWN Taiwan, Republic of China
ALB Albania .........ccoverrvrrernnnn
ISRISIAE! ..o
SYC Seychelles .
ROU Romania ...
BLR Belarus
URY Uruguay .......cccevvveverreenenns
PNG Papua New Guinea ...
COK Cook Islands ...
TKM Turkmenistan
GHA Ghana ...
BGR Bulgaria .
NER Niger ......
MDV Maldives
ARG Argentina
HND Honduras
CHL Chile ......
NOR Norway
CZE Czech Republic
PAN Panama..........cccoevuerrvrenennns
V/GB British Virgin Islands ..
ANT Netherlands Antilles ...
PRY Paraguay ...............
MLT Malta ......
MCO Monaco .........
PYF French Polynesia
BLZ Belize .............
ABW Aruba ....
Summary of remaining write-

ins for Line 58 from overflow.......

............ 1,996,320

................. 2,310,870

...28,94
107,88

................... (521,546)

[SE=E=E=R=R=R=R-R-R-R-R-R-R-R-N-N-N-N-N-f-N-f-N-N-ReRoRololol ol -R-N-N-N-N-NoN- NNl RNl oo oR RN -N-N-N-N-N-N-N-N=)

6
1

0
0
0
0
0
0
0
0

.................... 126,713

................. 1,410,780

58999 Totals (Line 58001 thru 58003 +

Line 58998) (Line 58 above).......

............ 2,864,503

................. 3,128,163

................... (517,701)

.................... 126,713

................. 1,633,442

Q16.1

Prior Year
to Date

................. 1,741,921

................. 1,785,437



Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YEAI..........cviuiiieieicieie sttt s s essaes | sentessessssessesssensesaens 192,079,338 | coovvvrererieieiiinis 197,891,541
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ..........cviiiieiieicicee ettt bbb sns s naas | saesssassessessntessesnsensenas 4,567,072
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............ccceerierenriinnens
6. Total foreign exchange change in book/adjusted CarTyiNG VAIUE...........c.ewererurirriereieieeseisere s iesssssssssessessssssessssesssssess | sessesssssssssessssssssssssessessnsssnssassnes 0
7. Deduct current year's other than temporary impairment FECOGNIZEM. ........c.euiurrieieirieieieiesse st snsens | stessesssessessssssssessessssessessesenseses 0
8. Deduct CUIrENt YEar's AEPIECIATION. ........c. ittt essesnenans | eresssssssssssssnsenseessesssenas 5,281,405
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-546-T-8)........ccccvrrereirirnieierisinssiessissesessssesesiesss | sressesssssssesesssnssesnes 208,732,453
10.  Deduct total NONAAMItEEd AMOUNES............cciiueiecicieieiccec ettt bbbt b bbb as st ens | stebsessssessessssssssssesses st enses s sntenas 0
11. Statement value at end of current period (Line 9 minUS LiNE 10)........c.cccouiiiiiiieiiiiiicieiisieseseiesseeesesseeesssssesssseressssssesssssees | sessesesssessssssesessnsenes 208,732,453
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHIOT YEAN...........cvcviveieieiesieeseeseeetenes | eveesieissiese s sese s ssssssenee 0 | e 31,960,706
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIION. .........cvevererireiriririe sttt sttt esres
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other.............
4. Accrual of discount...........cccccoevernnnee
5. Unrealized valuation increase (decrease).
6. Total gain (I0SS) ON GISPOSAIS..........cevreviriieiiiiieieiseieie ettt bbbt b bbb nn
7. Deduct amounts reCeIVEd ON QISPOSAIS...........c.wruurerierirrereireieeeieisese ettt nnns
8. Deduct amortization of premium and mortgage interest points and commitment fees..........ccoeevererverieiesisiieesee s
9. Total foreign exchange change in book value/recorded investment excluding acCrued INTErESt...........ovrurerrenrrrrrinrnrrees | e 0 [ e 0
10. Deduct current year's other than temporary impairment FECOGNIZEM............eueuiveireieirisieesee st snbens | stessessssessesssssssssses s snsensesssssntanas 0 | e 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......c.. | covoornreiriniinmnsssiisnssssisesnees 0 | s 0
12, TOtal VAIUGHON GIIOWANCE. ........cvuivieeiiiiieieie ittt st b s bbb st es s b et enns | stessessssessessessessnses et et st es et st anae 0 | e 0
13, SUDLOAl (LINE 11 PIUS LINE 12)...euieererieeiecieiiecis et issesss sttt sttt ettt s st ensnnssnsses | sessessssssssssssasssnssessassanssnsssssassanes 0 | e 0
14, Deduct total NONAAMILEEA MOUNES..........coiuiiieiieicieie ettt s st enbensesns | sbessesntensessesessnse sttt es st anae 0 | e e 0
15. Statement value at end of current period (Ling 13 MiINUS LINE 14)........ouiiriarnreisiinissessesssesessesssssssssssssssesssssssssssssensssssesses | ssssessssssssssssasssssssssesssssssssessasssnes 0 | e 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBEr 31 Of PHIOF YEAI...........coiuiveieicieiee et | sessesssssssessesessensesaees 755,784,373 | oo 731,237,846
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION. ..........cveiiviieiciccsceee ettt b s ensnes | sbessesssssssssessesssbensenas 33517784 | oo 18,492,874
2.2 Additional investment made after @CQUISIION............ccvvvevervicvieeei ettt s b s s sssssnes | sbessessssnssssessesssensenes 81,134,033 | oo 137,408,491
3. Capitalized deferred INtEreSt ANA OB ..ottt bbbt nsesas | stessessbessesesss s s s st b ss s b tesae 0 [ e 0
4. ACCTUAL OF QISCOUNL.......vueeveircicieietsc ettt ettt s s st s s nnbentes | fessessessstessesstensessesnsansessnsnnsanta 0 | e s 0
5. Unrealized valuation iNCrEASE (AECIBASE)...........cuiueirciieriieiieiiiesie ettt sttt b s bbbt s s b b s bssssaanns | sbessessessssssessessnsessenas 17,675,402 | oo (3,328,669)
6. Total gain (I0SS) ON AISPOSAIS.........cuererirriririisieiiessesiss et s bbbt s st en s sse s st anssnsss | ssestssssssnstessansnssessansnsnns (LI} (165,334)
7. Deduct amounts received on disposals............. ....79,860,599 ...119,610,981
8. Deduct amortization of premium and depreciation.................... 21,119,505 | . ...1,582,655
9. Total foreign exchange change in book/adjusted carrying value....... wn(159,971) | o (162,708)
10. Deduct current year's other than temporary impairment reCOGNIZEM...........coueueurirririrrreesereess e ssesesesesees | srsesssseessessssesssssesssesssssnes 404,770 6,504,490
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..806,526,942 ...155,784,373
12. Deduct total nonadmitted @amOUNtS..........ccccvveecieiieniiee e e .234,247,708 | .. ...177,350,934
13. Statement value at end of current period (LiNg 11 MINUS LINE 12)......cuiieiiiiiieieiiciiisieisissieseisssssiessssssssssessesssssnsesssssssessessns | sressesssssssassessssssasses 572,279,234 | oo 578,433,439
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of PriOr YEaI...........cocuvieveicveieiceesie et | eveeriessssesie s 16,326,635,441 | ...covvevvvrrerrnes 16,294,126,232
2. Cost of bonds and SLOCKS ACQUIMEA...........ccviucviiiieieiieis ettt bbbttt essnaesanens | sbebesssesesssesesnaees 1,825,358,811 | oo 2,561,394,815
3. ACCIUAI OF QISCOUNL. ..ottt ettt a st s st es et s et et es s ast s ea st esansse s snsstessstessnassasasssssssnansnssnsnsans | stesesissesssssesesnsnsssnes 10,764,189 | wooovveeeeeecee 19,603,813
4. Unrealized valuation iNCrEASE (AECIBASE).........cceuriveiicreriiieieise ettt bbb bbbt s st sssbesensnaenas | oevebsssetesesesesssnnsesans 313,914,253 | i 159,745,772
5. Total gain (I0SS) ON GISPOSAS..........ccvuveirieiiiteiie ettt ettt b s bnsesans | sbessessessssassessessntensenas 32,121,939 | oo 34,375,514
6. Deduct consideration for bonds and Stocks diSPOSEA OF ..........c.cucviiiiiiiiicce s sbesens | srevesissesessaesesnaees 1,896,026,112 | oevevvererrrerereinae 2,661,493,048
7. Deduct amortization Of PrEMIUML.........c.ciueireicicisie ettt bbbt bbb ss st ensens | sbensessessnssssessessntensenas 54,952,297 | oo 76,735,614
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE. ...........cccovvvveieieeeieceeese ettt sssssssessess | essssssessssssesssnsessesesssssns (4132) | coovvereeerceeeere e 26,629
9. Deduct current year's other than temporary impairment FeCOGNIZE. ...........covriueiiiriieeeieee et sssessesens | eserssssssessssssessessssessenas 2,205,061 | oo 4,408,673
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........c.ccovvvrierereererereiseseseissesesssssesens | cvevessessesesssinenns 16,555,607,035 | ..ooveeveerveriieinne 16,326,635,441
11, Deduct total NONAAMItEEd AMOUNES..........cciviiieieictcie ettt es s bssenaes | ebessassesssssssessessntensensnanes 765,089 | .o 34,720,032
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......c.cveiiuiiueieiciiisieiesisces sttt stesssssssssssessssssensssns | seevessnsessessssnens 16,554,841,946 | ......occcvevvvnnnnes 16,291,915,409




Statement for September 30, 2013 of THE TRAVELERS INDEMNITY COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

20IsO

NAIC 1§............ 0; NAIC2S...... 0;

NAIC4S............ 0;

NAIC5S.......... 0; NAIC6S......... 0.

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
Book/Adjus:ed Carrying Acquisitions Dispositions Non-Tradiig Activity Book/Adjus?ed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
LI O ) OO OO OO RRTORRTIOROY TR 11,105,653,882 15,730,586,306 15,709,150,767 | ..ooovuvevrrcrerinens (80,255,892) 11,113,289,831 | .covvvrrrevr 11,105,653,882 11,046,833,529 | .....oovvrvevnneee 10,898,078,754
2. ClASS 2 () vvrruuereerreersrreresieesises s st | setesi e nenes 1,625,713,298 41,181,767 22,706,165 | ....oovvrerrririennns 36,383,163 1,598,844,057 | .....covvvcrivnnnn. 1,625,713,298 1,680,572,064 | .....cooovvcrrennen. 1,655,830,080
BT 0= I - OSSP STPURTTY OO 490,349,038 27,991,119 39,841,072 | .o 10,332,032 | ..ovovvvrerernnn. 407,435,652 | oo 490,349,038 | oo 488,831,118 | e 426,453,502
A, CIASS 4 (B).rrurverrmeeesreeressreeesseeeessssess s ss s ses st st ss s et ettt | sesineestnensst e 205,155,764 21,450,626 16,603,185 | oveeorreerrrreernnnees 1,569,424 | ...ooorivrrirsnrrnn 196,200,652 | oo 205,155,764 | oo 211,572,630 | oo 201,770,231
B, ClASS 5 () eersuvrreruueressneressseesessesessseesss st sss et sees sttt nss et | sesesensent st 26,863,352 | ..oounreerrnerinieeernenessseeeenns 1 1,360,715 | covooreeeereeerirseeeennnne (574,115) | covvervrriireeernnnni 29,981,202 | oo 26,863,352 | oo 24,928,521 | e 25,060,196
B, ClASS B (8).evrruurrereuerrsrmeresieeniseesesiseess sttt | srrss e 28,400,459 | ....ocvieirininiii e (] R 7,571,152 | oo, 14,837,715 | .oocviriririineennn28,363,790 | ovvvvininiriennnnnn 28,400,459 | ovviviininininnnnn 35,667,022 | oo 5,627,608
7. TOMIBONGAS.....coveveiieeicsee ettt ....13,482,135,794 15,797,233,056 | ...cvvvvevriririnnenns (17,707,672) 13,374,115184 | .....covvvnnve. 13,482,135,794 13,488,404,883 | ........cccvenve. 13,212,820,372
PREFERRED STOCK

8. ClASS Tmuveeueeeireeiseesi sttt | eenbs b 672,200 | ..ooverererirecneeennseeees (1 RN (U (32,938) | ...vvvrrrrrirrerrrirnnnr 837,246 | ocirerinsnnnn872,200 | o0 839,262 [ 645,312
0. ClASS 2.ttt | seestent st s tanes 37,896,939 | ..o (0 RN (0 (256,326) | .eovvvvrrrrrrrnrnnnnn39,225,017 | 37,896,939 | i 37,640,613 | oo 37,895,489
10, CIASS B..ouviveerreerseeesieeessseeeesssseesss st sss st sss st nnnns | eeesstenesss st 19,438,971 | coovveoeeeeeercereeeeeeneeereeees (OO 460,000 | ..ooveeerreeereeeeineees (222,000) | +vvvevrevrverrrrreerenei 20,618,173 | v 19,438,971 | e 18,756,971 | e 19,956,587
11, CIASS 4.eoveeeeieeees et est sttt Rk | s Rttt (U TR (1 O (U R (OO OSUSOTPUUPOTR B OOPPOOOPTOTTUUOTORPRPUORPON B FUUOTSUOOTOOTTOORTRURRTSOUITN o I SOOI 460,000
12. Class 5

13, CASS Bu.ovvvveeercerissrieieeses ittt | e 0 | oo 0 | oo (O 201,586 | ...ccovrsrrreenernrernnenenne 39,000 | im0 | 201,986 | i 240,586
14, Total Preferred SIOCK. ... ...ttt ssesssnssesss | sessssssssssssssssssssnes 58,008,110 | ..o [ 460,000 | ..o (309,678) | ..covervvrrerrrnennnn80,519,435 | v 58,008,110 | i 57,238,432 [ oo 59,197,974
15.  Total Bonds and Preferred StOCK...........c.uuruerrreernneresinreennneseseseeessssesssssseessnes | seeessssseessnnees 13,540,143,904 15,821,209,818 15,797,693,056 | .....ovverrrrrirr (18,017,350) 13,434,634,620 | .....oovvvvevnneee 13,540,143,904 13,545,643,315 | ..oooorvvrrernnn 13,272,018,346

(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:




Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Acc\?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......cereereeere e | s 795,117,263 |....ccovvnvvee. XXX ovoeveireinveeneenne | cvveneeeneinseenenees 795,117,263 | ..oovveveeeeeceeieens 16,007 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAI........c.vuiuriieieieieiee ettt essnss | sestessessssessesnsssessens 471,625,468 | ..oovovveerceieien 67,483,745
2. Cost of Short-term iNVESIMENS ACGUITET.........ccvuiveeviiiteieicteee ettt bbbt bbbt snsans | sbessesassessesessansaes 50,396,624,269 | ......ccccvrrernenae. 65,643,949,848
3. ACCTUAL OF BISCOUNL. ..o bbb | ek e 4591 | s 7,210
4. Unrealized valuation iNCrEASE (ABCTEASE)..........rvuwuururrereereeereeeeseeseeeeeeeessseesessesssessessessessessessessesssessessessaesssssessessassessessessans | stesssssssssessassnsssesssssssessessasens 165 | o (165)
5. Total gain (I0SS) ON QISPOSAIS.........c.ccevevieeiiiieisiete ettt ettt a bbb s st bbb b st b s aebe s s sebessnsebenas | suebessssesessssetesesses et st e bnseb et s aeee 0 | o 0
6. Deduct consideration received 0N AISPOSAS............cccvueviuiieeiriiiisiteie ettt bbbttt es s ssaenas | sbessesssessesassnaes 50,073,106,375 | .covveverirerraes 65,239,793,525
7. Deduct amortization Of PIEMIUM...........c.ceiiieiricie ettt bbb bbb b s bbbt s s s s st besssbesenans | saebessssnsesssssesessesessssnaetanes 30,855 | e 21,645
8. Total foreign exchange change in book/adjusted CarTyiNG VAIUE...........c.cuueierurirrieeireiieiseeeere ettt stsssseessstestsssens | sessessssssssesssstassssssessesssessessassanes (0 U 0
9. Deduct current year's other than temporary impairment FECOGNIZEM............vu et sesees | sressesssssssssssssssssssnsssssssnsssssssssases {0 U 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........ccccevirrreiiirriiieiesssiesesseesssienes | srevesisssssesessssssenes 795,117,263 | oo 471,625,468
11, Deduct total NONAAMItIEA @MOUNES.........c.cuueveieiriieeierie ettt neenss | entesssss s s nnr st 0 | e s 0
12. Statement value at end of current period (LiNg 10 MINUS LINE 11)...cuuiuiieiiiiiieieiiissisieicissiesessstssiesssssstsssessesssssnsesssssnsessessns | sressesssssssassesssssssesses 795,117,263 | oo 471,625,468

QSI103




Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEAr (LINE 6, PHIOF YEAI)........vverururerrrerrereersssssessessessssseesesssssssssessesssssssssessssssssessessassssssessessssssssessessssssessessssanes
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN)..........ccccvueieieienieieessee e
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..........c..cccccveverennae 0
3.12 Section 1, Column 15, PriOr YEAI.........oveveeierrieireireiesieieseisssesseesssenees 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus............cccccovveveveenenne. 0
3.14 Section 1, Column 18, PriOr YT .........ceurereereeeereeeneireieeseeiseieesneesenn 414,840 (414,840) (414,840)
32 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..........c..cccevvevevrinne 0
3.22 Section 1, Column 17, PriOr YEAr..........cceveveveerieeieiserese e sinans 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..........c.ccccvvereinne 0
3.24 Section 1, Column 19, PriOr YEA..........ccevevereerieereisereiesee e esisens 414,840 (414,840) (414,840)
3.3 SUDLOLal (LINE 3.1 MINUS LINE 3.2).....eucviieiciiieieieite ettt st s bbb 284448348 s bbb s bbbt nns
4.1 Cumulative variation margin on terminated contracts during the YEar............cc.coevevvinrireieineeneersissenneeens 0
4.2 Less:
4.21 Amount used to adjust basis of hedged item 0
4.22  Amount recognized 0 0

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

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

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

7. Deduct nonadmitted assets

Qsi04




Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

QsSI05, QSI106, QSI07



Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHOE YEAI........c..cuiviiieieieieie ettt sssssssens | essessessssesses s sst s s bes s se s senes 0 [ o
2. Cost of Cash €QUIVAIENES BCAUITE. ........c.oiueieiiirieicieise ettt ettt bbb ss s sntentes | sbessessssassessessesensessessnsansesses 128,747,000 | .voovevereireieesreieseiese e
3. ACCTUAIL OF BISCOUNL........ooieiiiiii bbb | bbbt bbb 0 | oo
4. Unrealized valuation iINCTEASE (AECTEASE)........c.cuueireuierireirriiiesieieiss ettt ss st essesesanss | ssebssssssassessessssessesssssssassessesassessesnsansenas 0 [ o
5. Total gain (loss) on disposals
6. Deduct consideration received 0N dISPOSAIS..............cccicveiieiieiiieiescte et a e eae bt snas | sesesesssssebess b e s st b s et s e 98,747,000 | .ovovvvereiieereriece et
7. Deduct amortization Of PIrEMIUM..........ccciicieiicte ettt b bbb bbb st et ssaesans | ebsesesssissebassstesessssesesssebessssesesnsebensnseea 0 | o
8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE..............cccocucvriiueiiiiesie e eessseiens | cveresss s s ses s sse s sene 0 | oo
9. Deduct current year's other than temporary impairment FECOGNIZEA...........cuveururieririeirieee e ssreeeessseens | seseessessesssrsss s ssseesessssessessessnsesssssssnsns 0 | oo
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........ccccevrrirerierreerierieresierieins | cevereesiessss s ssssessenes 30,000,000 | covveveereieereeiereee s
11. Deduct total NONAAMItIEA AMOUNES...........cveurrirrirerieererr et | tesessses st 0 | o
12. Statement value at end of current period (Ling 10 MiNUS LiNE 11)......ciiimereinenmensessesesssessesesssssessssssssssssesssseseas

QSI108
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Statement for September 30, 2013 of THE TRAVELERS INDEMNITY COMPANY

SCHEDULE A - PART 2

Location

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

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
Acquired by Purchase
RE# 11112 $ RE# 11118 700 Main Street Hartford CT ....03/31/2002 | Various 0 0 0 123,806
RE# 10500 & RE# 10600 50 Prospect Street (Plaza Building) Hartford CT. ....03/31/2002 | Various 0 0 0 30,374
Land 14715 Schram Rd Omaha NE ....09/19/2013 | Ronald R. Hollins & Susan C. Hollin 4,567,072 0 4,567,072 0
0199999. Totals: 4,567,072 0 4,567,072 154,181
0399999. Totals: 4,567,072 0 4,567,072 154,181
Showing all Real Estate DISPOSED Durlng 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 9 10 11 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B/AC.V. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) BJA.C.V. on Disposal During Year | onDisposal | on Disposal | on Disposal |Encumbrances Incurred

NONE




Statement for September 30, 2013 of THE TRAVELERS INDEMNITY COMPANY

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

2030

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
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Statement for September 30, 2013 of THE TRAVELERS INDEMNITY COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 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
MC Credit Fund | LP [New York [NY........ | MC Credit Partners 08/14/2013.... 0 150,000 0 0 19,850,000 74
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 150,000 0 0 19,850,000 | ... XXX..ooovnene
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Consonance Private Equity, L.P. New York . | Consonance Capital Partners. 01/18/2013.... 3 291,659 0 0 14,708,341 1.0
Advanced Technology Ventures VII, L.P Waltham Advanced Technology Ventures 07/11/2001.... 1 0 24,133 0 0 0.2
American Securities Partners |Il, L.P. New York . | American Securities Partners 08/22/2001.... 3 0 2,797 0 862,575 11
Blackstone Capital Partners VI L.P New York . | Blackstone Group 06/30/2010.... 3 0 216,238 0 15,254,500 0.1
Brockway Moran & Partners Fund II, L.P Boca Raton.... Brockway Moran & Partners, Inc 01/16/2002.... 3 0 3,099 0 400,724 15
Cortec Group Fund IV, L.P. New York . | Cortec Group. 04/20/2006.... 3 0 41,732 0 1,859,309 38
Fox Paine Capital Fund I, L.P Foster City. . | Fox Paine & Company. 07/10/2000.... 3 0 10,832 0 3,954,338 13
JLL Partners Fund IV, L.P. New York Joseph Littlejohn & Levy. 06/29/2001.... 3 0 101,777 0 234,290 15
Kelso Investment Associates VIII, L.P. New York . | Kelso & Company. 06/21/2007.... 3 0 579,792 0 5,312,495 0.5
RRE Ventures Ill-A, L.P. New York . | RRE Ventures 07/06/2001.... 1 0 45,990 0 0 35
SKM Equity Fund Ill, L.P Stamford Saunders Karp & Megrue. 02/01/2000.... 3 0 4,196 0 89,046 0.7
Trident V, L.P Greenwich . | Stone Point Capital LLC 09/22/2010.... 3 0 2,183,726 0 8,242,997 1.0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 291,659 3,214,312 0 50,918,615 | ... XXX...........
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Municipal Capital Appreciation Partners V, LP (MCAP V) New York . | Municipal Associates V, LLC 03/28/2013.... 0 450,000 0 0 4,550,000 143
RREF Il Direct Domestic Investors, LP Miami . | Rialto Partners GP II, LLC 07/31/2013.... | oo (VI 10,115,834 0 0 9,884,166 3.1
Blackstone Real Estate Debt Strategies II, L.P New York BREDS IIGP L.L.C. 04/09/2013.... 0 0 1,832,657 0 21,404,314 15
Brookfield Strategic Real Estate Partners B, L.P. New York . | Brookfield Strategic Real Estate Partners GP LLC 04/25/2013.... 0 0 4,444,222 0 18,468,744 0.9
Cerberus Institutional Real Estate Partners Il L.P New York ........ | Cerberus Real Estate GP IIl, L.L.C 04/24/2013.... 0 0 66,467 0 6,904,719 1.7
Encore Housing Opportunity II, LP Boca Raton FL........ Encore Housing Opportunity Fund Il General Partner, LLC 03/21/2013.... 0 0 509,915 0 11,865,746 4.1
HighBrook Income Property Fund, LP. New York . | HighBrook 10/11/2012.... 0 0 1,176,730 0 2,326,770 22
Prime Finance Partners IIl, LP. San Francisco. . | Prime Finance Partners 10/17/2012.... 0 0 4,014,000 0 9,601,500 24
RCG Longview Debt Fund V,L.P New York . | RCG Longview Debt Fund V Partners, LLC 04/08/2013.... 0 0 2,626,587 0 7,527,579 8.8
Sterling American Property V L.P New York Sterling Capital Partners. 01/01/2010.... 0 0 200,843 0 5,236,028 3.1
Tishman Speyer Brazil Fund IIl, L.P New York . | Tishman Speyer 11/02/2012.... 0 0 361,048 0 10,404,494 4.1
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 10,565,834 | ..o 15,232,469 0 108,174,059 | ... XXX...........
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
American Securities Opportunities Fund, L.P New York NY..ooeee American Securities Partners. 12/31/2009.... 0 0 11,774 0 1,459,728 32
Blue Water Energy Fund I-A, L.P. London GBR....... Blue Water Energy. 09/07/2012.... 0 0 127,446 0 18,898,382 108
J.P. Morgan Global Maritime Investment Fund LP. Chicago 1l JP Morgan Asset Management 06/09/2010.... 0 0 883,799 0 19,668,875 32
Riverwood Capital Partners L.P Menlo Park . | Riverwood Capital Managment 06/29/2010.... 0 0 731,224 0 4,311,450 32
Wayzata Opportunities Fund Il L.P. Wayzata. . | Wayzata Investment Partners. 05/17/2013.... 0 0 165,000 0 14,137,500 0.6
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 0 1,919,242 0 58,475,934 | ... XXX.oovonene
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
WNC Institutional Tax Credit Fund 38, Irvine CA........ WNC 08/22/2013.... 0 1,610,923 0 0 0 5.0
WNC Inst Tax Credit Fund 34, LP Various CA........ WNC 05/05/2011.... 0 0 175,108 0 0 4.0




Statement for September 30, 2013 of THE TRAVELERS INDEMNITY COMPANY

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

1 2 Location 5 6 7 8 9 10 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
Stratford Capital Fund IlI, LP Peabody. MA......... Stratford Capital Group. 12/23/2010.... 0 0 1,615,618 0 0 11.6

3199999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 1,610,923 1,790,726 0 0 |..XXX..

3999999. Subtotal - Unaffiliated 12,618,416 .22,156,749 0 237,418,609 |...XXX..

4199999. Totals. 12,618,416 22,156,749 0 237,418,609 |...XXX..

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

1'€030

1 2 Location 5 [§ 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/A.CV 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 Cl istics of Fixed Income - Unaffiliated
Watershed Capital Partners, LP | san Francisco [ cA... | Distribution 0810212005 | 07/31/2013 29428 0 0 0 0 0 0 29,428 29,428 0 0 0 0

1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 29,428 0 0 0 0 0 0 29,428 29,428 0 0 0 0

Joint Venture or Partnership Interests That Have Underlying Ct teristics of Common Stocks - Unaffiliated
American Securities Partners |l L.P. New York NY... | Distribution 08/22/2001 | 07/08/2013 0 0 0 0 0 0 0 0 0 0 0 0 0
Baker Communications Fund |1, L.P. New York NY... | Distribution 04/17/2000 | 08/13/2013 0 0 0 0 0 0 0 0 0 0 0 0 0
Blackstone Capital Partners Il Merchant Banking Fund
L.P. New York.... .. | NY... | Distribution 11/03/1997 | 07/01/2013 (50,819) 0 0 0 0 0 0 (50,819) 0 0 50,819 50,819 0
Blackstone Capital Partners VI L.P New York: NY... | Distribution 06/30/2010 {08/05/2013 0 0 0 0 0 0 0 0 0 0 0 0 0
Citi-Europe Co-Invest, L.P New York. NY... | Distribution 08/31/2001 | 07/19/2013 2,128,355 0 0 0 0 0 (V8 T 2,128,355 | ....... 2,128,355 0 0 0 0
Cortec Group Fund IIl, L.P New York. NY... | Distribution 04/19/2000 | 08/20/2013 9,310 0 0 0 0 0 0 9,310 9,310 0 0 0 0
Highbridge Capital Corporation..............c...oevevveerneenes Grand Cayman................. CYM | Distribution 12/11/1995 | 08/08/2013 31,127 0 0 0 0 0 0 31,127 31,127 0 0 0 0
Ignition Venture Partners II, L.P Bellevue WA... | Distribution 08/09/2001 | 09/18/2013 0 0 0 0 0 0 0 0 0 0 0 0 0
JLL Partners Fund IV, L.P. New York NY... | Distribution 06/29/2001 | 09/20/2013 2,304,807 0 0 0 0 0 0 2,304,807 2,304,807 0 0 0 0
Madison Dearbom Capital Partners IV, L.P Chicago IL.... Distribution. 04/02/2001 | 09/13/2013 | .......... 1,232,092 0 0 0 0 0 (V] I 1,232,092 | ....... 1,232,092 0 0 0 0
Menlo Ventures IX, L.P Menlo Park CA... | Distribution 01/03/2001 | 09/30/2013 92,249 0 0 0 0 0 0 92,249 92,249 0 0 0 0
Meritage Private Equity Fund II, L.P. Denver CO... | Distribution 08/07/2001 {07/18/2013 88,877 0 0 0 0 0 0 88,877 88,877 0 0 0 0
Mobius Technology Ventures VI, L.P. Palo Alto CA... | Distribution 05/09/2000 |08/08/2013 82,539 0 0 0 0 0 0 82,539 82,539 0 0 0 0
New Enterprise Associates 10, Limited Partnership...... Baltimore...............cccece.... | MD... | Distribution 02/06/2001 {08/29/2013 10,651 0 0 0 0 0 0 10,651 ....10,651 0 0 0 0
Oak Investment Partners X, Limited Partnership. Westport CT.... | Distribution 01/18/2001 {07/05/2013 138,766 0 0 0 0 0 0 ..138,766 0 0 0 0
OZ Asia Domestic Partners, L.P New York NY... | Distribution 03/01/2006 | 09/23/2013 33,798 0 0 0 0 0 0 33,798 0 0 0 0
Prospect Venture Partners |, L.P. Palo Alto CA... | Distribution 07/10/2001 | 09/25/2013 28,606 0 0 0 0 0 0 28,606 0 0 0 0
Providence Growth Investors L.P Providence RI..... Distribution. 01/24/2000 | 09/06/2013 35,507 0 0 0 0 0 0 35,507 35,507 0 0 0 0
RRE Ventures IlI-A, L.P New York NY... | Distribution 07/06/2001 | 08/30/2013 309,802 0 0 0 0 0 0 309,802 | ..........309,802 0 0 0 0
SKM Equity Fund Ill, L.P Stamford CT.... | Distribution 02/01/2000 | 08/27/2013 26,205 0 0 0 0 0 0 26,205 26,205 0 0 0 0
SPC Partners Il L.P. San Francisco CA... | Distribution 08/07/2000 | 09/09/2013 | .......... 1,024,476 0 0 0 0 0 0 1,024,476 | ....... 1,024,476 0 0 0 0




Statement for September 30, 2013 of THE TRAVELERS INDEMNITY COMPANY

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

2'€030

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) BJ/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income

Summit Ventures VI-A, L.P Boston MA... | Distribution 03/23/2001 | 09/24/2013 397,716 0 0 0 0 0 0 397,716 397,716 0 0 0 0

Trident V, L.P Greenwich CT.... | Distribution 09/22/2010 | 09/26/2013 0 0 0 0 0 0 0 0 0 0 0 0 0

Trivest Fund Ill, L.P. Miami FL.... | Distribution 06/28/2000 | 07/31/2013 0 0 0 0 0 0 0 0 0 0 0 0 0

US Venture Partners VIII, L.P. Menlo Park CA... | Distribution 05/07/2001 | 09/25/2013 64,842 0 0 0 0 0 0 64,842 64,842 0 0 0 0

ValueAct Capital Partners, L.P San Francisco CA... | Distribution 03/12/2001 | 08/30/2013 0 0 0 0 0 0 0 0 0 0 0 0 0

VantagePoint Venture Partners IV San Bruno CA... | Distribution 12/15/2000 | 08/27/2013 229,686 0 0 0 0 0 0 229,686 229,686 0 0 0 0

Vestar Capital Partners IV, L.P. New York. NY... | Distribution 12/15/1999 | 08/30/2013 23,257 0 0 0 0 0 0 23,257 23,257 0 0 0 0

Warburg Pincus Private Equity VIII, L.P. New York. NY... | Distribution 08/07/2001 | 09/24/2013 1,932,914 0 0 0 0 0 0[...1932914 | ... 1,932,914 0 0 0 0

Sentinel Capital Partners I, L.P New York. NY... | Liquidation 06/24/1998 | 08/19/2013 ...785,691 | ........ (152,680) 0 0 (VI I (152,680) | . .0 ..633,011 0 0 0 0

Three Cities Fund IlI, L.P. New York. NY... | Liquidation 12/14/1999 | 07/18/2013 840,356 (88,776) 0 0 0 (88,776) 0 [ v 111,864 0 (39,716) (39,716) 0

1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated....... ..o ssssssssssssssssssnssees | osnia 11,800,811 | ........ (241,456) 0 0 0 [ (241,456) | ..ovvvverecnnnd 0 | 11,559,355 | ..... 11,570,458 | ..o 0 | 11,103 |.......... 11,103 | e 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

Brookfield Strategic Real Estate Partners B, L.P.......... NEeW YOrK......ooveuereererernnn NY... | Distribution 04/25/2013 | 08/06/2013 792,970 0 0 0 0 0 (V] I 792,970 | ..........792,970 0 0 0 0

Cerberus Institutional Real Estate Partners Ill, L.P....... NeW YOrK......c.eervevernrneees NY... | Distribution 04/24/2013 | 09/24/2013 3,110,115 0 0 0 0 0 (VT 3,110,115 | ....... 3,110,115 0 0 0 0

Colony Investors VIII, L.P. Santa Monica CA... | Distribution 01/01/2010 | 08/06/2013 399,293 0 0 0 0 0 0 399,293 399,293 0 0 0 0

Douglas Emmett Fund X, LLC Hartford CT.... | Distribution 10/07/2008 | 09/30/2013 162,734 0 0 0 0 0 (VN I 162,734 | .........162,734 0 0 0 0

El Fund IV, LP. Chicago. IL..... Distribution 02/15/2008 | 07/31/2013 124,031 0 0 0 0 0 0 v 124,031 0 0 0 0

Encore Housing Opportunity II, LP.. .. | Boca Raton.... ... | FL.... | Distribution 03/21/2013 {08/30/2013 1,376,833 0 0 0 0 0 0 ,376,833 0 0 0 0

HighBrook Income Property Fund, LP New York. NY... | Distribution 10/11/2012 | 07/30/2013 56,704 0 0 0 0 0 0 56,704 0 0 0 0

North American Real Estate Partners Il, L.P Minnetonka MN... | Distribution 01/01/2010 {08/23/2013 319,946 0 0 0 0 0 0 319,946 | .........319,946 0 0 0 0

Prime Finance Partners II, L.P. San Fransisco. CA... | Distribution 07/06/2010 |09/26/2013 | .......... 1,716,327 0 0 0 0 0 0 1,716,327 ,716,327 0 0 0 0

Prime Finance Partners Ill, LP. San Francisco CA... | Distribution 10/17/2012 | 09/18/2013 3,373,960 0 0 0 0 0 0 3,373,960 | ........ 3,373,960 0 0 0 0

Silverpeak Legacy Partners |Il, L.P New York NY... | Distribution 01/01/2010 | 09/05/2013 36,851 0 0 0 0 0 0 36,851 36,851 0 0 0 0

1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - UNaffiliafed......... ..o sssessssesssssessssessssesssssssssssssssssssssssssnns | snseeens 11,469,763 0 0 0 0 0 0 11,469,763 | ..... 11,469,763 0 0 0 0

Joint Venture or Partnership Interests That Have Underlying Ch istics of Other - Unaffiliated

American Securities Opportunities Fund, L.P New York. NY... | Distribution 12/31/2009 | 07/12/2013 49,408 0 0 0 0 0 0 49,408 ...49,408 0 0 0 0

Apollo Strategic Value Fund, L.P New York. NY... | Distribution 06/30/2010 | 07/30/2013 480,485 0 0 0 0 0 0 ..480,485 0 0 0 0

Avenue Asia Special Situations Fund IV, L.P New York NY... | Distribution 06/21/2006 | 09/27/2013 10,345 0 0 0 0 0 0 ...10,345 0 0 0 0

Blackrock HPB Multi-Manager LLC New York NY... | Distribution 02/01/2009 | 08/30/2013 92,760 0 0 0 0 0 0 92,760 0 0 0 0

Blue Water Energy Fund I-A, L.P. London GBR. | Distribution 09/07/2012 | 08/20/2013 | .......... 1,261,922 0 0 0 0 0 0. 1,261,922 | ... 1,261,922 0 0 0 0

Cerberus Institutional Partners, L.P. (Series Four)........ New YOrk.......cccoceeereneenes NY... | Distribution 11/09/2006 | 08/30/2013 879,539 0 0 0 0 0 0 .....879,539 0 0 0 0

Midkiff Development Drilling Program, Ltd Irving TX.... | Distribution 04/27/1990 | 09/20/2013 107,608 0 0 0 0 0 0 ..107,608 0 0 0 0

OCM Principal Opportunities Fund I, L.P Los Angele: CA... | Distribution 04/24/2001 | 07/25/2013 128,157 0 0 0 0 0 0 ..128,157 0 0 0 0

OZ Domestic Partners, L.P New York. NY... | Distribution 12/31/2009 | 09/23/2013 186,859 0 0 0 0 0 0f.. cereenrn.. 186,859 0 0 0 0

Wayzata Opportunities Fund Il L.P Wayzata MN... | Distribution 05/17/2013 | 07/05/2013 165,000 0 0 0 0 0 [V IO 165,000 | ..........165,000 0 0 0 0

Wayzata Opportunities Fund, LLC Wayzata MN... | Distribution 02/22/2006 | 08/27/2013 582,837 0 0 0 0 0 0 582,837 582,837 0 0 0 0

Yorktown Energy Partners IV, L.P. New York. NY... | Distribution 03/08/2000 | 09/30/2013 46,107 0 0 0 0 0 0 46,107 | ......cuco 46,107 0 0 0 0

1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 3,991,027 0 0 0 0 0 0 3,991,027 3,991,027 0 0 0 0

3999999, Subtotal - UNGMIIBLEG. .......ooveueiiieiisiisii s | e 27,291,029 | ......... (241,456) 0 0 [ (241,456) | cooooovrrrnniinn 0 [ 27,049,573 | ..... 27,060,675 | .ovveoriserreennnnd 0 [enne 11,103 | .o 11,103 | i 0

4199999, TOHAIS. ... rveessiiess s iR | coieenas 27,291,029 | ........ (241,456) 0 0 (V)] (241,456) | ...oovvvirerrrrinnns 0 | 27,049,573 | ..... 27,060,675 | ..o [V 11,103 | .o 11,103 | 0
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Bonds - U.S. Government
38375B SF 0|GNR2012-H11 BACMO  2.000 2062 05.........cvvveumurrverrmrmniesmaeesisssessssssessssssessssssssssssesssssnsesssssensessssss. | sesseneeses ....09/20/2013 | PAY IN KIND, 75,067 75,067 0|1
38375B RQ 7| GNR2012-H12HACMO  2.000 2062 03.........oomrveerrierrererriiseesisesiesessssesssssssssessssssssesssssssssssesssssssssssssns | osssesnees ....09/20/2013 | PAY IN KIND, 49,954 49,954 01
38375B TF 9| GNR2012-H14 GA 2,000 2082 0B........ocrrvveermreressmaeerissmreesssseesesssessssssssss s | oseesssees ....09/20/2013 | PAY IN KIND, 76,098 76,098 0 {1
38375B TA 0|GNR2012-H16 HA 2.000 2082 07.....veovmurveernnnresseesessisessessseessssssesssssssesssssesesssssseesessssessessssesssssens | sessssinnes ....09/20/2013 | PAY IN KIND, 98,682 98,682 0 (1
38375B K8 4| GNR 2013-H04 BA (CMO)  1.650 2083 02.........cvvveersrmeessssersessssssesssssssssssssssssssssssssssssssssssssssssssssssssssses | sersssenes ....09/20/2013 [ PAY IN KIND, 41,416 41,416 0|1
0599999. Total - Bonds - U.S. Government 341,217 341,217 0 ] XXX i
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 (U XXX i
Bonds - U.S. Political Subdivisions of States, Territories and Possessions
864813 A9 1| SUFFOLK GENERAL OBLIGATI 4.500 2031 12......coucurrveemmrreesmmersesssnesssssssessessssessssssnsssssssessssssnssssssnnenes | sesssseees ....07/18/2013 | BAS-MERRILL LYNCH 3,100,210 3,010,000 0 | 1FE
864813 B2 5| SUFFOLK GENERAL OBLIGATI 4.500 2032 12......00ccisirrerussresssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssns | seesssenes ....07/18/2013 | BAS-MERRILL LYNCH 3,223,279 3,145,000 0 |1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 6,323,489 6,155,000 () I PO
Bonds - U.S. Special R and Special A it
45200F EG 0| ILLINOIS FIN AUTH (UNIV  .060 2038 07........covvrmrvermrermerermeresaenesessssessssssssssenssesessssessssessssesssssesssnessssenssne. | sesmssssens ....08/13/2013 | GOLDMAN SACHS & CO 45,448,000 45,448,000 660 | 1FE
696572 KY 1|PALMBEACH COWTR & SWR 5.000 2033 10 ....07/23/2013 | RBC CAPITAL MARKETS 1,768,939 1,680,000 26,833 | 1FE
79061A BF 3| SAINT JOSEPH CO EDU FAC .040 2040 03 08/22/2013 | WELLS FARGO SECURITIES 24,100,000 24,100,000 462 [ 1FE
3128MJ S6 8|FHLMC GOLD PASSTHRU  3.000 2043 08 ....07/31/2013 | DEUTSCHE BANC 9,586,328 10,000,000 9,167 (1
31393 TY 9[FNR2003-134 ZACMO  5.000 2023 12.....cccuuimrmummserressssessesssssessssssesssssssssssssssssssssssssssssessssssssessssssesnes | consesseees ....09/25/2013 [ PAY IN KIND, 695,663 695,663 0|1
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 81,598,930 81,923,663 37122 |....... XXX
Bonds - Industrial and Miscellaneous
00434N  AA 3 [ACMP/ACMP FIN A.875 2023 05......ocrvvvvreereessessesssesessssesssssssessssss s st | serssnsnes ....08/09/2013 | WELLS FARGO SECURITIES 920,000 1,000,000 12,052 | 3FE
00724F AB 7|ADOBE SYSTEMS INC 4750 2020 02......oocvvvreeareeeesereeesseresssssesessssseesss s ssessssssennes | coseessenes ....09/09/2013 | STIFEL NICOLAUS & CO INC 1,077,050 1,000,000 5410 |2FE
008117 AN 3 |AETNAINC 4125 20271 0B....vvoovervreerrernessensisseessssesssss ettt | eseessenes ....08/07/2013 | NOMURA SECURITIES INTL 1,045,490 1,000,000 8,135 [1FE
0258M0 DJ 5|AMERICAN EXPRESS 21252018 07 ....07/24/2013 | DEUTSCHE BANC 998,960 1,000,000 0 | 1FE
025816 BD 0|AMERICAN EXPRESS 2,650 2022 12 07/30/2013 | STIFEL NICOLAUS & CO INC. 1,692,342 1,800,000 7,950 [1FE
03073E AJ 4|AMERISOURCEBERGEN CORP 3.500 2021 11 ....08/07/2013 | KEYBANC CAPITAL MARK 1,007,440 1,000,000 8,458 |1FE
038521 AL 4| ARAMARK CORP (144A)  5.750 2020 03.........ooooummrmreermrmmrismeessssmnessssssssssssssssssssssnsssssssssesssssssessssssnennsss. | sesseeeees ....08/19/2013 | MORGAN STANLEY. 1,020,000 1,000,000 26,354 | 4FE
05508W AA 3 |B&G FOODS INC 41825 2021 0B.......ccvvvermeerrissmerressessesses st sess s sssnisenes | sesesenees ...07/10/2013 | VARIOUS, 957,500 1,000,000 9,924 |4FE
06406H BY 4 [BANK OF NEW YORK MELLON  3.550 2021 09.........cccumurvrermmmerressmrreessssesssssssesssssssssssssssssssssssssssssssssssssnns. | sossessenes ....07/16/2013 | JEFFERIES & CO INC 225,766 220,000 2,517 [1FE
055381 AS 6 |BE AEROSPACE INC 5.250 2022 04........ooorveeemrrreieierresssesssisse s sessssieenes | sessssies ....08/22/2013 | BARCLAYS CAPITAL INC 987,500 1,000,000 21,292 | 3FE
101137 AM 9|BOSTON SCIENTIFIC 2,650 2018 10.....covuurrvverearresssersssssessesseessesssessssss s sssssssssnennes | serssennes ....08/08/2013 | BAS-MERRILL LYNCH 999,540 1,000,000 0 | 2FE
101137 AN 7|BOSTON SCIENTIFIC 4125 2023 10......cvvveererveeseereesseesesse s | eseeeseees ....08/09/2013 | VARIOUS, 1,999,370 2,000,000 115 | 2FE
166764 AH 3|CHEVRON CORP 31191 2023 06......cvvervverrmceressessessessisssesssss s | eseeseenes ....07/09/2013 | BNP PARIBAS 990,140 1,000,000 1,596 | 1FE
189054 AS 8|CLOROX CO 3.800 2021 11 ....08/06/2013 | RAYMOND JAMES & ASSOC 1,012,290 1,000,000 8,867 |2FE
200339 CG 2| COMERICA BANK 5.750 2016 11 07/31/2013 | STERNE AGEE & LEACH INC 1,139,100 1,000,000 11,819 | 1FE
205887 BR 2 [CONAGRAFOODS 3.200 2023 01 ....07/08/2013 | KEYBANC CAPITAL MARK 142,599 150,000 2,213 | 2FE
20605P AE 1| CONCHO RESOURCES 5.500 2023 04.......ooommrrremrmrrerisreeesesssessissesessss s sessssssessssans | eseeesenes ....08/02/2013 | BARCLAYS CAPITAL INC 1,533,081 1,535,000 29,549 | 3FE
210518 CV  6|CONSUMERS ENERGY CO  3.3752023 08..........cmvrrrerrmrrresimenrisssssssssesssssssesssssssssssssssesssssssssssssnnees | cossesssees ....08/05/2013 | RBC CAPITAL MARKETS 1,998,980 2,000,000 0 | 1FE
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22025Y AM 2| CORRECTIONS CORP OF AMER 4.125 2020 04 BARCLAYS CAPITAL INC 1,965,000 2,000,000 26,583 | 3FE
22025Y AP 5|CORRECTIONS CORP OF AMER 4.625 2023 05 VARIOUS 3,940,000 4,000,000 56,785 |3FE
231021 AR 7 |CUMMINS INC 3.650 2023 10 VARIOUS 2,010,090 2,000,000 1,014 | 1FE
25470X AQ 8|DISH DBS CORP 5.125 2020 05 BAS-MERRILL LYNCH 2,437,500 2,500,000 46,267 | 3FE
26442E AD 2 |DUKE ENERGY OHIO 3.800 2023 09 ROYAL BANK OF SCOTLAND 1,007,730 1,000,000 317 | 1FE
268847 AK 8| ERAC USA FINANCE COMPANY 2.800 2018 11 ROYAL BANK OF SCOTLAND 998,520 1,000,000 0 | 2FE
337738 AM 0|FISERV INC 3.500 2022 10 BAS-MERRILL LYNCH 724,816 770,000 7,486 | 2FE
345397 WL 3|FORD MOTOR CREDIT 2.8752018 10 GOLDMAN SACHS & CO 999,630 1,000,000 0 | 2FE
406216 BD 2 [HALLIBURTON COMPANY  3.500 2023 08, ROYAL BANK OF SCOTLAND 4,988,300 5,000,000 0 | 1FE
420088 AA 4 [HAWKACQUISITION (144A) 4.250 2020 10 BAS-MERRILL LYNCH. 1,892,500 2,000,000 23,611 | 3FE
437076 BC 5|HOME DEPOT INC 3.750 2024 02 VARIOUS 1,988,170 2,000,000 0 | 1FE
446150 AH 7 [HUNTINGTON BANCSHARES  2.600 2018 08 BAS-MERRILL LYNCH 998,000 1,000,000 0 | 2FE
459200 HP 9(IBM CORP 3.3752023 08 VARIOUS 2,983,880 3,000,000 375 | 1FE
459902 AT 9[INTL GAME TECHNOLOGY  5.350 2023 10 MORGAN STANLEY. 2,987,610 3,000,000 0 | 2FE
46284P AQ 7 [IRON MOUNTAIN 6.000 2023 08 WELLS FARGO SECURITIES 3,000,000 3,000,000 0 | 3FE
501044 CS 8|KROGERCO 3.850 2023 08 U S BANCORP. 1,004,560 1,000,000 0 | 2FE
505588 BH 5|LACLEDE GAS CO 2.000 2018 08 WELLS FARGO SECURITIES 996,220 1,000,000 0 | 1FE
505588 BJ 1|LACLEDE GAS CO 3.400 2023 08 WELLS FARGO SECURITIES 3,987,880 4,000,000 0 | 1FE
513075 BE 0|LAMAR MEDIA CORP 5.000 2023 05 BAS-MERRILL LYNCH 482,500 500,000 4,653 | 4FE
52736R BD 3|LEVISTRAUSS 6.875 2022 05 BAS-MERRILL LYNCH. 2,210,000 2,000,000 33,611 |4FE
532716 AT 4|LIMITED BRANDS 6.625 2021 04 CANTOR FITZGERALD 545,000 500,000 12,146 | 3FE
538034 AF 6 |LIVE NATION ENTERTAINMEN 7.000 2020 09, BARCLAYS CAPITAL INC 2,590,470 2,421,000 66,376 |4FE
548661 CZ 8|LOWES COMPANIES 3.875 2023 09 BAS-MERRILL LYNCH. 994,010 1,000,000 0 | 1FE
571903 AL 7 |MARRIOTT INTERNATIONAL 3.375 2020 10 GOLDMAN SACHS & CO 998,370 1,000,000 281 | 2FE
57629W BS 8 |MASSMUTUAL GLOBAL FUNDIN 2.100 2018 08. MORGAN STANLEY. 998,160 1,000,000 0 | 1FE
64110D AC 8|NETAPPINC 2.000 2017 12 MORGAN STANLEY 1,066,537 1,084,000 2,770 |2FE
652482 CH 1|NEWS AMERICA INC (144A) 4.000 2023 10. J P MORGAN CHASE SECURITIES INC 993,970 1,000,000 0 | 2FE
68389X AS 4| ORACLE CORP 3.625 2023 07 BAS-MERRILL LYNCH. 990,980 1,000,000 0 |1FE
723456 AP 4| PINNACLE ENTERTAINMENT 7.750 2022 04 VARIOUS 3,127,500 3,000,000 84,819 | 4FE
69353X AA 3 |PINNACLE FINANCE CORP (1 6.375 2021 08 J P MORGAN CHASE SECURITIES INC 1,000,000 1,000,000 0 |4FE
69349L AM 0| PNC BANK NA 3.800 2023 07 MORGAN STANLEY 1,994,400 2,000,000 0 | 1FE
742718 BG 3|PROCTER & GAMBLE CO  8.000 2024 09 KEYBANC CAPITAL MARK 976,657 699,000 20,970 | 1FE
742718 EB 1|PROCTER & GAMBLE CO  3.100 2023 08 J P MORGAN CHASE SECURITIES INC 2,980,590 3,000,000 0 |1FE
693656 AA 8|PVHCORP 4500 2022 12 MORGAN STANLEY. 933,750 1,000,000 8,875 |3FE
751212 AA  9|RALPH LAUREN 2.125 2018 09. J P MORGAN CHASE SECURITIES INC 1,002,750 1,000,000 59 | 1FE
76009N AJ 9 |RENT-A-CENTER (144A)  4.750 2021 05 BARCLAYS CAPITAL INC 2,350,663 2,455,000 28,829 | 3FE
777779 AD 1|ROSETTA RESOURCESINC  5.625 2021 05. WELLS FARGO SECURITIES 980,000 1,000,000 15,938 | 4FE
78573A AE 0| SABMILLER HOLDINGS INC ( 2.200 2018 08 VARIOUS 3,992,030 4,000,000 0 | 2FE
797440 BR 4|SANDIEGOG&E 3.600 2023 09 ROYAL BANK OF SCOTLAND 999,840 1,000,000 0 | 1FE
78401F AG 2|SBATELECOM INC 5.750 2020 07 VARIOUS 2,842,656 2,765,000 8,184 | 4FE
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842400 FY 4|SOUTHERN CALIFORNIA EDIS 3.500 2023 10 ....09/25/2013 | BARCLAYS CAPITAL INC 998,240 1,000,000 0 | 1FE
84756N AD 1 |SPECTRA ENERGY PARTNERS 4.750 2024 03 ....09/19/2013 | BAS-MERRILL LYNCH 2,053,600 2,000,000 0 |2FE
855244 AD 1|STARBUCKS CORP 3.850 2023 10 ....09/05/2013 | MORGAN STANLEY. 989,200 1,000,000 428 | 2FE
87612B AK 8| TARGA RESOURCES PARTNERS 6.375 2022 08 ....08/21/2013 | JEFFERIES & CO INC 1,134,875 1,100,000 4,870 | 3FE
87612B AN 2| TARGA RESOURCES PARTNERS 4.250 2023 11 ....07/09/2013 | CITIGROUP GLOBAL MARKETS 892,500 1,000,000 6,847 |3FE
87612E AZ 9|TARGET CORP 2.900 2022 01 ...07/22/12013 | BNP PARIBAS 992,190 1,000,000 806 | 1FE
88023U AB 7 |TEMPUR-PEDIC INTERNATION 6.875 2020 12 ....07/30/2013 | MORGAN STANLEY. 1,065,000 1,000,000 8,976 |4FE
88947E AK 6| TOLL BROS FINANCE CORP  5.875 2022 02 ....08/21/2013 | KEYBANC CAPITAL MARK 2,030,000 2,000,000 3,590 |3FE
87264M AJ 8| TRW AUTOMOTIVE INC (144A 4.500 2021 03 07/30/2013 | GOLDMAN SACHS & CO 1,002,500 1,000,000 19,000 | 2FE
87305Q CE 9|TTXCO (144A) 4.1252023 10 ...09/19/2013 | CITIGROUP GLOBAL MARKETS 999,990 1,000,000 0 | 2FE
904764 AM 9| UNILEVER CAPITAL 4,250 2021 02 ...07/22/2013 | PIERPONT SECURITIES 109,938 100,000 1,948 | 1FE
907818 DQ 8| UNION PACIFIC CO (144A) 3.646 2024 02 ....08/20/2013 | EXCHANGED 1,311,000 1,311,000 0 | 2FE
958254 AC 8| WESTERN GAS 2.600 2018 08 ....08/06/2013 | WELLS FARGO SECURITIES 2,001,970 2,000,000 0 | 2FE
960386 AH 3| WESTINGHOUSE AIR 4.375 2023 08 ....08/06/2013 | J P MORGAN CHASE SECURITIES INC 2,002,850 2,000,000 122 | 2FE
960413 AF 9| WESTLAKE CHEMICAL 3.600 2022 07 ...09/10/2013 | BARCLAYS CAPITAL INC 943,370 1,000,000 5,800 |2FE
966387 AF 9| WHITING PETROLEUM CORP  6.500 2018 10, ...07/01/2013 | BARCLAYS CAPITAL INC 1,063,750 1,000,000 16,972 | 3FE
146303 AF 9| WILLIAM CARTER (144A) 5.250 2021 08 ....08/09/2013 | BAS-MERRILL LYNCH 1,365,000 1,350,000 292 | 3FE
97381W BA 1 |WINDSTREAM CORP (144A) 7.750 2021 10 08/12/2013 | GOLDMAN SACHS & CO 5,175,000 5,000,000 0 |4FE
66977W AN 9 NOVA CHEMICALS (144A)  5.250 2023 08 ....07/16/2013 | BARCLAYS CAPITAL INC 1,000,000 1,000,000 0 |3FE
71644E AB 8| PETRO CANADA 9.250 2021 10 ....07/17/2013 | J P MORGAN CHASE SECURITIES INC 1,363,140 1,000,000 24,924 | 2FE
775109 AY 7|ROGERS COMMUNICATIONS  4.100 2023 12 ....09/25/2013 | J P MORGAN CHASE SECURITIES INC 1,996,260 2,000,000 0 | 2FE
055451 AU 2 |BHP FINANCE USA 3.850 2023 09 ....09/25/2013 | GOLDMAN SACHS & CO 998,770 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
21987B AS 7 |CODELCO (144A) 4.500 2023 08 ....08/06/2013 | HSBC 3,994,560 4,000,000 0 | 1FE
29081P AE 5|EMBOT ANDINA (144A)  5.000 2023 10 ....09/26/2013 | J P MORGAN CHASE SECURITIES INC 998,050 1,000,000 0 | 2FE
40049) AV 9| GRUPO TELEVISA 6.625 2025 03 ....07/30/2013 | DEUTSCHE BANC 1,160,000 1,000,000 24,660 | 2FE
453140 AB 1 |IMPERIAL TOBACCO FINANCE 3.500 2023 02 08/08/2013 | BARCLAYS CAPITAL INC 1,383,385 1,455,000 283 | 2FE
50247V AA  7|LYBINTLFIN 4.000 2023 07 ...07/12/2013 | MORGAN STANLEY 1,986,130 2,000,000 111 | 2FE
63254A AJ 7 |NATIONAL AUSTRALIA BANK 2.300 2018 07 ....07/18/2013 | MORGAN STANLEY. 999,480 1,000,000 0 | 1FE
75625Q AB 5|RECKITT BENCKISER TSY (1 3.625 2023 09 ...09/18/2013 | HSBC 1,983,120 2,000,000 0 | 1FE
822582 AX 0|SHELL INTERNATIONAL FIN 3.400 2023 08 ....08/07/2013 | BARCLAYS CAPITAL INC 1,995,800 2,000,000 0 | 1FE
83368R AD 4 |SOCIETE GENERALE 26252018 10 ....09/24/2013 | SOCIETY GENERALE AMERICAS 998,330 1,000,000 0 | 1FE
89153V AG 4| TOTAL CAPITAL INTERNATIO 3.700 2024 01 ....08/05/2013 | CREDIT SUISSE FIRST BOSTON 997,450 1,000,000 0 | 1FE
961214 CC 5| WESTPAC BANKING CORP  2.250 2018 07 ....07/24/2013 | J P MORGAN CHASE SECURITIES INC 997,040 1,000,000 0 | 1FE
004375 CE 9|ACCR 2004-4 A2C 6782035 01 ...09/13/2013 | ROBERT W BAIRD & CO. 1,799,637 1,872,185 818 | 1FE
12647M BW 4|CSMC 2013-6 2A3CMO  3.500 2043 07 ....07/18/2013 | CREDIT SUISSE FIRST BOSTON 4,908,594 5,000,000 14,583 | 1FE
36192R AA 0|GSMS 2012-BWTR A (144A) 2.954 2034 11 09/05/2013 | DEUTSCHE BANC 2,730,000 3,000,000 2,216 [1FE
03065C AA 7[AMCAR 2013-4 A1 .250 2014 08 ....08/07/2013 | J P MORGAN CHASE SECURITIES INC 19,000,000 19,000,000 0|1
14313N  AA 0| CARMX 2013-3 A1 .230 2014 08 ....07/31/2013 | J P MORGAN CHASE SECURITIES INC 11,000,000 11,000,000 0|1
31679G AA T7|FITAT 2013-1 A1 .250 2014 09 ....08/14/2013 | BARCLAYS CAPITAL INC 13,000,000 13,000,000 0|1
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345300 AA 7 [FORDO 2013-C A1 (144A) 220 2014 08..........crmerrveermmmreessnensessssssssssesssssssssssssssssessssssssssssssssssssssssssnss | sossessenns ....07/23/2013 | DEUTSCHE BANC 6,000,000 6,000,000 0
43812X AA 3|HAROT 2013-3 A1 220 2014 08......cccvvevvmrreeieerresse s st | eeeereenes ....07/17/2013 | J P MORGAN CHASE SECURITIES INC 15,000,000 15,000,000 0
44890Q AA 1|HART2013-CA1 1220 2014 09....cooorvevrerreeisseeeess s s e[ sersnenes ...09/11/2013 | J P MORGAN CHASE SECURITIES INC 10,000,000 10,000,000 0
58768W AA 7 [MBART 2013-1 A1 220 2014 08......cevvvvreereeseressee s | eseesssnes ....07/23/2013 | ROYAL BANK OF SCOTLAND. 11,000,000 11,000,000 0
55292L AA 2| MTBAT 2013-1A A1 (144A) 250 2014 09........covvvrmmerrermmerreessessesseesssssseessssssesssssssessssssssssssssssssssssssssses. | sevsneeees ...09/11/2013 | CREDIT SUISSE FIRST BOSTON 10,000,000 10,000,000 0
65477L AA 8| NAROT 2013-B A1 290 2014 08....covvveerreierseeeres s s s | snersenes ....07/24/2013 | J P MORGAN CHASE SECURITIES INC 11,500,000 11,500,000 0
80283H AA 0 |SDART 20134 A1 1250 2014 07 oo s | ceresennes ....07/11/2013 | CREDIT SUISSE FIRST BOSTON 11,000,000 11,000,000 0
3899999. Total - Bonds - Industrial & Miscellaneous. 270,629,106 270,087,185 743,444
8399997. Total - Bonds - Part 3 359,888,172 359,507,064 780,566
8399999. Total - Bonds 359,888,172 359,507,064 780,566
Common Stocks - Industrial and Miscell
09739C 10 2 [BOINGO WIRELESS INC.......ovveuuumrresmmmersissmsrsesssssessssssssessssssssssssssssssssssssss s ssssssssessssssssssssssssessssssnessesss. | coseesseses ....08/21/2013 | DISTRIBUTION FROM PARTNERSHIP 1,385,000.000 10,651 XXX 0
29089Q 10 5|EMERGENT BIOSOLUTIONS INC........oocuiiiuriimeeimerisieeiaesisseessesssssessssssssesssssssssesssssssssssssssssssssssssssssssssenss | cossesenees ...09/25/2013 | DISTRIBUTION FROM PARTNERSHIP 1,486.000 28,606 XXX 0
577760 10 0| MAXLINEAR INC = CLASS A.....oooivriirreriiinessesssssssssssessssssssssssssssssssssssssssssssssssssssesssssssssssssssesssssssessssssnses | sossessnes ....08/12/2013 | DISTRIBUTION FROM PARTNERSHIP 2,207.000 17,908 XXX 0
67020Y 10 O | NUANCE COMMUNICATIONS INC.......couirremmmmnreimmmrssiseessssssseessssssessssssssssssssessssssssssssssssssssssssssssssssssns. | sessoneeses ....09/06/2013 | DISTRIBUTION FROM PARTNERSHIP 41,760.000 809,078 XXX 0
69336V 10 T PGT INC..oooovoriireiicisis st | enssssnss ....09/19/2013 | DISTRIBUTION FROM PARTNERSHIP 84,984.000 932,274 XXX 0
872590 10 4| T MOBILE US INC.....ocouiiiiismsirisissetressssetsssssssessss s s sssssssssnnss | seessssenes ....09/13/2013 | DISTRIBUTION FROM PARTNERSHIP 31,861.000 789,918 XXX 0
9099999. Total - Common Stocks - Industrial & Miscellaneous. 2,588,435 XXX 0
9799997. Total - Common Stocks - Part 3 2,588,435 XXX 0
9799999. Total - Common Stocks. 2,588,435 XXX 0
9899999. Total - Preferred and Common Stocks 2,588,435 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks. 362,476,607 XXX 780,566

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Bonds - U.S. Government
12802R  AA 3| CALDIVE INT 4,930 | 08/01/2013| REDEEMED... 0 0 38,411 .0 0 0 e 1,894 | 02/01/2027| 1FE......
217194 AB 5|COPILLC 3650, | oo 09/05/2013| REDEEMED... 0 0 75,296 .0 0 0 2,061 [12/05/2021| 1FE......
367333 AA 9| GATE CAPITAL 3550, | 09/11/2013| REDEEMED 0 0 79,930 .0 0 (V1 I 2,128 |06/11/2021| 1FE......
911759 DD 7 |HOUSING URBAN DEVELOPM 6.410........cccocrmvernes | v 08/01/2013| REDEEMED 0 0 16,000 .0 0 0 e 1,026 |08/01/2014|1...........
911759 EY  0|HOUSING URBAN DEVELOPM 6.620........cccccruvernes | vonee 08/01/2013| REDEEMED 0 0 17,000 .0 0 (V1 I 1,125 {08/01/2020| 1...........
742651 CY  6|PRIVATE EXPORT FUNDING 4.974.......ccccocoovvvres | veree 08/15/2013| MATURED 0 500,000 .0 0 0 . 24,870 | 08/15/2013| 1FE......
89609G AA 0| TRICAHUE LEASING 3503 | e 08/19/2013| REDEEMED.........cvoreerierrerinens | vovernerinernernerinee | wvvvnenenn 148,922 | 148,922 | 148,922 | 148,922 | 0 [ 0 | 0 | 0 | s (V1 I 148,922 .0 0 0 3,913 | 11/19/2021| 1FE......
912828 QW  3|USTREASURY NOTES  .375...cccouirmmimmrincinnns | e 07/31/2013] MATURED.......c..vveerenrineiienins | ceeerneriiseinenineeennne | 000 75,000,000 | .......75,000,000 | .......75,103,767 | ......75,054,394 | ...cccocoeveeee0 | e (54,394) [ viiiiinecnnl0 | e (54,394) | oo 0 .. 75,000,000 .0 0 0 [ 281,250 |07/31/2013(1...........
925387 AF 9| VESSEL MANAGEMENT SERV 3.432........cccconuvvuee | v 08/15/2013| REDEEMED 0 0 30,000 .0 0 (1 I 1,030 |08/15/2036| 1FE......
925387 AG 7 |VESSEL MANAGEMENT SERV 3.477.....ccoocvmvvnnee | e 07/16/2013| REDEEMED 0 0 40,000 .0 0 (V1 I 1,391 | 01/16/2037| 1FE......
02265Q AA  6|AMAL LIMITED 3.465 .|E.. | 08/21/2013| REDEEMED ....96,514 96,514 .0 0 0 08/21/2021(1...
36179M E2 2| GNMA Il PASS #00MA0153 3.000.........comvvvrerrerirs | vener 09/20/2013| PAID ON PRINCIPAL. ..135,684 ...135,684 .0 0 0 06/20/2042|1...
36202C 3X 9|GNMAIIPASS #2614  6.000.........cccccmvermrrerrerinnens | ceres 09/20/2013| PAID ON PRINCIPAL. 4,676 .0 0 0 07/20/2028| 1...
36202D G6 2 |GNMAIIPASS #2921  7.500.......ccomrvvrmmrmrrrvrnrires [ s 09/20/2013| PAID ON PRINCIPAL. 1,205 .0 0 0 05/20/2030(1...........
36202D J8  5|GNMAIIPASS #2987 = 7.500........cucemeermvirerinnens | vever 09/20/2013| PAID ON PRINCIPAL.......ccovvvvrs | corrreererinernneriens 77 | e 7 7 .0 0 0 10/20/2030] 1...........
36202D 6D 8| GNMA Il PASS #3568  5.000........ccccrivvmriverneires [ s 09/20/2013| PAID ON PRINCIPAL.......covvvvee [ oreerrrervirnrirerinne | crvvrieenns 470,492 | ............ 470,492 | ...........467,551 | ..o 468,218 | o0 | 2274 | 0 | 2274 | 0| 470,492 .0 0 0 06/20/2034/1...........
36202E BU 2| GNMA I PASS #3651 = 5.000.......ccourvrerermcrererernens | v 09/20/2013| PAID ON PRINCIPAL.......ccoovvee | vorerereerrnerireniene | overies 1,332,634 | ......... 1,332,634 1,332,634 .0 0 0 12/20/2034 1...
36202E DD 8| GNMAIIPASS #3700  4.500.......ccmcvvuerererrrnrirnens | e 09/20/2013| PAID ON PRINCIPAL. .190,498 ..190,498 190,498 .0 0 0 04/20/2035| 1...
36202E ET 2| GNMAII PASS #3746  4.500........ccocvoervrcrirerennns | v 09/20/2013| PAID ON PRINCIPAL.......cccoevers | corernrrneriniriverrene | wvreennn.824,689 | e, 824,689 . 824,689 .0 0 0 08/20/2035| 1...
36202E E7 O|GNMAIIPASS #3758  4.500.......cccmurvrererermrirernens | e 09/20/2013| PAID ON PRINCIPAL.......cvcnives | rerernerrenireeerseenns | cvverirenns 465,317 | oo 465,317 | oo 444,087 | .ovevvnes 452,771 | v 0| . 12,546 | oo (V1 IO 12,546 | oo 0 | v 465,317 .0 0 0 09/20/2035| 1...........
36202E E8 8| GNMAIIPASS #3759  5.000......cccccecvvmrernerrrmrirnnns | e 09/20/2013| PAID ON PRINCIPAL.......ovovvees | evrernrireerieeineiinns | cvreerienas 432,178 | oo 432,178 | ... 430,895 | ...oovvne 430,994 | ..o 0| o 1,184 | (V1N I 1,184 | o (V1 432,178 .0 0 0 09/20/2035| 1...........
36202E FL 8| GNMAIIPASS #3771 = 4.500.......cccurverererirerernens | 09/20/2013| PAID ON PRINCIPAL........cvcriver | ovrererrierireeerneninns | cveerirenns 417,067 | oo 417,067 | .ooovren 401,101 | coovvvrnee 407,258 | .....oocooennnd 0| 9,809 | oo (V1N IO 9,809 | oo 0 | e 417,067 .0 0 0 10/20/2035] 1...........
36202E F2 O|GNMAIIPASS #3785  5.000.......ccccccrvuereremmmeernens | e 09/20/2013| PAID ON PRINCIPAL. 1,066,321 | ......... 1,066,321 0 .0 0 0 11/20/2035| 1...
36202E HF 9| GNMAII PASS #3830  5.500.......ccccccrvrererevirerernnns | v 09/20/2013| PAID ON PRINCIPAL. 430,429 | ... 430,429 | .. 412,741 ...417,304 0 . ...430,429 .0 0 0 03/20/2036| 1...
36177P  CY 9| GNMA PASS TH #00794586 3.500...........ccoovvrereree | v 09/15/2013| PAID ON PRINCIPAL.......ccocrvves | vovererierrnerirenirnee | oveies 1,172,767 | ......... 1,172,767 | ......... 1,222,426 | ......... 1,218,511 | oo 0 AR [ 0 | 1,172,767 .0 0 0 03/15/2042|1...........
36216C KY  2|GNMA PASS TH#160611 9.500.......cccccmverrerrnrins | verer 09/15/2013| PAID ON PRINCIPAL.......ccovvvers | vorirneirnnrineineniens | eevierieeinneens 287 | o, 247 263 | ..o 258 0 | oo (1) | e 0 (11) 0 247 .0 0 0 | s 16 |09/15/2016(1...........
36216G N3 8| GNMAPASS TH #164310  9.500........c.ccovrerervrerires | covee 09/15/2013| PAID ON PRINCIPAL.......ccovvves | corerrerrrinrrineriens 31 | 31 33 | e 32 | s (U OO | | T ISP 0 (1) 0 31 .0 0 0 2 |09/15/2018(1...........
362160 Q9 7| GNMA PASS TH #179680  9.500..........ccovvvrcemiranns | venee 09/15/2013| PAID ON PRINCIPAL........cccovever | cevrrmrrmnernenineinns | vevernennneneen 10T | i 101 | e 107 (3) 0 101 .0 0 0 6 |10/15/2016] 1...
362161 7E 5| GNMA PASS TH #180993  9.500.........ccvvvrvervrirnes | veree 09/15/2013| PAID ON PRINCIPAL. 82 2) 0 7 .0 0 0 5 |11/15/2019(1
36217D UZ  5|GNMAPASS TH#190600 9.500..........ccmvvererernnnns | vever 09/15/2013| PAID ON PRINCIPAL........cccoveve | cvvrenrrmerirenineenne | vevernerinnernnen 158 | i 158 | e 168 (3) 0 158 .0 0 (V1 I 10 |08/15/2016]1...
36217S  TL 5| GNMA PASS TH #202255 9.500..........cccconvevmrinnns | 09/15/2013| PAID ON PRINCIPAL.......ccocovvre | vovrreireiiniieniiens AT 71 YT I T4 | s (O IOV 1) f ISR 0 (2) 0 7 .0 0 0 5 |08/15/2017(1...........
36217T CA  5|GNMAPASS TH #202665 9.500...........cocrrmrrrereree | covee 09/15/2013| PAID ON PRINCIPAL.......ccovvvvs | vevernrrrerinerinerirens | ceriererneeienens 152 | v 152 | e 162 | v 160 | v 0 | covrrrereenn(8) | o 0 (8) 0 152 .0 0 0 | v 10 | 11/15/2019(1...........
36217T CQ 0| GNMAPASS TH #202679  9.500.......ccccmvrvmremerinns | cevee 09/15/2013| PAID ON PRINCIPAL.......ccoovvers | cevrrreirerineeneiiens 25 | e 25 26 | oo 26 | s (O IOV 1) ISR 0 (2) 0 25 .0 0 0 2 |12/15/2019(1...........
362172 N4 6| GNMA PASS TH #210211  9.500.........ccvvvrrvevrirnes | veree 09/15/2013| PAID ON PRINCIPAL. 18 | 18 19 | s 19 | s 0 (1) 0 18 .0 0 0 1 107/15/2017|1...
36218X 3Z 0| GNMA PASS TH#235816  9.500.........cccccmevrivenens | v 09/15/2013| PAID ON PRINCIPAL. 238 238 254 250 0 (12) 0 238 .0 0 0 06/15/2018| 1
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362191 X7 8| GNMA PASS TH #264502 9.500.... e 09/15/2013| PAID ON PRINCIPAL. 2) 0 34 .0 0 0 2 |09/15/2018|1...
36205F 5V 1|GNMAPASS TH #389760 5.000.........ccccovmrvrenins | covee 09/15/2013| PAID ON PRINCIPAL. (471) 0 65,850 .0 0 (V1 I 2,190 |11/15/2017|1
36201M A8 5| GNMA PASS TH #586931 N 09/15/2013| PAID ON PRINCIPAL. (27) 0 3,039 .0 0 (V1 I 101 | 10/15/2017|1...
36201M  SA 1| GNMAPASS TH#587413  5.500........cccvvrevmrniires [ s 09/15/2013| PAID ON PRINCIPAL. (321) 0 16,768 .0 0 (V1 I 681 | 11/15/2032|1...........
36201M  SJ 2| GNMA PASS TH #587421  5.500.........cccovvvererevnrres | veres 09/15/2013| PAID ON PRINCIPAL (30) 0 1,903 .0 0 (V1 I 70 | 11/15/2032| 1...........
36201P VA 0| GNMA PASS TH #589309  5.000..........cvvevrveenens | v 09/15/2013| PAID ON PRINCIPAL ) 0 8,926 .0 0 (V1 IO 298 |08/15/20171...........
36201U BA 1| GNMA PASS TH #593233 e 09/15/2013| PAID ON PRINCIPAL. ) 0 4,789 .0 0 0 10/15/2017|1...
36201V ZG 0| GNMA PASS TH #594843 N 09/15/2013| PAID ON PRINCIPAL. ) 0 33,048 .0 0 0 08/15/2017|1...
36200A A7 4| GNMA PASS TH #595030  5.000........cccomrvervrrens | core 09/15/2013| PAID ON PRINCIPAL. ) 0 7,482 .0 0 0 10/15/2017| 1...ooeeeee
36200M  YX  5|GNMA PASS TH#604726 4.500..........cccovvuvervmrres | venes 09/15/2013| PAID ON PRINCIPAL.......ccocoeves | covvrvrrvmrrinerrerrnne | woverenennn217,206 | 1000n217,205 | ...nn207,015 | i00209,831 | o0 | e 7,374 | a0 | e 7,374 | 0| v 217,205 .0 0 0 10/15/2033| 1...........
36290R YQ 0|GNMAPASS TH#615519 4.500.........ccccmivrmrnires [ e 09/15/2013| PAID ON PRINCIPAL 0. 88,615 .0 0 0 09/15/2033| 1...........
36290R 6X 6| GNMA PASS TH #615686 e 09/15/2013| PAID ON PRINCIPAL. 0. 10,400 .0 0 0 10/15/2033] 1...
3620AQ PR 8|GNMAPASS TH #736732 4.500.........cccovvvrvrrenns | veree 09/15/2013| PAID ON PRINCIPAL. 0. 226,952 .0 0 0 05/15/2040| 1...
3620AW FY 1| GNMA PASS TH #741883 N 09/15/2013| PAID ON PRINCIPAL.......ccoovves | covernerirnrinenneennee | wovreennnn 323,414 | 1323414 | 00.324,905 | ..ir324,555 | o0 | et (1A1) | O | e (L141) | 0 | s 323,414 .0 0 0 05/15/2040| 1...
38375B  SF 0|GNR 2012-H11 BACMO  2.000.......ccccrmuvrvrrmrrrerinns | coree 09/20/2013| PAID ON PRINCIPAL. 0. 235,195 .0 0 0 05/20/2062|1...........
38375B RQ  7|GNR2012-H12HACMO  2.000........cccuvmrererrrirers | coree 09/20/2013| PAID ON PRINCIPAL 0. 24,290 .0 0 0 03/20/2062| 1...........
38375B  TF  9|GNR 2012-H14 GA 2.000.....0mreiieieierineirenn | e 09/20/2013| PAID ON PRINCIPAL........covvvvee [ overvrrrereernereninn | e 311,511 | 311,511 | 310,844 | 310,871 | 0 | 839 | 0 [ 839 | (1 IO 311,511 .0 0 0 06/20/2062|1...........
38375B TA  0|GNR2012-H16 HA 2.000 N 09/20/2013| PAID ON PRINCIPAL.......ccovvves | corerrerierrnerrenirnee | covvrenen 441784 | L 441,784 | ... 443,036 | ........... 442,926 | ...coooveernn0 | oo (1,142) | O | e (1,142) | e 0 | s 441,784 .0 0 0 07/20/2062|1...
38375B K8 4| GNR 2013-H04 BA (CMO) 1.650.......ccmvremerrrrineins | v 09/20/2013| PAID ON PRINCIPAL. 0. 46,439 .0 0 0 02/20/2063| 1...
38373M  VH  0|GNR 2006-30 C (PROJECT 5.286.... e 09/16/2013| PAID ON PRINCIPAL.......ccocouves | vorvrnrrierrverrenirnne | wvvrrenennn 139,184 | 00 739,184 | 709,597 | 727,994 | 0 | e 11190 | a0 | el 11,190 | e 0| s 739,184 .0 0 0 06/30/2036 1...
59021* AK  7|MERRILL LYNCH FHAPROJ 7.430.......cccoucrmmvervie | conne 09/25/2013| PAID ON PRINCIPAL 0 7,694 .0 0 0 | v 381 [10/25/20191...........
831641 DQ 5|SBIC 2003-P10B 1 5136 | 08/12/2013| MATURED..........ovvvvrierrircrirnens 0 8,025 .0 0 (V1 I 308 |08/12/2013[1...........
831641 EW  1]SBIC 2012-10A 2766 | 09/10/2013| PAID ON PRINCIPAL. 0. 21,666 .0 0 0] s 599 [03/10/20221...........
0599999. Total - Bonds = U.S. GOVEIMMENL. ......vuuieuiiriiiarisseisssiissis s sssssssisssnsssssssssssssssssssssssssnssssssesssssssssssssssssnssesssssssssessnss | ceeee: 89,881,487 | .......85,831,437 | .......85,827,055 | .......85,825,074 | ..ccoooviinnnnc0 | 00i0i06,362 | o0 | 06,362 | i 0. 85,831,437 .0 0 0 [.... 605,298 |...... XXX XXX
Bonds - All Other Government
803854 FL 7| SASKATCHEWAN (PROVINCE 7.375.......cccomvvvnne A.. | 07/15/2013] MATURED.........ccosvrermrrmerirerinns [ o | cevienes 2,100,000 | ......... 2,100,000 | ......... 2,544,087 | ......... 2,133,096 | .cooovrrrerinnn 0| . (33,098) | ..ovvrereraenne (V1 I (33,096) | .vvrvereenn 0| v 2,100,000 .0 0 0 [ 154,875 | 07/15/2013| 1FE......
067070 AC  6|BARBADOS GOVT OF (144A 7.250......ccccciniiinunens F...]107/11/2013| CANTOR FITZGERALD......cccocee [wonrimmmnneinniinniins | corneenns 1,926,954 | ......... 1,921,000 | ......... 1,842,665 | ......... 1,871,259 [ oo 0 | e 2,067 | i 0 | s 2,067 | coovrneinnad [ I 1,873,326 | oo 0] . 53,628 | ...... 53,628 | ..... 81,629 |12/15/2021| 3FE......
1099999. Total - Bonds - All Other GOVErNMENL...........viveieereniriirissrieerisenienes . [SSSTRRRTRIONY [N 4,026,954 | ......... 4,021,000 | ......... 4,386,752 | ......... 4,004,355 | ..o 0] . (31,029) | ..oovovrirnens 0 (31,029) 0 3,973,326 0] 53,628 | ... 53,628 |..... 236,504 |...... XXX... | .XXX....
Bonds - U.S. States, Territories and Pc
011770 P5 7| ALASKA GENERAL OBLIGAT 5.250.........ccevvverrrees | veree 08/01/2013| MATURED. ..2,500,000 2,500,000 2,523,925 (23,925) 0 2,500,000 0. 131,250 | 08/01/2013| 1FE......
419791 ZR 2 |HAWAII GENERAL OBLIG R 5.250 O 09/01/2013| REDEEMED... I [ 2,550,000 | ......... 2,550,000 | ....... 2,567,340 | ccooovvriverernn0 | e (17,340) | o0 | e (17,340) 0 2,550,000 0 | 133,875 |09/01/2014| 1FE......
546415 TQ  3|LOUISIANA GENERAL OBLI 5.000........ccocvrevvereres | veree 08/01/2013| MATURED........coovverveirernirrirens [ vrererinereiseirennnes | cvvveineenns 395,000 | ..oooone. 395,000 | ..o 419,016 395,000 0. 19,750 |08/01/2013| 1FE......
882720 V3 6| TEXAS GO REF (TAXABLE) 3.820........cccooemurrmrns [ 08/01/2013| MATURED........ccorvervmerierirrins | coerereeriensrenesnenins | ereerineend 635,000 | ............ 635,000 | ............ 635,000 | ........ee0.635,000 | o0 | eviiiinenn0 [0 | 0 [0 [ 635,000 0 . 24,257 |08/01/2013| 1FE......
93974A WU 4| WASHINGTON GENERAL OBL 5.000.........cccecveuees [ vonee 07/01/2013) MATURED........ccouvvrerrrrinerienins | coversersseinenseniene | oneens 5,000,000 | ......... 5,000,000 | ......... 5,575,450 | .........5,035,150 | .o | c00rie(35,150) | vvvviiiicinnc0 | eiern(35,150) | ovvviieenn0 | i 5,000,000 0 | 250,000 |07/01/2013| 1FE......
93974C  LJ 7 [WASHINGTON GO MOTOR VE 5.000.......cccouemrnne [ e 07/16/2013| BAS-MERRILL LYNCH.......ccovee [orrnninnnrnnnininns | crvvverenines 29,043 | oo 25,000 ....26,203 25787 | o0 | 103,256 | oo 3,256 | ... 1,208 | 08/01/2028| 1FE......
1799999. Total - Bonds - U.S. States, Territories & Possessions..... 11,109,043 11,105,000 | .......112,269,022 | ......11,185514 | ..............0 | ....(79,727) | wceceeoeecce.0 | et (79,727) ] 0 | 11,105,787 | ............0 | .......3,256 | ........3,256 |..... 560,340 |...... XXX... | . XXX....
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Bonds - U.S. Political Subdivisions of States, Territories and Pc ions
167501 Q4 0|CHICAGO BRD ED GO REF 5.000 JOO 08/02/2013| RBC CAPITAL MARKETS.. . 5,263,550 5,000,000 ...5,600,450 5,125,550 | .ooccerivernnn0 | (38,600) (38,600) 5,086,950 | ...ccoccoeen0 | 176,600 |..... 176,600 |..... 170,833 | 12/01/2014| 1FE......
167501 Q5 7|CHICAGO BRD ED GO REF 5.000 N 07/26/2013| CITIGROUP GLOBAL MARK 11,823,281 | ....... 11,230,000 | ....... 12,473,723 | ....... 11,491,098 | ..coovvvvvenn0 | e (78,049) (78,049) | ..cvovvveee0 | e 11,413,049 | ..oovvevennl0 | e 410,232 |..... 410,232 |..... 374,333 |12/01/2015| 1FE......
545896 X2  3|LOUDOUN CO GENERAL OBL 5.000.........cccoemrvrne [ wonee 07/01/2013) MATURED........c.ovurermniineirenins | ceverseeisseneiseninne | oneinns 1,000,000 | ......... 1,000,000 | ......... 1,125,010 | ......... 1,015,220 | ..cooovvrrnncnnd 0| . (15,220) | ..ocvvvvernene (V1 IO (RE220) | E— 0| oo 1,000,000 0 0 . 50,000 |07/01/2013| 1FE......
561824 TH 6| MANASSAS GENERAL OBLIG 5.000........cccccovveenuns [ venee 07/01/2013) REDEEMED..........occovvvniieiiinins | corernrrieninerieniene | v 1,600,000 | ......... 1,600,000 | ......... 1,633,712 | ......... 1,602,192 | ..o 0| s (2,192) [ oo (V1N I (2,192) [ oo 0| v 1,600,000 0 0 . 80,000 |07/01/2019| 1FE......
561824 TJ 2| MANASSAS GENERAL OBLIG 5.000........ccccosuvernens [ vonee 07/01/2013) REDEEMED.........ocooierreieiinins | coverseeisernerieninee | oveines 1,600,000 | ......... 1,600,000 | ......... 1,625,504 | ......... 1,601,664 | ...oovvvrnnennd 0| s (1,664) [ .oocvercernene (V1 I (1,664) [ ovvrvereens 0| v 1,600,000 0 0 . 80,000 |07/01/2020| 1FE......
561824 TK 9| MANASSAS GENERAL OBLIG 5.000... I 07/01/2013| REDEEMED.........covvereririrrrireens [ vrerenrnninsissineiinnes | vrvernns 1,600,000 | ......... 1,600,000 1,601,104 | o0 | e (1,104) ....(1,104) 1,600,000 0 (VN 80,000 | 07/01/2021| 1FE......
621196 VA 9|MT DIABLO USD GO S2004 5.000. e 07/01/2013) REDEEMED..........cooieriereiinins | vovernerieesnerieninne | oveinn 2,000,000 | ......... 2,000,000 2,000,520 2,000,000 0 0 ... 100,000 | 07/01/2022| 1FE......
810453 J3 5| SCOTTSDALE GO PROJS OF 5.000........cccmveeeres [ wonee 07/01/2013) MATURED.......c.ovvrererreneirenins | ceverneeissensiseninne | oneins 2,100,000 | ......... 2,100,000 | ......... 2,295,720 | ........ 2,112,621 | oo 0 . (12,621) | oovvvrrireenne (V1 IO (12,621) | covvocvvnnens 0| oo 2,100,000 0 0 [ 105,000 | 07/01/2013| 1FE......
852631 U7 3| STAMFORD GENERAL OBLIG 5.250.......cccccivivnes [ e 07/15/2013] MATURED.......cc.vvuniiniinniiicnis | covesniisnissnieninne | onnienes 1,600,000 | ......... 1,600,000 | ......... 1,766,864 | ......... 1,615,056 | ..cocoovvnnead 0. (15,056) | ..oovovevernnene 0] (15,056) | ..oooovvernces 0| e 1,600,000 0 0] . 84,000 |07/15/2013| 1FE......
2499999. Total - Bonds - U.S. Political Subdivisions of States, Territories & Possessions.... SRR IR 28,586,831 | ....... 27,730,000 | ....... 30,146,930 | ....... 28,165,025 | ..cocvovviins 0]... (165,026) | ..ooovvrivrenns 0] (165,026) | ....oovvvnneens 0. 27,999,999 | ..o [ 586,832 |..... 586,832 |..1,124,167 |...... XXX... | .XXX....
Bonds - U.S. Special Revenue and Special Assessment
04057P BQ  0|ARIZONA SCH FACS COP S 5.250.........cccvervvrrcres [ v 09/01/2013| REDEEMED ..5,990,000 5,990,000 0 5,990,000 0 0 .. 314,475 |09/01/2015
139883 AA  0|CAPITAL CITY ECONOMIC 5.000. e 09/26/2013| REDEEMED... 122,211 | v 122,211 | e 122,211 | 122,211 |0 [0 | i [0 | 0 | v 122,211 0 (V1 I 3,580 |12/01/2027(1...........
181000 JP  6|CLARK COHWY REV S2003 5.250.......ccccccrmverernnes [ verer 07/01/2013| MATURED.......ccoovverrrierrnrisriens [ eveenrenissisnsssiinnes | erveenns 7,090,000 | ......... 7,090,000 | .........7,760,714 | .........7,130,697 | ....ccccecren.0 | i (40,697) [ ..vvvvvvrinnnd (1[N I (40,697) [ covvvvvrvrnnn (1 I 7,090,000 0 0 ... 372,225 (07/01/2013| 1FE......
246343 FA  0|DELAWARE RIVER JT TOLL 5.250......ccccimmremeenes [ o 07/01/2013| REDEEMED.........ocooeeriererinins | coverseeisninerseninee | oveenn 2,640,000 | ......... 2,640,000 | ......... 2,823,929 | ......... 2,650,718 | oo 0| . (10,718) | oo (V] I (10,718) | ovvvrvrreens 0| v 2,640,000 0 0 [ 138,600 | 07/01/2014| 1FE......
246343 FF  9|DELAWARE RIVER JT TOLL 5.250.......cccccnsvemvvinnins | venes 07/01/2013) REDEEMED........occovvirnrirriinins | cevernviissiesiiseniene | onvins 2,025,000 | ......... 2,025,000 | ......... 2,166,082 | ......... 2,033,222 | oo 0| s ((:772.2)] E—— (V1N I (7223 ) E— 0| oo 2,025,000 0 0 [ 106,313 | 07/01/2014| 1FE......
343136 TT  4|FLORIDA TURNPIKE AUTH 5.000 N 08/23/2013| REDEEMED... 20,200,000 | ....... 20,000,000 | ....... 22,117,200 | ....... 20,575,400 0. (403,800) | ovovvvervvereen0 [ e (403,800) | ....ovvvivernc0 | o 20,171,600 | .cccovvrnn0 | e 28,400 | ...... 28,400 |..1,144,444 |07/01/2014| 1FE......
343136 TV 9|FLORIDA TURNPIKE AUTH 5.000........ccomeverncernns [ o 08/23/2013| REDEEME! ..5,050,000 ,000,000 5,369,200 5,081,350 0 (38,750) | .. ..(38,750)| .. 5,042,600 | ..cccoeveennc0 | el 7,400 | .......7,400 | ... 286,111 |07/01/2016| 1FE......
349250 KT  6|FORT WAYNE HOSP AUTHR 7.000... e 07/01/2013) REDEEMED........occovieniriciiinnns | cerernrvieninerireniene | ovviies 1,675,000 | ......... 1,675,000 | .........2,028,844 1,919,198 0. (244,198) | ...cvovvvvrenl0 | s (244,198) 1,675,000 .0 0 0 ... 117,250 | 07/01/2018| 2FE......
452226 W2  5|ILLINOIS SALES TAX REV 5.250......cccivemeremrrnerins | verer 07/24/12013| REDEEMED...........ccoivvniineinens | vervnerinenineenenins | reeens 10,000,000 | ....... 10,000,000 | ....... 10,738,300 | ....... 10,053,300 | ...cooucernnennd 0| . (51,300) | .oovvrerernenne (V] I (51,300) | vvrvereens 0 . 10,002,000 | ..oovvvrnene 0. (2,000) | ....... (2,000) |.....319,375 |06/15/2014| 1FE......
455066 FD 7 [INDIANA OFFICE BLDG CO 5.250........cccormiemvrirnee | veves 07/01/2013) REDEEMED........ocooviiririrciiinies | cevernviissieniieninne | onvinn 4,130,000 | ......... 4,130,000 | ......... 4,388,745 | ........ 4,145,198 | oo 0. (15,198) | ..ovvvvvireens (VN I (15,198) | ovovverecns 0| v 4,130,000 .0 0 0 [ 216,825 |07/01/2018 1FE......
455066 FE  5|INDIANA OFFICE BLDG CO 5.250.........cccccnmivrrevernee | verer 07/01/2013| REDEEMED.........cvoieieciinins | corernerieernenieniene | overen 4,400,000 | ......... 4,400,000 | ......... 4,645,652 | ......... 4414476 | v 0| . (14,476) | ..cvorvernne (V1 IO (14,476) | .coovvvereen 0| v 4,400,000 .0 0 0 | 231,000 |07/01/2019| 1FE......
455066 FF 2 [INDIANA OFFICE BLDG CO 5.250.. B 07/01/2013| REDEEMED... 4,685,000 | ......... 4,685,000 | ......... 4,914,846 4,698,680 0. (13,680) | ..ooocvvreern0 [ i (13,680) 4,685,000 .0 0 0 [ 245,963 |07/01/2020 1FE......
455167 ZY  5|INDIANA UNIV STUDENT F 5.000... OO 08/01/2013] MATURED.........c.vvuririnrinerienins | corernrrieninesienirene | onrien 9,130,000 | ......... 9,130,000 | .........9,965,395 9,185,784 0. (55,784) [ .evvvvrreennd0 | e (55,784) 9,130,000 .0 0 0 ... 456,500 |08/01/2013| 1FE......
57604P MG 6 |MASSACHUSETTS WATER PO 5.500.........ccccmmerer [ vonee 08/01/2013] MATURED.........ccovumrmnrrnnerienins | coeerserisessnerienieee | oveiees 7,270,000 | ......... 7,270,000 | ......... 8,286,491 | ......... 7341173 | o 0| . (T1A73) | e (V1 I (7T1473) | e 0| e 7,270,000 .0 0 0 [ 399,850 |08/01/2013| 1FE......
60636M CW  5[MISSOURI REG CONV&SPRT 5.250..........ccccoveree | s 08/15/2013| MATURED......coovvervrircrinrireeens [ erererinnieieninerinnes | eeverens 5,855,000 | ......... 5,855,000 | ......... 6,429,727 | ......... 5,897,273 | oo 0] .o (42,273) [ oo (V1 IO (42,273) | oo 0| oo 5,855,000 .0 0 0 [ 307,388 |08/15/2013| 1FE......
64465M 3D 5 NEW HAMPSHIRE MUN BOND 5.000..........cccccouuves | vever 08/15/2013] MATURED.........c.vvuurrierrnerierins | covereriensenerieniene | oveien 2,840,000 | ......... 2,840,000 | ......... 3,132,861 | ......... 2,865,390 | .ooovrreerinnn 0| . (25,390) | ..overererneene 0 (25,390) 0 2,840,000 .0 0 0 | 142,000 | 08/15/2013| 1FE......
645788 SL  5|NEW JERSEY ENVIRONMENT 5.000.........cccovvemene [ vonee 09/01/2013| REDEEMED... 7,115,000 | ......... 7,115,000 0| . (55,995) | ..vveerirerrnc0 | e (55,995) 7,115,000 .0 0 0 [ 355,750 |09/01/2018| 1FE......
649839 KA  4|NEW YORK DORM AUTH (Cl 5.625........cccocomurirrnns | veree 07/01/2013| REDEEME .135,000 | .. ..135,000 .0 (5,044) | .. ....(5,044) ...135,000 .0 0 0 7,594 |07/01/2016| 1FE......
64985W 4P 6|NEW YORK ENV FAC CLEAN 5.000... e 08/12/2013| REDEEMED..........cvoreerrerciinins | vvvernerisesnerieniene | oveinn 5,860,000 | ......... 5,860,000 0| . (27,190) (27,190) 0 5,860,645 20| s (645) | ...one.. (645)|.....192,892 | 06/15/2015| 1FE......
64985W 4R 2|NEW YORK ENV FAC CLEAN 5.000........cccccocovmvune [ vonee 08/12/2013| REDEEMED........cooveereriiriirinns [ rreeennicissinerinnes | ervevnns 8,525,000 | ......... 8,525,000 | ......... 8,553,985 | ......... 8,553,985 | ..covvvierinns (VI I (9,037) [ v ([ IO (9,037) [ vvrvrrcinnn 0| oo 8,544,949 | ......ccc...... 0. (19,949) | ..... (19,949) | ...... 67,490 |06/15/2016| 1FE......
64985W 2G 8| NEW YORK ENVIRONMENTAL 5.190........cccovvvmeres [ vonee 08/09/2013| REDEEMED..........coovierieiciinins | vorernerieesnerireniene | oveiies 1,110,000 | ......... 1,110,000 | ......... 1,110,000 | ......... 1,110,000 | ...covvrrnnennd (U I (V1 I (VI I (V1 IO 0| e 1,110,000 .0 0 0] .. 61,450 |07/15/2015| 1FE......
746180 6M  5|PURDUE UNIV STUD FEE R 5.500........cccouveueremees [ o 07/01/2013) MATURED.......ccotvemerrrrinerrenins | coverserisnensnseniens | oveenn 2,510,000 | ......... 2,510,000 | ......... 2,662,033 | ......... 2,516,796 | .0 | eieeeia(6,796) | 0 | eiieeein(6,796) | viiienn0 | i 2,510,000 .0 0 0 | 138,050 | 07/01/2013| 1FE......
771902 FH 1|ROCHESTER HLTH CARE FA .040.... e 07/08/2013| WELLS FARGO SECURITIE...... 38,850,000 | ....... 38,850,000 | ....... 38,850,000 | ....... 38,850,000 | ..coocooveeennc0 [ eviiiiiiiennn0 | a0 | 0 |0 | 38,850,000 .0 0 0. 25,907 | 08/15/2032| 1FE......
786005 RT 7| SACRAMENTO MUD ELEC S2 5.000.........cccconuvernee | o 08/15/2013| REDEEMED... ..7,725,000 ,725,000 8,229,983 7,768,569 7,725,000 .0 0 0 . 386,250 |08/15/2020| 1FE......
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786005 SA 7| SACRAMENTO MUD ELEC S2 5.000........cccccmmvenes [ o 08/15/2013| REDEEMED........cocooeirnereiieees | cvverseriseinensenieee | oveins 3,390,000 | ......... 3,390,000 | ......... 3,611,604 | ......... 3,409,120 | .oooovvrrinnnn 0| . (19,120) | ..ovvvverncnne 0 | e (19,120) | cvovvvrnens 0| oo 3,390,000 .0 0 0 | 169,500 | 08/15/2020| 1FE......
915137 QM 8| UNIV OF TEXAS FING SYS 5.250.......c.cccevumirvvrnns | venee 08/15/2013| REDEEMED.........cocovmrieveiniins [ v | e 7,500,000 | ......... 7,500,000 | ..... 7,981,425 | ......... 7,534,425 | covivirinn0 | (34,425) [ .oovvvreen0 [ (34,425) [ coovvvreen0 | s 7,500,000 .0 0 0. 393,750 |08/15/2018 1FE......
915137 QN 6| UNIV OF TEXAS FING SYS 5.25 .| 08/15/2013| REDEEMED 7,000,000 ..7,000,000 7,395,010 ..7,030,240 0 ..(30,240) | . (30,240) 7,000,000 .0 0 0 .. 367,500 |08/15/2019
977123 SD 1| WISCONSIN TRANSN REV S 5.000... 07/01/2013| MATURED.......coeverreirernineerens [ covirernereerseireninns | 011,170,000 | .......11,170,000 | .......12,248,687 | .......11,235,903 | .....cccooeee0l0 | v (65,903) [ .vvvevvreeern0 [ i (65,903) [ cvovvvrerren0 | e 11,170,000 .0 0 0 [ 558,500 |07/01/2013
3128JM N7 8|FH (3/1 ARM) #1B2313  2.360......cccceverivevrirrrrnnns [ v 09/15/2013| PAID ON PRINCIPAL.......cvcvvve | coveeerinerirerirerinns | vevivrirneiin 5,630 | v 5,630 | cocvrrierinn 5,601 | oo 5,578 | oo LV I 52 | e 0 52 0 5,630 .0 0 [V I 111 | 08/15/2035] 1...........
3128JM  QF  7|FH (3/1 ARM) #1B2353  2.770.....cccnmvemierreincriinnns | e 09/15/2013| PAID ON PRINCIPAL.......cvcrives | rerernerrensreeersennins | cvvereenns 328,204 | ............ 328,204 | ............ 326,140 | ..ccoonnee. 325,391 | oo 0| e 2814 | v (V1 IO 2,814 | 0 | s 328,204 .0 0 (V1 I 6,386 |09/15/2035] 1...........
3128JM  SB  4|FH (3/1 ARM) #1B2413  2.784......cccovvvvvvivrivrnrns | v 09/15/2013| PAID ON PRINCIPAL.......ccovvvvee [ overmrrmernrrnrirerinnes | cvrvrirnennn 419,862 | ... 419,862 | ...coooun. 418,878 | ...cooouvn 416,545 | ..o (U I 3,318 | e (0 [ I 3318 [ oo (1 IO 419,862 .0 0 0 e 7,852 {10/01/2035(1...........
31296 ZX 7|FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.......coovvee | cvvvrmernerierieeenee | veerseennerinns 2,493 | s 2,493 | oo 2,441 | 2457 | oo LU I 36 | e 0 36 0 2,493 .0 0 [V IO 101 | 06/15/2033] 1...........
31296 ZY 5|FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.......ccoorvve | coverrrrmeirnerieeenes | ceeriseineiinns 1,576 [ coovveerrrs 1,576 | v 1,543 | v 1,554 | v (0 I 23 | e 0 23 0 1,576 .0 0 0 | v 57 |06/15/2033|1...........
31296 2F  2|FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.......ccovvvvs | vorirrirerinnrirenirens | vevierirncenenens 130 | v 130 | e 127 | e 128 | v (U TR 2 | e 0 2 0 130 .0 0 0 5 |07/15/2033(1...........
31296 2J 4|FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.......ccoorvven | coverrrrnerrnerienines | ceernsreneennd 6,249 | .ooovvrinne 6,249 | .oorrennnnn 6,117 | oo 6,138 | oo (1 IO | 0 111 0 6,249 .0 0 0 07/15/2033| 1...........
31296 3V 6|FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.... 31 0 1,619 .0 0 0 07/15/2033| 1..
31296 4V 5|FHLMC GOLD PASSTHRU .109/15/2013| PAID ON PRINCIPAL 18 0 1,723 .0 0 0 07/15/2033| 1..
31296K AL 7 |FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.... 1 0 41 .0 0 0 104/15/2033| 1..
31296K BK  8|FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL. 152 0 10,747 .0 0 (1 I 349 | 07/15/2033|1...........
31296K E3 3 |FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL 1 0 87 .0 0 0 3 |07/15/2033(1...........
31296K NR  0|FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.......ccocoevers | vovernrirnmiirnsiinerirens | coeeeiseenns 37,706 | c.ovvvvneen. 37,706 | coooovernen. 36,915 | oo 37,105 | oo 0| v (510 ) I [P 0 601 0 37,706 .0 0 (V1 I 1,427 07/15/2033|1...........
31296K QD  8|FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.......ccocvvves | corerrreerrnerirenirene | cerneeinnennd 26,816 [ ..cooovvrenee 26,816 | ..coovvvneen. 26,253 | oo 26,424 | oo (1 I 392 | v 0 392 0 26,816 .0 0 [V I 997 |07/15/20331...........
31296K TN  3|FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.......cvorvees | evremrirenienirneennns | cvvverienes 109,364 | ...cccooeue. 109,364 | ..oocvvnee 107,069 | ..ovvvvne 107,636 | .ooovvvrcrnnnn 0| e 1,728 | s (V1 I 1,728 | o 0 | v 109,364 .0 0 (1 I 3,978 |07/15/2033(1...........
31296K 4R 1|FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL........cocvvvee | ovvernrrienirenirneeinns | criverienns 169,684 | ............ 169,684 | ............ 168,623 | ..ooveeern 169,011 | o0 [ e B73 | a0 [ 673 | oo 0| s 169,684 .0 0 (V1 I 5,417 |08/15/2033(1...........
31296L AV 3|FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.... 35 0 0 36 .0 0 0 1(08/15/2033| 1..
31296L KZ  3|FHLMC GOLD PASSTHRU .| 09/15/2013| PAID ON PRINCIPAL. 146,883 558 0 47,889 .0 0 0 08/15/2033| 1..
31296L P6 2|FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.... 5 0 292 .0 0 (V1 I 11 |08/15/20331..
31296L QV  6|FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.......ccocovvers | covernermmrermennnnnnne | covereennnnn 99,564 | 99,564 | v 97,474 | 197,684 | 0 | 1,879 | 0 | 1,879 0 99,564 .0 0 (V1 I 4,086 |08/15/2033] 1...........
31296L WL  1|FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.......ccocouvvs | corenrrvmrinerrerirnne | eevverirencenn 5,740 | 5,740 | i 94 0 5,740 .0 0 (V1 I 187 |08/15/2033] 1...........
31296L ZL  8|FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL................. 139 0 10,430 .0 0 (V] - 354 |08/15/20331...........
31296L 6E 6 |FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.......ccoovvvis [ rrerermrineirerneriens | cvererirereenene 8478 | i 8,478 | i 134 0 8,478 .0 0 (V1 I 273 | 08/15/2033|1...........
31296M CE 7 |FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.......ccocovvvs | cvvrererrmerirerirerenee | veverneeinnninnen926 | o926 [ 907 [ i 911 | 0 | 15 |, 15 0 926 .0 0 (01 I 34 105/15/2033| 1...........
31296M 6K 0 |FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.......ccocovves | covernerrmeirmennerrnne | werennn.260,090 | ............260,090 | ............258,464 | ...........258,990 | ..ccoovveeec0 | v 1,100 | 0 | 1,100 0 260,090 .0 0 0 09/15/2033(1...........
31296N  EJ 2 |FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.......cccovvrvee [ orererrmrrerirnrrverinnns | crverrenrn 169,889 | ... 169,889 | ... 168,827 | i 169,213 | ceiviviiennl0 | 75 | a0 | e 675 | oo (1 IO 169,889 .0 0 0 09/15/2033(1...........
312966 KL 7 |FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.... 447 0 17,136 .0 0 0 05/15/2019| 1..
312966 SM 7 |FHLMC GOLD PASSTHRU .| 09/15/2013| PAID ON PRINCIPAL. 347 0 14,112 .0 0 0 05/15/2019| 1..
312966 TP  9|FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.... 5,101 0 227,376 .0 0 0 05/15/2019| 1..
312966 TQ 7|FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.......ccovvvee [ errermnncrerreriens | crverenern 318,633 | 1. 318,633 | 1. 301,756 | 311,287 | iieinl0 | e 7,346 | 0 | 7,346 | oo 0 | s 318,633 .0 0 0 05/15/2019| 1...........
312967 HM  7|FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL..........c...... 481 0 22,260 .0 0 0 05/15/2019|1...........
312967 KD  3|FHLMC GOLD PASSTHRU 09/15/2013] PAID ON PRINCIPAL.......ccccvvves | corerrerrnrrnerneeinnee | eernernnenne83,138 | 63,138 | 059,794 | 81,722 | 0 | e 1416 | 0 | 1,416 0 63,138 .0 0 0 05/15/2019] 1...........
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312967 PC  0|FHLMC GOLD PASSTHRU = 4.000.......cccconuvermeenens [ e 09/15/2013| PAID ON PRINCIPAL.......ccocvvves | covernermmriimennernnne | cvvrennens 162,712 | i 162,712 | 154,004 | 159,226 | 0 | 003,486 | 0 | 3,486 | oo (V1 I 162,712 0 0 0 4,029 |05/15/2019| 1...
31292G 6L 5|FHLMC GOLD PASSTHRU  7.500........ccccorvvrrurenns | veree 09/15/2013| PAID ON PRINCIPAL. (199) 0 1,607 0 0 0 10/15/2029] 1
31292G 6T  8|FHLMC GOLD PASSTHRU  7.500........ccccrmrvrreris | cenee 09/15/2013| PAID ON PRINCIPAL. (314) 0 2,406 0 0 0 11/15/2029] 1...
31292G  7H 3| FHLMC GOLD PASSTHRU  7.500........cccccruvrrurenns | venee 09/15/2013| PAID ON PRINCIPAL........covvvee [ rveerrmernvrneirerinn | e 1,604 | i 1,604 | i 1,687 | i 1,816 | (1 I [PAK)) I 0 (213) 0 1,604 0 0 (V1 IO 78 [12/15/2029|1...........
31292H EV  2|FHLMC GOLD PASSTHRU  7.000........ccccuvremrres | vever 09/15/2013| PAID ON PRINCIPAL ) 0 54 0 0 0 2 |08/15/2030(1...........
31292H G5 7 |FHLMC GOLD PASSTHRU  7.000........cosceeeremrrns | verer 09/15/2013| PAID ON PRINCIPAL ) 0 3,677 0 0 01/15/2031(1...........
31292H M2 7 |FHLMC GOLD PASSTHRU  7.000........ccccruvrmrerveres [ s 09/15/2013| PAID ON PRINCIPAL. ) 0 3,485 0 0 11/15/2031{1...
31292H P9 9|FHLMC GOLD PASSTHRU  5.500........ccceemerrrrres | verer 09/15/2013| PAID ON PRINCIPAL. 0 1,842 0 0 03/15/2032(1...
31292H QQ O0|FHLMC GOLD PASSTHRU = 5.500......c..cccnuvmrnreres [ v 09/15/2013| PAID ON PRINCIPAL. 0 480 0 0 04/15/2032(1...........
31292H XK  5|FHLMC GOLD PASSTHRU ~ 5.500........cccccceeremrres | verer 09/15/2013| PAID ON PRINCIPAL 0 60,794 0 0 07/15/2033| 1...........
31293E N4  8|FHLMC GOLD PASSTHRU  6.000........c.ccouvermeernens [ o 09/15/2013| PAID ON PRINCIPAL 0 14,809 0 0 12/15/2028| 1...........
31293M  FE 7 |FHLMC GOLD PASSTHRU  5.500........ccccruvrmrvveres [ s 09/15/2013| PAID ON PRINCIPAL. 0 17 0 0 03/15/2029|1...
31293Q 2V 4|FHLMC GOLD PASSTHRU  7.000........cccccruverurenns | veree 09/15/2013| PAID ON PRINCIPAL. 0 480 0 0 06/15/2029| 1...
31293V FH  0|FHLMC GOLD PASSTHRU  7.500.......cccccnuvemrenens [ v 09/15/2013| PAID ON PRINCIPAL. 0 157 0 0 08/15/2029| 1...
31293W  ZQ 6 |FHLMC GOLD PASSTHRU  7.500.........coorvrvvrrerns | ceree 09/15/2013| PAID ON PRINCIPAL. 0 41 0 0 10/15/2029| 1...........
31293W  6X 3| FHLMC GOLD PASSTHRU  7.500.......cccccsuvvrmvernens [ o 09/15/2013| PAID ON PRINCIPAL 0 242 0 0 0 | v 12 110/15/20291...........
31293X EG  9|FHLMC GOLD PASSTHRU  7.500.......c.cocvvmrrvirrerns | coree 09/15/2013| PAID ON PRINCIPAL. 0 82 0 0 0 4 (10/15/2029(1...........
31293X RH 3| FHLMC GOLD PASSTHRU  7.500.......cccccnuvermvenins [ v 09/15/2013| PAID ON PRINCIPAL. 0 29 0 0 0 10/15/2029] 1...
31293Y DY  9|FHLMC GOLD PASSTHRU  7.500.......cccconuvvmeenens [ v 09/15/2013| PAID ON PRINCIPAL. 0 202 0 0 0 11/15/2029] 1...
31293Y GV 2|FHLMC GOLD PASSTHRU  7.500.......cccccnuvererenins [ v 09/15/2013| PAID ON PRINCIPAL. 0 7 0 0 0 11/15/2029] 1...
31293Y KN  5|FHLMC GOLD PASSTHRU  7.500.......cccconuvurmeernens [ v 09/15/2013| PAID ON PRINCIPAL 0 187 0 0 0 11/15/2029| 1...........
31293Y LG 9|FHLMC GOLD PASSTHRU  7.500.......c.cocvrmrvirreres | coree 09/15/2013| PAID ON PRINCIPAL. 0 45 0 0 0 11/15/2029] 1...........
31293Y LV 6|FHLMC GOLD PASSTHRU  7.500.......cccccnuvervrernuns [ v 09/15/2013| PAID ON PRINCIPAL 0 195 0 0 0 11/15/2029] 1...........
31293Y L6 1|FHLMC GOLD PASSTHRU = 7.500.......ccccccnuvumeennns [ e 09/15/2013| PAID ON PRINCIPAL. 0 9 0 0 0 12/15/2029| 1...
31293Y Q8 2|FHLMC GOLD PASSTHRU  7.500.......cccccruvermrenins [ v 09/15/2013| PAID ON PRINCIPAL. 0 156 0 0 0 12/15/2029] 1...
31293Y RF  5|FHLMC GOLD PASSTHRU  7.500.......cccccnuvermeernies [ e 09/15/2013| PAID ON PRINCIPAL 0 151 0 0 0 12/15/2029| 1...........
31294B NE  1|FHLMC GOLD PASSTHRU  7.500........ccccovvrmirers | core 09/15/2013| PAID ON PRINCIPAL. 0 20 0 0 0 12/15/2029| 1...........
31294B  5Y  7|FHLMC GOLD PASSTHRU  7.000.......ccccnuvermrernins [ v 09/15/2013| PAID ON PRINCIPAL 0 171 0 0 0 01/15/2030| 1...........
31294G Q9  8|FHLMC GOLD PASSTHRU  7.000........cccourerrurenns | vevee 09/15/2013| PAID ON PRINCIPAL. 0 53 0 0 0 06/15/2030| 1...
31298E 3C  7|FHLMC GOLD PASSTHRU  7.000.......cccocemrrvvererns | coree 09/15/2013| PAID ON PRINCIPAL. 0 4,657 0 0 0 01/15/2029| 1
31298Q GD  4|FHLMC GOLD PASSTHRU  7.000........cccccruvrrurenns | vevee 09/15/2013| PAID ON PRINCIPAL. 0 7,742 0 0 0 06/15/2031|1...
31298S UV 4|FHLMC GOLD PASSTHRU  7.000.........cocvevrmerrere | coree 09/15/2013| PAID ON PRINCIPAL. 0 113 0 0 0 01/15/2031(1...........
31298V ZF  7|FHLMC GOLD PASSTHRU  7.000........ccccruvervrenies [ v 09/15/2013| PAID ON PRINCIPAL 0 114 0 0 0 10/15/2031 1...........
31298V ZH  3|FHLMC GOLD PASSTHRU = 7.000.......ccccosuvvmeernens [ v 09/15/2013| PAID ON PRINCIPAL 0 36 0 0 0 10/15/2031| 1...........
31287M  FB 1 |FHLMC GOLD PASSTHRU  5.500........ccccruvrmrvrrerns [ s 09/15/2013| PAID ON PRINCIPAL. 0 54 0 0 0 12/15/2031{1...
31287P E9  0|FHLMC GOLD PASSTHRU = 7.000.......cccconuvrrmeernens | v 09/15/2013| PAID ON PRINCIPAL. 0 196 0 0 0 02/15/2032| 1
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31287P  S2  0|FHLMC GOLD PASSTHRU = 5.500.......cccccnuvvmeernens [ v 09/15/2013| PAID ON PRINCIPAL. .3,367 .3,367 ..3,296 56 0 3,367 0 0 (V1 I 138 |02/15/2032|1...
31287Q FF 3| FHLMC GOLD PASSTHRU  7.000........cccourvvrrurenns | vevee 09/15/2013| PAID ON PRINCIPAL. 123 123 129 (15) 0 123 0 0 0 6 |03/15/2032] 1
31287Q L6 6|FHLMC GOLD PASSTHRU  7.000........cccccoruverurenns | veree 09/15/2013| PAID ON PRINCIPAL. 91 | ... 91 96 (9) 0 91 0 0 0 4 103/15/2032| 1...
31287Q NB  3|FHLMC GOLD PASSTHRU  5.500........ccccomrvrmmrins | cenne 09/15/2013| PAID ON PRINCIPAL.......ccooovvrs | covrreirriineineiinns 19 [ ... 19 18 0 0 19 0 0 0 1101/15/2032|1...........
31287R ML O |FHLMC GOLD PASSTHRU  7.000........ccccorvremrres | verer 09/15/2013| PAID ON PRINCIPAL.......ccovuves | vorirriierinirireniens | cevierireceienens 103 | oo 103 | i 108 (7) 0 103 0 0 0 5 |04/15/2032(1...........
31287T DJ  1|FHLMC GOLD PASSTHRU  7.000.........cccrmurrrerene | ceree 09/15/2013| PAID ON PRINCIPAL (139) 0 1,235 0 0 0 | e 58 |05/15/2032| 1...........
31287T SE  6|FHLMC GOLD PASSTHRU  7.000........c.ccccrmurvurenns | veree 09/15/2013| PAID ON PRINCIPAL. (28) 0 315 0 0 06/15/2032(1...
31287T 3G  8|FHLMC GOLD PASSTHRU  7.000.........cccrmurrrerere | cenee 09/15/2013| PAID ON PRINCIPAL. (106) 0 686 0 0 06/15/2032(1...
31287U B7 6 |FHLMC GOLD PASSTHRU  7.000.........cccruvrmrveeres [ e 09/15/2013| PAID ON PRINCIPAL. (16) 0 120 0 0 06/15/2032(1...........
31287U GL O |FHLMC GOLD PASSTHRU  7.000........ccccuerrremrres | verer 09/15/2013| PAID ON PRINCIPAL (0) 0 3 0 0 06/15/2032| 1...........
31287V GQ  7|FHLMC GOLD PASSTHRU  7.000.......c.cocevrmrerere | coree 09/15/2013| PAID ON PRINCIPAL (85) 0 527 0 0 (V1 IOV 24 107/15/2032(1...........
31287V 6N 5|FHLMC GOLD PASSTHRU  7.000.........cocrmrvvrrerns | ceree 09/15/2013| PAID ON PRINCIPAL. (5) 0 75 0 0 0 4 07/15/2032(1...
31288A MM 4|FHLMC GOLD PASSTHRU  7.000.......cccccruvermeernnes [ o 09/15/2013| PAID ON PRINCIPAL. (32) 0 189 0 0 0 9 110/15/2032| 1...
31288A X4  2|FHLMC GOLD PASSTHRU  7.000.......cccccmuvvmeernens [ v 09/15/2013| PAID ON PRINCIPAL. (56) 0 301 0 0 0 | s 14 |06/15/2032|1...
31288D AJ  8|FHLMC GOLD PASSTHRU = 5.500........ccccruvrmrvrveres [ s 09/15/2013| PAID ON PRINCIPAL.......covvrne [ v [ v 4,352 | i 4,352 | oo 4,261 78 0 4,352 0 0 (V1 I 142 (12/15/2032(1...........
31288D FL  8|FHLMC GOLD PASSTHRU  5.500........cccccceeremrens | vever 09/15/2013| PAID ON PRINCIPAL.......cocrmiee | cvrerrrrnerrerienenee | veernseineianns 2,512 | s 2,512 | v 2,460 43 0 2,512 0 0 (V1 IO 85 |01/15/2033| 1...........
31288F W7  5|FHLMC GOLD PASSTHRU = 5.500........cccccrvurrerenns | veree 09/15/2013| PAID ON PRINCIPAL. 0 337 0 0 (V1 I 13 |02/15/2033|1...........
31288F XM 1|FHLMC GOLD PASSTHRU  5.500........ccccemurrrereres | cevee 09/15/2013| PAID ON PRINCIPAL. 0 79 0 0 0 3 |03/15/2033(1...
31288G G8 9|FHLMC GOLD PASSTHRU  7.000........cccoomrvrreres | cenee 09/15/2013| PAID ON PRINCIPAL. 0 946 0 0 0 02/15/2033|1...
31288G TB  8|FHLMC GOLD PASSTHRU  5.500........ccccomvvrerires | conee 09/15/2013| PAID ON PRINCIPAL. 0 13 0 0 0 0 |04/15/2033] 1...
31288G 4G 4|FHLMC GOLD PASSTHRU = 5.500........ccccrmrvreris | cenee 09/15/2013| PAID ON PRINCIPAL 0 3,367 0 0 [V IO 127 | 04/15/2033] 1...........
31288H X4  7[FHLMC GOLD PASSTHRU  5.500........ccccruvrmrerveres [ s 09/15/2013| PAID ON PRINCIPAL. 0 849 0 0 (V1 IO 31 [04/15/20331...........
31288H 4E 7 |FHLMC GOLD PASSTHRU  5.500.........ccccceeremrnes | vever 09/15/2013| PAID ON PRINCIPAL 0 335 0 0 (V1 I 11 |05/15/2033(1...........
31288H 7A 2 |FHLMC GOLD PASSTHRU  5.500........ccccccevrermrrns | vener 09/15/2013| PAID ON PRINCIPAL. 0 3,234 0 0 05/15/2033|1...
31288 QN 9|FHLMC GOLD PASSTHRU = 5.500.........cccemuvererers | cevee 09/15/2013| PAID ON PRINCIPAL. 0 1,508 0 0 05/15/2033|1...
31288) ZX  7|FHLMC GOLD PASSTHRU = 5.500.........cccvmurererere | cevee 09/15/2013| PAID ON PRINCIPAL 0 3,662 0 0 05/15/2033| 1...........
31288) 4L 7|FHLMC GOLD PASSTHRU = 5.500........ccccouvvmrmieres [ e 09/15/2013| PAID ON PRINCIPAL. 0 2,890 0 0 05/15/2033| 1...........
31335H Z7 1 |FHLMC GOLD PASSTHRU  5.500........ccccceervmrres | vever 09/15/2013| PAID ON PRINCIPAL 0 84,460 0 0 12/15/2023 1...........
31294M  GB 1 |FHLMC GOLD PASSTHRU ~ 3.500........ccccemerernerns | vener 09/15/2013| PAID ON PRINCIPAL.......ccocouves | covernervrmrinnrveeirnee | wvreenenn 851,382 | 451,382 | ... 450,783 | ..o 450,797 | o0 [ 8586 | 0 | 586 | i 0 | coeeers 451,382 0 0 05/15/2026| 1...
3128G9 MN  6|FHLMC GOLD PASSTHRU  5.500........cccccrmvrvrrenns | veree 09/15/2013| PAID ON PRINCIPAL. 0 1,855 0 0 02/15/2014(1
31283H HE  8|FHLMC GOLD PASSTHRU  7.000........ccoceeerrmrres | verer 09/15/2013| PAID ON PRINCIPAL. 0 1,603 0 0 06/15/2030| 1...
31283H UN 6 |FHLMC GOLD PASSTHRU ~ 5.500........ccccruvrmrerveres [ s 09/15/2013| PAID ON PRINCIPAL. 0 847 0 0 (01 I 31 {01/15/2030(1...........
31283H J4  8|FHLMC GOLD PASSTHRU  7.000........cccceeeremures | vever 09/15/2013| PAID ON PRINCIPAL 0 2,902 0 0 (V1 I 137 |02/15/2031] 1...........
31283H LC 7 |FHLMC GOLD PASSTHRU  7.000........cceceeereemrens | verer 09/15/2013| PAID ON PRINCIPAL 0 1,008 0 0 (V1 IOV 45 (10/15/20291...........
31283H MD 4 |FHLMC GOLD PASSTHRU  7.000........ccccruvrmrerreres | s 09/15/2013| PAID ON PRINCIPAL. 0 210 0 0 (V1 IO 10 | 05/15/2031|1...........
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31283H MZ  5|FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.......ccovvvers | cerernerrerirmerineniens | eeviererneerneens 185 | oo 185 195 | ........ 207 0 | oo (V2] 0 (22) 0 185 .0 0 0 9 |06/15/2031 1...........
31283H N4 3 |FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.... 0 8,308 .0 0 0 09/15/2031| 1..
31283H N8 4 |FHLMC GOLD PASSTHRU .109/15/2013| PAID ON PRINCIPAL. 0 233 .0 0 0 09/15/2031| 1..
31283H TE 5|FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.... 0 131 .0 0 0 6 [07/15/2032(1..
31283H WY 7 |FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL 0 49,090 .0 0 0 e 1,778 |06/15/2033| 1...........
3128LX DE  7|FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.......ccccovves | covererernnrnerreeinnee | werennn 468,299 | ..........468,299 | ............415,908 | ...........436,554 | ..o | 31,745 | 0 | el 31,745 | 0 | v 468,299 .0 0 0 . 12,142 | 05/15/2034] 1...........
3128MJ FH 8| FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL.......ccovvvee [ overmrrvrrrnnnereninnes | corvreennn 857,113 | i 457,113 | el 450,354 | .. 451,685 | 0 | 5,428 | 0 [ e 5,428 | i (1 IO 457,113 .0 0 (V] 16,517 |12/15/2036] 1...........
3128MJ S6 8 |FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL 0 25,041 .0 0 (V1 I 63 | 08/15/2043| 1...........
3128PT 3L 7 |FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL. 0 81,857 .0 0 0 e 1,912 | 02/15/2026|1...........
3132KE EH  4|FHLMC GOLD PASSTHRU 09/15/2013| PAID ON PRINCIPAL 0 48,756 .0 0 (1 I 102 | 06/15/2028| 1...........
3133TQ ZU  4|FHR 2274 KC CMO 09/15/2013| PAID ON PRINCIPAL. 0 75,458 .0 0 0 01/15/2031|1...........
31339N  AG 1 |FHR 2400 MK CMO 09/15/2013| PAID ON PRINCIPAL.... 0 231,315 .0 0 0 01/15/2032(1..
31339N  F2  7|FHR 2413 MH CMO .109/15/2013| PAID ON PRINCIPAL 0 597,247 .0 0 0 02/15/2032| 1..
31339D GP  7|FHR 2422 CH CMO 09/15/2013| PAID ON PRINCIPAL.......ccocouves | covernerrrmrrmenvennnee | wvrerenenns 110,867 | 110,867 | ... 108,581 | 109,934 | 0 | 934 | 0 | 934 | 0 | v 110,867 .0 0 0 02/15/2032(1..
31393F LT 1|FHR 2527 BM CMO 09/15/2013| PAID ON PRINCIPAL. 0 94,037 .0 0 0 111512017 1.
31393P MY  7|FHR 2600 LA CMO 09/15/2013| PAID ON PRINCIPAL.......cconeven | orrernerrenienirneenns | cvverireees 275,591 | oo 275,591 | oo 290,060 | ...ocvvnee 279,935 | .ovovierins 0| s (4,344) | oo (V1N I (4,344) 0 275,591 .0 0 0 11115/2017| 1.....c.nee
31394R YV 5[FHR 2769 CY CMO 09/15/2013| PAID ON PRINCIPAL.......cvcvvves | erremrirnenieeineiinns | cvveerienes 362,049 | ............ 362,049 | ............ 360,465 | ............ 361,066 | ...ocvorrerecns 0| s 983 | oo (V1 I 983 | oo (V1 I 362,049 .0 0 0. 13,186 |03/15/2024/1...........
31406G 55  4|FN(10/1 ARM #810057 09/25/2013| PAID ON PRINCIPAL........cvcviver | orrernrrierirenernenins | crverirenes 295,295 | ........... 295,295 | ...ccoonee 298,017 | covrvrnee 295,817 | oo (U I ({7222 I 0 (522) 0 295,295 .0 0 0 9,681 |03/01/2035] 1...........
31406L MX  3|FN (10/1 ARM #813174 09/25/2013| PAID ON PRINCIPAL.......cvonvees | eerermrerenienirneennns | cvveerieees 145,939 | ..oovvennee 145,939 | oo 147,215 | 146,409 | o0 | (A7) | 0 [ (A7) | 0 | s 145,939 .0 0 (V1 I 4,325 102/01/2035| 1...........
31406M BP O [FN (10/1 ARM #813746 09/25/2013| PAID ON PRINCIPAL........cocovvver | orrernrrienirenirneeinns | crvverienns 531,255 | ... 531,255 531,255 .0 0 0] . 18,421 |03/01/2035] 1...........
31407B VG  1|FN (10/1 ARM #826015 09/25/2013| PAID ON PRINCIPAL.... ...550,658 .550,658 | ............550,976 | ............549,050 | ....ccccorene0 | ceeeren 1,609 | o0 | 1,609 | 0 | 550,658 .0 0 0 . 17,340 |07/01/2035/1..
31407B  2G  3|FN (10/1 ARM #826175 .| 09/25/2013| PAID ON PRINCIPAL. 105,260 .105,260 105,260 .0 0 0 2,984 |07/01/20351..
31407C HK 6 [FN (10/1 ARM #826534 09/25/2013| PAID ON PRINCIPAL.... ...126,865 .126,865 ...126,865 .0 0 (V] I 4,187 | 07/25/2035| 1..
31407E MK  6|FN (10/1 ARM #828462 09/25/2013| PAID ON PRINCIPAL.......cocnvven | ovrenrirnenieeiseiians | ceveerienes 404,045 | ............ 404,045 | ............ 400,383 | ........... 401,192 | oo 0| e 2,853 | i (V1N I 2,853 | v 0 | s 404,045 .0 0 0. 13,818 |07/01/2035] 1...........
314070 XF  4|FN (10/1 ARM #832378 09/25/2013| PAID ON PRINCIPAL.......cvcoviver | ovrermrrienienirnniinns | cviverienns 173,466 | ............ 173,466 | ........c.. 170,734 | coovvvnne 171,888 | oo 0| e 1,578 | e (V1N IS 1,578 | v 0| s 173,466 .0 0 (V1 I 5,442 |08/01/20351...........
31402R NZ  8|FN (3/1 ARM) #735808 09/25/2013| PAID ON PRINCIPAL........cvcvives | ovrerrrrerienerneninns | cveverieend 667,331 [ oo 667,331 | oo 664,308 | ............ 663,364 | ...ccovvrernns 0| e 3,968 | oo 0 3,968 0 667,331 .0 0 0 . 11,076 |08/01/2035] 1...........
31406M 6S O [FN (3/1 ARM) #814581 09/25/2013| PAID ON PRINCIPAL.......ccovvvvee [ orerermrrrcinrrerinns | evrreeeen 112,191 | 112,191 | b 111,643 | b 111875 | 0 | 316 | 0 | 316 | v (1N I 112,191 .0 0 0 e 1,892 | 04/01/2035|1...........
31406W LD  4|FN (3/1 ARM) #822124 09/25/2013| PAID ON PRINCIPAL 38 0 7,518 .0 0 (V1 I 127 |06/01/2035] 1...........
31407C D8  7|FN (3/1 ARM) #826427 09/25/2013| PAID ON PRINCIPAL 114 0 20,734 .0 0 (V1N I 381 | 07/25/2035/1...........
31407F ML 1|FN (3/1 ARM) #829363 09/25/2013| PAID ON PRINCIPAL. 119 0 18,283 .0 0 0 10/01/2035| 1...........
31403K 3F  8|FN (5/1 ARM) #751498 09/25/2013| PAID ON PRINCIPAL.......ccocovvvs | corernerinrrnerrerirnee | eovrennen. 168,321 | oiin168,321 | oo 167,164 | 166,861 | o0 | 1,460 | 0 | 1,460 | .o (V1 I 168,321 .0 0 0 11/01/2033] 1..
31403V G4  5|FN (5/1 ARM) #759019 .| 09/25/2013| PAID ON PRINCIPAL. 67 0 6,236 .0 0 0 01/01/2034/1..
31405R UD  6|FN (7/1 ARM) #797180 09/25/2013| PAID ON PRINCIPAL.... 5,865 0 369,077 .0 0 0 12/01/2034/1..
31392B  6U 5|FNGT 2002-T4 A2 CMO  7.000........cvveeremrerrerins [ e 09/25/2013| PAID ON PRINCIPAL (197) 0 8,723 .0 0 0 12/25/2041| 1..........
3138AE LY  7|FNMAPASS TH #AI1242  3.500......c.ccccvvvrvvrverrnrnns | veree 09/25/2013| PAID ON PRINCIPAL. 752 0 277,632 .0 0 0 04/25/2026(1...........
31367B 2T 3| FNMA PASS TH#164686  7.500...........cccemererevernens | e 09/25/2013| PAID ON PRINCIPAL.......ccovvvers | cerrreirerinernneriens 92 | e 92 172 I 91 | s 0 | oo (V1 IO 0 0 0 92 .0 0 0 5 109/25/2022(1...........
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31367L 58  O|FNMA PASS TH#172857  7.500........cccevueeerrreernens [ o 09/25/2013| PAID ON PRINCIPAL.......ccovvves | verirnerrerimerrneniens | eevvereneerneens 119 | s 19 | i 119 0 0 119 .0 0 0 6 109/25/2022| 1...........
31367P HS 8| FNMA PASS TH #174941 09/25/2013| PAID ON PRINCIPAL.... 61 | 61 61 0 0 61 .0 0 0 3 |09/25/2022(1..
31367S F6 2| FNMA PASS TH #177589 .109/25/2013| PAID ON PRINCIPAL 39 39 39 0 0 39 .0 0 0 2 |09/25/20221..
31367S F7  0|FNMA PASS TH #177590 09/25/2013| PAID ON PRINCIPAL.... 62 | ... 62 62 0 0 62 .0 0 0 3 109/25/2022|1..
31367S GQ 7 |FNMA PASS TH #177607 09/25/2013| PAID ON PRINCIPAL.......ccocvvvrs | vorerrirriinirneriens 66 | ... 66 66 | .o 66 | oo (U I (V1 I 0 0 0 66 .0 0 0 3 |09/25/2022(1...........
31367S R7  7|FNMA PASS TH#177910 09/25/2013| PAID ON PRINCIPAL.......ccoovvvers | verrreererinernneriens 269 | ......... 269 269 | ........ 268 0 SO0 T ISP 0 1 0 269 .0 0 0 | v 13 109/25/2022(1...........
31367S R8 5|FNMA PASS TH #177911 09/25/2013| PAID ON PRINCIPAL.......covvveee [ orernereinrineirerins 226 | ......... 226 226 | ....... 226 0 w0 | 0 0 0 226 .0 0 (01 I 11 109/25/2022|1...........
31367S 2T 6 |FNMA PASS TH #178186 09/25/2013| PAID ON PRINCIPAL 0 0 131 .0 0 0 7 109/25/2022(1...........
31368H KV 4 |FNMA PASS TH #190308 09/25/2013| PAID ON PRINCIPAL. (4) 0 31 .0 0 0 2 |09/25/2030(1...........
31371H FM  5|FNMA PASS TH #252272 09/25/2013| PAID ON PRINCIPAL 276 0 38,566 .0 0 (1 I 1,543 (01/25/2029|1...........
31371H KR  8|FNMA PASS TH #252404 09/25/2013| PAID ON PRINCIPAL 37 0 3,677 .0 0 (V1 I 153 [03/25/2029(1...........
313710 PV 0| FNMA PASS TH #253436 09/25/2013| PAID ON PRINCIPAL.... (20) 0 141 .0 0 0 7 09/25/2030(1..
31371K  KH 3| FNMA PASS TH #254196 .109/25/2013| PAID ON PRINCIPAL (101) 0 4,110 .0 0 0 02/25/2017|1..
31371K  LQ 2| FNMA PASS TH #254235 09/25/2013| PAID ON PRINCIPAL.... (123) 0 4,857 .0 0 0 03/25/20171..
31371K  NY 3| FNMA PASS TH #254307 09/25/2013| PAID ON PRINCIPAL. (303) 0 11,239 .0 0 0 05/25/2017(1...........
31371K  P3 9| FNMA PASS TH #254342 09/25/2013| PAID ON PRINCIPAL (19) 0 677 .0 0 (V1 IO 27 | 06/25/2017|1...........
31371K  3A 7| FNMA PASS TH #254693 09/25/2013| PAID ON PRINCIPAL. 217 0 95,892 .0 0 0 e 3,461 | 04/25/2033|1...........
31371L DM 8|FNMA PASS TH #254908 09/25/2013| PAID ON PRINCIPAL.......ccocovvers | covvererremrrnerrenirnee | werrenen813,751 | 813,751 | 616,916 | 614,551 | 0 | (800 | o0 | s (L10[0) ) I 0 | v 613,751 .0 0 0 20,242 |09/25/2023|1...........
31371L DQ  9|FNMA PASS TH #254911 09/25/2013| PAID ON PRINCIPAL. 128 0. 53,294 .0 0 0 10/25/2023| 1...........
31371L  EZ  8|FNMA PASS TH #254952 09/25/2013| PAID ON PRINCIPAL 47 0. 58,821 .0 0 0 11/25/2018 1...........
31371L  E3 9| FNMA PASS TH #254954 09/25/2013| PAID ON PRINCIPAL.......ccccouves | covernerimnrrnenreriines | eerennnr. 362,585 | ............362,585 | ............351,764 | ...........356,760 | ..cccoenerne0 | 005,825 | o0 | 5825 | oo 0 | s 362,585 .0 0 0 10/25/2023 1..
31371 FY  0|FNMA PASS TH #254983 .| 09/25/2013| PAID ON PRINCIPAL. 13 0 5,624 .0 0 0 12/25/2033 1..
313730 FJ 1 |FNMA PASS TH #303569 09/25/2013| PAID ON PRINCIPAL.... 103 0 2,383 .0 0 0 10/25/2025/ 1..
31374A PA 2| FNMA PASS TH #308317 09/25/2013| PAID ON PRINCIPAL (277) 0 10,967 .0 0 (1 I 687 |02/25/2020(1...........
31374A PC 8| FNMA PASS TH #308319 09/25/2013| PAID ON PRINCIPAL (31) 0 760 .0 0 (01 I 58 | 04/25/2019| 1...........
31374W Y8  9|FNMA PASS TH #326635 09/25/2013| PAID ON PRINCIPAL. 37 0 838 .0 0 (01 I 36 | 10/25/2025|1...........
31375D CH 4 |FNMA PASS TH #331372 09/25/2013| PAID ON PRINCIPAL. 21 0 512 .0 0 (V1 IO 21 [11/25/2025(1...........
31375Q XL 3| FNMA PASS TH #341883 09/25/2013| PAID ON PRINCIPAL 3 0 183 .0 0 0 9 |04/25/2026] 1...........
313758 J3 5| FNMA PASS TH #343282 09/25/2013| PAID ON PRINCIPAL 3 0 175 .0 0 0 8 |04/25/2026] 1...........
31376K B2 1|FNMA PASS TH #357457 09/25/2013| PAID ON PRINCIPAL.......cccovuves [ orrermnrnernnnerinnn | v 1,820,040 | ......... 1,820,040 | .........1,816,633 | ........1,815,670 | .ccocvvrvieenn0 | e, 370 | o0 | 4370 | v (V1 I 1,820,040 .0 0 0. 66,049 | 11/25/2033|1...........
31378R S5 9|FNMA PASS TH #406540 09/25/2013| PAID ON PRINCIPAL.... (0) 0 196 .0 0 0 8 |12/25/2027|1..
31384V ZT 2| FNMA PASS TH #535454 .| 09/25/2013| PAID ON PRINCIPAL. (33) 0 3,591 .0 0 0 02/25/2015| 1..
31385H WJ 7 |FNMA PASS TH #545249 09/25/2013| PAID ON PRINCIPAL.... 4 0 72 .0 0 0 3 |10/25/2016|1..
31385H YA 4 |FNMA PASS TH #545305 09/25/2013| PAID ON PRINCIPAL (63) 0 2,306 .0 0 0 | s 92 [11/25/2016(1...........
313850 LH  9|FNMA PASS TH #545828 09/25/2013| PAID ON PRINCIPAL. (14) 0 1,647 .0 0 (1 I 65 [12/25/2014(1...........
31385 NQ  7|FNMA PASS TH #545899 09/25/2013| PAID ON PRINCIPAL (56) 0 3,677 .0 0 0 | o 136 |09/25/2017| 1...........
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31385W 2N 8| FNMA PASS TH #555281 09/25/2013| PAID ON PRINCIPAL.......ccocovever | cevrrnmrvrmrrrnerrneinnes | eennernneenn30,301 | 30,301 | 31,106 | 31,319 | 0 | s (1,018) | 0 | (1,018) 0 30,301 .0 0 0 03/25/2033| 1...........
31385X F9 3| FNMA PASS TH #555592 09/25/2013| PAID ON PRINCIPAL.... 152 0 68,179 .0 0 0 07/25/2033| 1..
31385X 6M 4 |FNMA PASS TH #556276 .109/25/2013| PAID ON PRINCIPAL (35) 0 1,499 .0 0 0 03/25/2016] 1..
31386T QH  1|FNMA PASS TH #572956 09/25/2013| PAID ON PRINCIPAL.... 2) 0 78 .0 0 0 3 104/25/2016|1..
31387R  DC 9 |FNMA PASS TH #591499 09/25/2013| PAID ON PRINCIPAL 47 0 3,877 .0 0 (1 I 168 |09/25/2031] 1...........
31388M JZ 2 |FNMA PASS TH #608780 09/25/2013| PAID ON PRINCIPAL (31) 0 1,204 .0 0 (V1 IO 49 [10/25/2016|1...........
31388N KR  6|FNMA PASS TH #609704 09/25/2013| PAID ON PRINCIPAL. (11) 0 369 .0 0 (01 I 15 |02/25/2017|1.....cn..
31388V P36 |FNMA PASS TH #616142 09/25/2013| PAID ON PRINCIPAL (3) 0 87 .0 0 0 4 112/25/2016] 1...........
31388W WL 6 |FNMA PASS TH #617251 09/25/2013| PAID ON PRINCIPAL. (13) 0 487 .0 0 (V1 IO 20 [12/25/2016(1...........
31388X G9 9|FNMA PASS TH #617724 09/25/2013| PAID ON PRINCIPAL (24) 0 1,144 .0 0 (01 I 46 [06/25/2017(1...........
31389D QT 7 |FNMA PASS TH #622466 09/25/2013| PAID ON PRINCIPAL. 441 0 60,034 .0 0 0 12/25/2016| 1...........
31390B ED 6 |FNMA PASS TH #641032 09/25/2013| PAID ON PRINCIPAL.... (6) 0 259 .0 0 0 01/25/2018|1..
31390C PC 4 |FNMA PASS TH #642219 .109/25/2013| PAID ON PRINCIPAL (40) 0 1,230 .0 0 0 05/25/2017| 1..
31390 SN 2|FNMA PASS TH #647725 09/25/2013| PAID ON PRINCIPAL.... (176) 0 5,964 .0 0 0 05/25/20171..
31400E Q3 7 |FNMA PASS TH #685474 09/25/2013| PAID ON PRINCIPAL. 244 0 71,793 .0 0 0 04/25/2018(1...........
31400S ER 6 |FNMA PASS TH #695944 09/25/2013| PAID ON PRINCIPAL.......cconeves | rerereerrenienernennnns | cvverienes 361,970 | .......c.... 361,970 | .ocvvrnees 371,868 | ............ 365,879 | ..ocvrerirns 0| s (3,909) [ .oovvrerirnenne (V1N I (3,909) [ ovvvverncns (V1 I 361,970 .0 0 0 05/25/2018| 1...........
31400V 2K 7| FNMA PASS TH #699278 09/25/2013| PAID ON PRINCIPAL.......ccocvevers | covernrirniinniinerirnns | ceereineennn 42,290 | oo 42,290 | oo 42,042 | oo 42,114 | s (0 IO 176 | oo 0 176 0 42,290 .0 0 0 04/25/2018| 1...........
31401W AP 4|FNMA PASS TH #720114 09/25/2013| PAID ON PRINCIPAL 127 0 56,231 .0 0 0 07/25/2033| 1...........
31401X UH 8 |FNMA PASS TH #721584 09/25/2013| PAID ON PRINCIPAL 23 0 12,449 .0 0 0 07/25/2033| 1...........
31401Y FH 3| FNMA PASS TH #722068 09/25/2013| PAID ON PRINCIPAL.......ccccovvve | vorvererrnerrerrerirnee | vvrirenenn 112,266 | 00 112,266 | 1o 112,056 | v 112,015 | 0 | 281 [0 | e 251 | v 0| s 112,266 .0 0 0 07/25/2033| 1...........
31401Y LS  2|FNMA PASS TH #722237 09/25/2013| PAID ON PRINCIPAL.... 22 0 9,095 .0 0 0 07/25/2033| 1..
31402B FR 0| FNMA PASS TH #723876 .| 09/25/2013| PAID ON PRINCIPAL. 61 0 31,297 .0 0 0 07/25/2033| 1..
31402D C4  0[FNMA PASS TH #725591 09/25/2013| PAID ON PRINCIPAL.......ccocouves | voververenrrverrerrnne | wovreenenn 191,236 | 191,236 | ... 183,736 | 186,560 | v | o875 | 0 | s 4675 | v 0 | s 191,236 .0 0 0 07/25/2034| 1..
31402H VW  0|FNMA PASS TH #729728 09/25/2013| PAID ON PRINCIPAL.......ccocovvvs | cevrrrmrrmrrmerveeirees | wovnereenn 171,815 | i 171,815 | 171,492 | 71,402 | 0 | 13 | 0 | A3 | s 0 | v 171,815 .0 0 0 07/25/2033| 1...........
314020 4W 4 |FNMA PASS TH #730837 09/25/2013| PAID ON PRINCIPAL.......ccccovvve | corvermrrmnrrerrerernne | vevrneeenn 111,012 | i 111,012 | 110,804 | 110,759 | 0 | 283 [ a0 | 253 | oo, 0| s 111,012 .0 0 0 07/25/2033| 1...........
31402Q GH  8|FNMA PASS TH #734700 09/25/2013| PAID ON PRINCIPAL.......ccocruves | covernerirnrrnerrerrnne | cerverinneenc 79,280 | i 79,240 | i 76,665 | oo 78,1471 | i | 1,099 | 0 | 1,099 0 79,240 .0 0 0 09/25/2018| 1...........
31402V UR 9| FNMA PASS TH #739592 09/25/2013| PAID ON PRINCIPAL. 1 0 434 .0 0 0 09/25/2033(1...........
31402W NN 4| FNMA PASS TH #740297 09/25/2013| PAID ON PRINCIPAL........cvcviver | orrernrrierireeerneninns | crvveriennd 679,378 | ............ 679,378 | ........... 678,099 | ............ 677,757 | coovvrerens 0| e 1,621 | oo (V1N IS 1,621 | oo 0 | v 679,378 .0 0 0 10/25/2033| 1...........
31402W 3P 1|FNMA PASS TH #740706 09/25/2013| PAID ON PRINCIPAL........cconvees | eerermrererienineinnns | cvreerienes 102,836 | ..ooocveeeee 102,836 | .ooovevvneee 102,233 | covvrerns 102,434 | oo (1 IO 402 | oo (V1 I 402 | oo 0 | s 102,836 .0 0 0 2,948 |09/25/2018(1...........
31402W  3W 6| FNMA PASS TH #740713 09/25/2013| PAID ON PRINCIPAL...........cco.... 40 0 9,811 .0 0 (1 I 287 | 08/25/2018|1...........
31402W 4N 5| FNMA PASS TH #740729 09/25/2013| PAID ON PRINCIPAL.... 392 0 95,428 .0 0 0 11/25/2018] 1..
31403A 2X 2| FNMA PASS TH #743390 .| 09/25/2013| PAID ON PRINCIPAL. 16 0 28,195 .0 0 0 11/25/2018| 1..
31403B NN 9| FNMA PASS TH #743897 09/25/2013| PAID ON PRINCIPAL.... 46,445 N 194 0 46,719 .0 0 0 11/25/2018| 1..
31403C WE 7 |FNMA PASS TH #745045 09/25/2013| PAID ON PRINCIPAL.......ccocouveer | coverrerermremerrerirnes | wrnernr..853,852 | ............853,852 | .coooevns 799,952 | ..cooonee. 821,396 | ..ccooverernns 0| 32,456 | oo (V1N IO 32,456 | oo 0 | s 853,852 .0 0 0 12/25/2034|1...........
31403L D5 7|FNMA PASS TH #751724 09/25/2013| PAID ON PRINCIPAL.......coocoevvs | covrrerrrmninnrrnnrans | evivrrrenenn52,233 | 052,233 | o0 51,927 | iiii0000052,020 | o0 | 213 | e 0 213 0 52,233 .0 0 0 11/25/2018| 1...........
31403R CK 2 |FNMA PASS TH #755274 09/25/2013| PAID ON PRINCIPAL.......ccccovvee | covrrervnernerirneernee | eevereernernn65,085 | coviiiern.65,065 | .ovirrn65,208 | 85,022 | o0 | 8 | s 0 44 0 65,065 .0 0 0 12/25/2018 1...........
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31404) MA  0|FNMA PASS TH #769953  5.000........ccccmeeemrrrrereres | covee 09/25/2013| PAID ON PRINCIPAL. ....16,293 ....16,283 16,293 .0 0 0 03/25/2034|1...
31404Y YE 6 |FNMA PASS TH #782909  5.000.........cccrmrvrvermmererns | coree 09/25/2013| PAID ON PRINCIPAL. ..156,556 ...156,556 .0 0 0 06/25/2034| 1
31406V 2P 0| FNMA PASS TH #821682  5.000........c..cvvrreverevernens [ o 09/25/2013| PAID ON PRINCIPAL.......ccccovvers | vevernerinernerrerrene | wvrerennrn 394,865 | e, 394,865 | .. ..391,281 394,865 .0 0 0 06/25/2035|1...
31410F V3 6|FNMA PASS TH #888134  5.000.........ccccrvvererrnrreces | venee 09/25/2013| PAID ON PRINCIPAL.......cccvvvee [ o | 202,005,549 | oo 2,005,549 | ......... 1,935,527 | ..., 1,953,573 | o0 [ 51,976 | 0 [ 51,976 [ 0 | e 2,005,549 .0 0 0] . 66,392 | 02/25/2037|1...........
31410K PV O|FNMA PASS TH #889736  5.000........c..ccovvevererennns [ v 09/25/2013| PAID ON PRINCIPAL.......cccouvers | vorernrrvmrimirrenrene | wereennnn 234,398 | i, 234,398 234,398 .0 0 0 e 7,770 |12/25/2033(1...........
31359H WH  3[FNR1994-79ZCMO  7.000.......cccmmurrmrermeererirnee | verer 09/25/2013| PAID ON PRINCIPAL.......ccorvvver | coverrerrmernernneernee | eeerenneenn22,125 | o 22,125 22,125 .0 0 (V1 I 1,025 |04/25/2024|1...........
313937 Z8 2|FNR2003-106 CCMO  4.500.......cccccrmrrmrrrrirmrrens | veree 09/25/2013| PAID ON PRINCIPAL.......ccovvvvee [ orermrrmmrrnnnnrerinnns | crrererr 489,509 | oo 489,509 ...489,509 .0 0 0. 14,612 | 11/25/2023|1...
313930 TY 9[FNR2003-134 ZACMO  5.000........cccmevrmverererrnns | vever 09/25/2013| PAID ON PRINCIPAL.......cccovves | vorernerrnnrrvernerrnne | wnrennnnn 130,009 [ 1. 130,009 | .. 125,281 | . ...126,466 § X ...130,009 .0 0 (] - 4,746 | 12/25/2023|1...
313930 Z6 3|[FNR2004-1 DY CMO  4.500........cccrmmermerrmrrernnins | vener 09/25/2013| PAID ON PRINCIPAL.......ccocovves | crvernerimrineirnenirnne | orvins 1,071,525 | ......... 1,071,525 | ......... 1,000,202 | ......... 1,049,697 | ..ooovvirenad 0 e 21,828 | o (V1 IO 21,828 | v 0| oo 1,071,525 .0 0 0 . 32,031 |02/25/2024|1...........
31393X PG 6|FNR2004-16 LB CMO  4.500........ccccovvereremrvrerires [ v 09/25/2013| PAID ON PRINCIPAL.......cocouves | vorerrrimrinerirerirene | ovriies 1,359,515 | ......... 1,359,515 | ......... 1,283,042 | ......... 1,332,156 | ..o 0 e 27,359 | coovrrern (V1 IO 27,359 | v 0| e 1,359,515 .0 0 0| .o 40,531 |04/25/20241...........
31393R GG 9[FSPCT-56A5CMO 5237 | s 09/25/2013| PAID ON PRINCIPAL........coomvees | ovremrernenieeirneinnns | evverienes 317,000 | oo 317,000 | ..oooovenee 308,183 | .cvvvneee. 308,749 | ..o 0| e 8,251 | v (V1N IO 8,251 | oo 0 | s 317,000 .0 0 0 . 11,170 | 05/25/2043| 1...........
64988P KV 7|NEW YORKMTG AGY REV H 5.500........cccconururnes | voree 08/29/2013| REDEEMED........coovveeriirrirnins [ rrererreniisissineninnes | eovevnns 4,860,000 | ......... 4,860,000 | ........4,874,872 | ........4,860,000 | .....cccceec.0 | v |0 [ i [ (VN I 4,860,000 .0 0 0. 253,925 |04/01/2031| 1FE......
676907 MP  0|OHIO HSG FIN AGY MTG R 4.500.........cocrvervmerns [ e 09/01/2013| REDEEMEI .200,000 ..200,000 0 200,000 .0 0 0 9,000 |03/01/2014| 1FE......
676907 MR  6|OHIO HSG FIN AGY MTG R 4.550.......c.cocvvervmrens [ v 09/01/2013| REDEEMED.........occonseemrencinnnns | cevenerrnneinsenneninene | ennennnnn 190,000 [ 1oinncens 190,000 | .oe0reeen90,000 | voereeera190,000 | covvvvirrnen0 [ o0 | i [0 | 0 | v 190,000 .0 0 (V1 I 8,645 |03/01/2015| 1FE......
676907 MT 2| OHIO HSG FIN AGY MTG R 4.625.........ccccrvrvvrvens | veree 09/01/2013| REDEEMED........ccovvereriverrvirnnns [ rrrvrnerininenerinnes | crerenrn 185,000 | oo 185,000 | ............185,000 | ..e0e0rer 185,000 | coovvvvirerncn0 | 0 | i [0 | (V1 IO 185,000 .0 0 0 8,556 |03/01/2016| 1FE......
3138NJ AA  6|FN FN0000 3584 | s 09/25/2013] PAID ON PRINCIPAL.......ccccivvees | corinerriniinsnneninne | covnsniinsinns 19,725 [ oo 19,725 0 19,725 .0 0 (U I 475 09/25/20201...........
3199999, Total - Bonds - U.S. Special Revenue & Assessment.. 222211927 | ..... 221,961,927 | .....234,015195 | ....223,291,173 | ................0 | ..(1,092,453)| ................0 | ....(1,092,453) | ............... 0]... 222,198,721 | ............... 0]... 13,207 | ...... 13,207 |..8,519,547 |...... XXX... [.XXX....
Bonds - Industrial and Miscellaneous
00163X AM 2| AMB PROPERTY LP 5.900.......cerreirerrerieenis | e 08/15/2013| MATURED 1,000,000 1,000,000 ..999,040 000,000 .0 0 0 . 59,000 |08/15/2013| 2FE......
032355 A*  0|AMTRUST FINANCIAL CORP 11.780.......cccccvuvererens [ e 08/27/2013| RECOVERABLE ON BONDS..... 839,010 | ..coouuven. 839,010 0 0 L0 ] 839,010 |..... 839,010 10/20/2012| 6*.........
038521 C# 5|ARAMARKCORPEXT TLB  3.775....cccsvvmvvernerrinnns [ o 09/27/2013| PAID ON PRINCIPAL.......cvonivee | rvrernrrrenienernennns | evverirenes 311,313 | oo 311,313 | 311,313 | e 311,313 | s (U I (VI I (V1 I (V1 IO 0 | s 311,313 .0 0 (V1 I 6,303 | 07/26/2016| 4FE......
06406H BK 4 BANK OF NEW YORK MELLO 5.125.......ccccoovvvmrens | verer 08/27/2013) MATURED..........ovvereirriineiierins | coverseeissiensieniene | onvinns 1,000,000 | ......... 1,000,000 | ......... 1,039,340 | ......... 1,006,418 | ...ooovvrrnncnnd 0 | coeeeen(6,418) | o0 [ e (6,418) | i | 1,000,000 .0 0 0 . 51,250 |08/27/2013| 1FE......
699490 AA  6|BANQ PARIBAS NY 6.950.....ceerriereis R.. |07/22/2013] MATURED........coomvvierirrererinens [ everrererceseninnnins | cerneeens 3,250,000 | ......... 3,250,000 | ......... 3,739,501 | ......... 3,284,681 | ..ocvvvnennn 0 3,250,000 .0 0 0 225,875 |07/22/2013| 1FE......
086516 AJ  0|BEST BUY CO INC 7250 [ e 07/15/2013| MATURED 2,000,000 | ......... 2,000,000 | ......... 1,996,480 1,999,502 | ..oovvrvnnnnnd 0 2,000,000 .0 0 0 [ 145,000 | 07/15/2013| 3FE......
086516 AK  7|BEST BUY CO INC 3750, [ 07/11/2013| CITIGROUP GLOBAL MARK...... | ceccevveerrveerierirane | ovrrins 1,020,000 | ......... 1,000,000 ....1,002,260 ...935,280 \ 1,001,219 | oo 0. 18,781 | ...... 18,781 | ...... 31,354 |03/15/2016| 3FE......
090572 AN  8|BIO-RAD LABORATORIES | 8.000.........cccovvemerernens [ venee 09/30/2013| REDEEMED..........cooeeriererinins | covererisessnenieniene | oneinnes 9,890,400 | ......... 9,510,000 | ......... 9,842,250 | ......... 9,719,863 | ovoovvvrerinnn 0| . (81,138) | oo (V1 I (81,138) | vvvrvrreens 0| e 9,638,725 | ...cvvernnne 0 | 251,675 |..... 251,675 |..... 792,500 |09/15/2016| 3FE......
055921 AB  6|BMC SOFTWARE INC  4.250.......ccccccummrmmirrnenes [ 09/10/2013| TENDERED..........cooiieniiierireees | eereerisnensenineinns | cvveerienes 990,000 | ......... 1,000,000 | ......... 1,018,740 | ......... 1,017,840 | .o 0| s (1,126) | v (V1 I (1,126) | oo 0| oo 1,016,713 | oo 0. (26,713)| ..... (26,713) | ...... 70,451 |02/15/2022| 2FE......
055921 AC  4|BMC SOFTWAREINC ~ 4.500.......cccccccmmreemrrreres [ v 09/10/2013| TENDERED...........ccoueveeririerirenes | coereerrienienesneeins | ereerieens 990,000 | ......... 1,000,000 | ............ 992,320 | ..coooneee. 992,387 | ..vvrierirens (U IO 397 | e (V1 IR 397 | e (V1 I 992,784 | ..covvvvnnn 0. (2,784)| ....... (2,784) | ...... 61,750 |12/01/2022| 2FE......
05568B AA  6|BNSF 2006-1 TRUST = 5.720....c.cccnmeremmermerirenirns | e 07/15/2013| REDEEMED... 814 | 814 | 814 | 614 0 .0 0 0 614 .0 0 (V1 IOV 35 | 01/15/2024| 1FE......
101137 AB  3|BOSTON SCIENTIFIC ~ 5.450........ccccouvvvirrvmverrarns [ orer 09/12/2013| REDEEME ..83,147 73,701 0 76,579 06/15/2014| 2FE......
101137 AJ  6|BOSTON SCIENTIFIC ~ 4.500........cccrmvermirrverncnes | cevee 09/12/2013| REDEEMED..........coorverereiinins | coverneeieesnenieniene | oveinns 3,156,180 ,000,000 2,996,074 0 2,997,248 01/15/2015| 2FE......
110122 AL 2|BRISTOL-MYERS SQUIBB  5.250........cccccrmvvmvrirnes | cenne 08/15/2013) MATURED..........ovvureirriineiierins | ceverseiinsisensieniene | oneinns 1,000,000 | ......... 1,000,000 | ......... 1,001,650 | ......... 1,000,149 | .oocvvvvienenn0 | verieceec(149) | ciiviceecn0 | e (149) | i 0| oo 1,000,000 08/15/2013| 1FE......
16675H AL 6| CHEVRON CORP ESOP (144 7.327.......ccooccvvvvvcrns [ v 07/01/2013| REDEEMED..........cccnrveniinirirens | oereenrienienenneeins | eveerirenes 219,406 | ............ 211,896 | ..ocoovenee 227,763 | ...ocovonee 214,821 A43) | 0 | s 213,379 01/01/2014| 1FE......
172909 AF  0|CIRCUS CIRCUS 7825 | e 07/15/2013) MATURED........ccouvurermrrenerrenins | ceeerserissinenseninee | oneines 1,000,000 | ......... 1,000,000 | ......... 1,030,000 | ......... 1,015,644 | ..coovvvvnnnd 0| . (15,644) | ...cvorrernnne (V1 IO (15,644) | ..oovvvrneens 0| oo 1,000,000 07/15/2013| 5FE......
172967 EU  1|CITIGROUP INC 6.500......c00rerrrieinniieiinins | e 08/19/2013| MATURED........coovverrrirerrrisnerens [ ererenresiesisnissiinnes | ervevnns 1,000,000 | ......... 1,000,000 ....1,008,130 1,001,093 | .0 | o (1,093) [ wovvevcennn0 | s (1,093) 1,000,000 08/19/2013| 1FE......
20605P AB 7| CONCHO RESOURCES 7.000......ccmereriinerns | verer 08/02/2013| BARCLAYS CAPITAL INC. ..1,603,420 ,456,000 1,608,880 1,608,880 .(11,842) ] .. .(11,842)] .. 1,597,038 01/15/2021| 3FE......
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20605P AE 1| CONCHO RESOURCES 5.500......ceerrierinrins | s 07/12/2013| J P MORGAN CHASE SECU..... . 1,018,750 | .ovevvrerennc0 | veiieeceecn270) [ o0 | e 270) [ i 0| oo 1,018,480 | ..ccovvvvnee 0. e (5,980) 04/01/2023| 3FE......
126650 BP 4 |CVSLEASE PASS THRU CE 6.036..........cccvvvrmrnees [ s 09/10/2013| REDEEMED... .16,425 0 16,425 .0 0 12/10/2028| 2FE.......
126650 BQ 2|CVSLEASE PASS THRU CE 6.943........c.cccovvvvvvecns [ s 09/10/2013| REDEEMED... 0 11,987 .0 0 01/10/2030| 2FE......
126650 BS  8|CVSLEASE PASS THRU CE 7.507........ccccnevmrnens [ e 09/10/2013| REDEEMED.........ccovvoeriririinine 0 29,756 .0 0 01/10/2032| 2FE......
126650 BV 1|CVSLEASE PASS THRU CE 5.773.......cccccovvvvvvrnnns | covee 09/10/2013| REDEEMED.........ccconvvvvrierinnes 0 37,580 .0 0 01/10/2033| 2FE......
126650 BY 5|CVSLEASE PASS THRU CE 5.926..........ccoccmvvernens | cenee 09/10/2013| REDEEMED.........ccconevrvirerirns 0 30,330 .0 0 , 01/10/2034| 2FE......
23918K D* 6|DAVITAINC TLB 4500, | e 09/30/2013| PAID ON PRINCIPAL. 0 12,500 .0 0 (V1 I 427 110/20/2016| 3...........
25470X AB  1|DISH DBS CORP 7875 | e 08/12/2013| BAS-MERRILL LYNCH........cccoover | coverrerirnrrnerrerirnne | 0000.2,825,000 | .........2,500,000 | .........2,436,675 | ........2,452,211 | .0 | 03701 | a0 | 3,701 | 0| v 2,455,912 | covvvveinnnn 0 | 369,088 |..... 369,088 |..... 188,125 |09/01/2019| 3FE......
29335*  AA 3| ENHANCED CAPITAL PARTN 7.060.........c.ccouvrrrens | venee 08/15/2013| REDEEMED.........cccovoeviririiinine 0 432 .0 0 0 e 6,148 |03/01/2019| 1...........
39121 A*  1|GREATRIVER ENERGY  5.810....ccccccvurrcvirrerrns | cenee 07/01/2013| REDEEMED...........ccommviniiniinens | verienrinenienineeinns | cviverienns 325,581 | oo 325,581 | oo 325,581 | ..coooneee. 325,581 | oovrierins (U TR (V1 I 0 0 0 325,581 .0 0 0. 18,916 |07/01/2021] 1...........
39121 AH 3| GREAT RIVER ENERGY (14 4.478.......c.covvvvvrvvrnns | cenne 07/01/2013| REDEEMED..........ccomirenneiniinens | oereeeinnenseniseenins | evveerieees 168,000 | ...ccveeee 168,000 | ..ococveneee 168,000 | ..ocvvene 168,000 | ooovreenrnnnn (1 IO (VI I (VI I (V1 I (V1 I 168,000 .0 0 (V1 I 7,523 |07/01/2030| 1FE......
423074 AJ 2|HJHEINZ CO 5.350.....0cererierienieinireienen | e 07/08/2013| REDEEMED........cooovreriverriireins [ rvererrmniisisninniinnes | eoveres 2,001,920 1,999,865 | .oovvvvrevrnn0 [ v 78 [0 [ 78 [ 0 | 1,999,943 | ..o (1[N 1,977 | oo 1,977 | ... 104,919 |07/15/2013| 3FE......
44108E BA  5|HOST HOTELS & RESORTS  6.750........cccruvervvernies | vever 09/30/2013| REDEEMEI ...80,900 61,644 64,881 .0 ,019 | ... 16,019 4,485 |06/01/2016| 2FE......
457030 AG  9|INGLES MARKETSINC  8.875.....ccccouummrrmrincinns | veees 07/01/2013| REDEEMED... 6,731,029 | .........6,445,000 | ........6,484,734 | ..... 6,478,905 | ..ooovvvveencn0 | ceern(19,694) | 0 | i (19,694) | oviiiiiennl0 | e 6,459,211 | ..ovveerennn 0 | 271,818 |..... 271,818 |..... 359,085 |05/15/2017| 4FE......
46051M  AA O [INTERNATIONAL TRANSMIS 4.450.........cccrmvvvvrrnns [ s 07/15/2013| MATURED.......ccoovvermrirerrerinrerens [ eveerreniieissinsiinnes | ervevnes 2,000,000 | ......... 2,000,000 | ......... 1,910,040 | ......... 1,991,398 | .ocvvvicenen0 | 8,602 | ceiiiiicenn0 | 8,602 | a0 | i 2,000,000 0 0 . 89,000 | 07/15/2013| 1FE......
44565# AE  1|JBHUNT TRANSPORT INC 6.080........ccccmurrmrernes | cevee 07/26/2013) REDEEMED.........ccoovieriineiiinens | cvverneeieninernesinee | oveins 1,250,000 | ......... 1,250,000 | ......... 1,250,000 | ......... 1,250,000 | ..ooeoverevnenc0 | v [0 0 [0 | 1,250,000 0 0 . 76,000 |07/26/2014|2...........
478366 AM  9[JOHNSON CONTROLS ~ 4.875......ccccoomvvcvrrvcrns | s 09/15/2013] MATURED...........coounriniinniicnins | corinriienieniiiesiens | v 2,000,000 | ......... 2,000,000 | ......... 2,035,500 | .......... 2,002,953 | o0 | reenn(2,953) | o0 | ei(2,953) | 0 | 2,000,000 0 0. 97,500 |09/15/2013| 2FE......
46625H JH  4|JP MORGAN CHASE 3200, [ 06/28/2013| BNY MELLON CAPITAL MA. 0 .0 (O I 0 | covvrerreeene0 | 2 | e |2 | 0 | 2 ) 2) 0 |01/25/2023| 1FE......
52736R BB 7 |LEVISTRAUSS 7625, | o 07/24/2013| BAS-MERRILL LYNCH.. 1,102,500 1,000,000 ...1,012,500 1,008,177 | oo | e 94,323 | ... 94,323 | ...... 53,799 |05/15/2020| 4FE......
538034 AC  3|LIVE NATION ENTERTAINM 8.125........cccovvvvvvrnuns [ v 09/12/2013| REDEEMED........ocoovieniiiciiinins | vevernerieninerireniene | onviies 1,908,725 | ......... 1,750,000 ...1,778,750 1,765,935 | ...cccoeeenr0 | 142,790 | ..... 142,790 |..... 117,305 | 05/15/2018| 4FE......
538034 A*  0|LIVE NATION TLB 4500, | s 08/16/2013| PAID ON PRINCIPAL........ccovvees | rerernerreninenirnennns | cvverinenes 483,763 | ..ocoonees 483,763 | ............ 481,344 | ............ 482,189 | o0 | e 1,574 |0 | 1574 |0 [ 483,763 .0 0 0 . 13,787 | 11/07/2016| 3FE......
56808R AB 2 |MARINA DISTRICT 9.500.....ccverireeiiereiinnes | s 08/23/2013| REDEEMED..........cccomvrimniiniinens | erreneireenissiseinnns | cvveerienes 149,350 | .ooovveeeee 145,000 | ..oovoveneee 146,852 | ..covvenne 146,342 | oo 1,051 | i (70) | 0 | 981 | 0 | s 147,323 | oo (VN I 2,027 | ........ 2,027 | ... 8,188 | 10/15/2015| 4FE......
64021# AA  5[NEIMAN MARCUSTL  4.000......ccccoommrermmmrirernins | verer 08/29/2013| PAID ON PRINCIPAL.......cvoriver | orrernrrierirerirneninns | creverienns 347,003 | oo 347,003 | ..ocooonee 312,338 | oo 315,360 | ..coooverirens0 | 031,643 | 0 [ 131,643 | 0 | 347,003 .0 0 (V1 I 7,417 |05/16/2018| 4FE......
64952W AA  1|NEW YORKLIFE GLOBAL F 5.375.....cccocvverimciinnns [ 09/15/2013| MATURED 5,000,000 | ......... 5,000,000 .0 0 0 [ 268,750 |09/15/2013| 1FE......
62912X AB  0|NGPL PIPECO LLC (144A) 7.119....covvverrerrnrernins [ v 08/30/2013| RBC CAPITAL MARKETS.. 617,500 | ............ 650,000 ..617,500 ...620,295 . ...623,607 | oo 0. (6,107) ] ....... (6,107) | ...... 33,420 |12/15/2017|4FE......
629377 BR  2|NRG ENERGY 7625, | oo 09/12/2013| VARIOUS........ovvreererireernrnines | vovenseeisssnnerienieee | onevne 4,232,500 | ......... 4,000,000 | ......... 4,000,000 | ......... 4,000,000 | ..oovrerrernes (U I (V1 I (V1 I (V1 IO 0 | v 4,000,000 | ..cooovvrnee 0 | 232,500 |..... 232,500 |..... 241,670 |05/15/2019| 3FE......
629377 BU 5|NRGENERGY INC B6.625......rrrireiererins | e 09/12/2013| BARCLAYS CAPITAL INC.....coov. | ovrermrirenierineians | cererirenas 493,750 | .oovvrnees 500,000 | ....ccoene. 500,000 | ..coooneee. 500,000 | ..coovrrrirnens (U T (V1 I (VI I (V1 IO (V1 T 500,000 | ..coovrernces 0. (6,250) | ....... (6,250) | ...... 32,481 |03/15/2023| 3FE......
68233L AD 1| ONCOR 2003-1 A4 5.420......eirieiieinens | e 08/15/2013| REDEEMED...........ccorveniinirirens | oereerriserienesneeins | eveverienns 151,658 | ..oocveeeee 151,658 | .oovvveneee 151,623 | cocovrvrne 151,636 | oo (U I 22 | ) (V1 IO 22 | e 0| s 151,658 .0 0 (V1 I 8,220 | 08/15/2017| 1FE......
695114 BW  7|PACIFICORP 5450, | s 09/15/2013| MATURED 2,000,000 | ......... 2,000,000 2,000,000 .0 0 0 | 109,000 |09/15/2013| 1FE......
723456 AK 5| PINNACLE ENTERTAINMENT 8.625........ccccovvvvres | vevee 08/17/2013| REDEEME ..3,129,390 ,000,000 3,031,685 | .cooecrennn0 | oo 97,705 | ...... 97,705 |..... 270,250 |08/01/20173FE......
74153W  BK 4| PRICOA GLOBAL FUNDING 5.300.......ccccemereererns [ e 09/27/2013) MATURED.......ccoovurermeirnnerienens | soeererieesnerieniens | oneines 1,000,000 | ......... 1,000,000 | .. ..998,210 | . 999,691 [ .0 | 309 [ 0 [ s 1,000,000 .0 0 (VN 53,000 |09/27/2013| 1FE......
74432Q AB  1|PRUDENTIAL FINANCIAL | 4.500.........cccoormrvmmrrrans | covee 07/15/2013) MATURED..........ovvurrirrieneiienins | ceverneeinsiesiieniene | oneins 2,000,000 | ........ 2,000,000 | ......... 1,957,393 | ......... 1,996,534 | .ooovvivrennad (U I 3,466 | oo (V1 I 3,466 | .o 0| oo 2,000,000 .0 0 0. 90,000 |07/15/2013| 2FE......
76009N AH 3 |RENT-A-CENTER 6.625.......oueerereiniiens [ 07/29/2013| BARCLAYS CAPITAL INC......ccc. | vovvrrreermrerirerirnne | overenes 2,295,150 | ......... 2,145,000 | ......... 2,198,588 | ......... 2,193,250 | cooovrrrerinen 0| s (4,168) | ..o (V1N I (4,168) [ oo 0| e 2,189,082 | ...ccvovvrrnnn 0| 106,068 |..... 106,068 |..... 101,053 | 11/15/2020| 3FE......
771196 AS  1|ROCHE HOLDINGS INC (14 6.000..........cccrsererrrnnee R.. | 08/29/2013| REDEEMED.........ccocomiumeimerinne | orerrmeeineeiseirnneiins | evserienes 426,834 | ............ 355,000 | ..ooorenee 391,873 | oo 387,186 | ..cocvrerirnns 0| s (2,473) | v (V1 I (2,473) [ oo 0 | s 384,713 | oo (V)N I 42,121 | ... 42121 | ... 18,519 |03/01/2019| 1FE......
77340R  AH  0[ROCKIES EXPRESS PIPELI 3.900........cccccrmvveernuns [ vorer 09/13/2013| MORGAN STANLEY .......ccivvvve [ rrererrmnrnrinnrseiinnn | erveres 2,000,000 | ......... 2,000,000 ....1,991,880 1,972,980 1,994,971 | v (1[0 5,029 | ........ 5,029 | ... 72,150 | 04/15/2015| 3FE......
776696 AB  2|ROPER INDUSTRIES 6.625.......corrererincns | s 08/15/2013| MATURED ..2,000,000 ,000,000 1,999,520 1,999,740 2,000,000 .0 0 0. 132,500 | 08/15/2013| 2FE......
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817565 BM  5|SERVICE CORP INTERNATI 7.625 N 09/24/2013| WELLS FARGO SECURITIE...... 2,839,600 | ......... 2,480,000 1,960,300 2,104,083 2,139,888 | .0 | 699,712 |..... 699,712 |..... 186,999 | 10/01/2018| 4FE......
817565 BQ  6|SERVICE CORP INTERNATI 6.750........ccccrmvrrurenes | veree 09/24/2013| JEFFERIES & CO INC... 651,175 | .. ..610,000 ..481,900 553,203 570,385 ...80,791 | ... 80,791 | ...... 40,718 |04/01/2015| 4FE......
14041@ AA 8| SHERWIN WILLIAMS - CPS 8.773.....c.ovvvrmevrieernens [ v 09/30/2013| REDEEMED.........cooieriercrinins | cvvernerisernerieniene | oveines 1,309,768 | ......... 1,309,768 1,309,768 1,309,768 1,309,768 .0 0 0. 114,910 |09/30/2020] 1...........
220027 AF 3 |SIMON PROPERTY GROUP ( 7.180......cccccmmurmmrrs | verer 09/01/2013) MATURED.......c.ovvurermrrineirenins | ceverserissiseiseniene | oneins 2,000,000 | ......... 2,000,000 | ......... 2,135,140 | ......... 2,010,978 | o0 | ceern(10,978) | 0 | i (10,978) | vieinl0 | 2,000,000 .0 0 0 [ 143,600 |09/01/2013| 1FE......
858495 AC 8| STEINWAY MUSIC (144A) 7.000.......c.ccovvererermrrnnns [ v 07/15/2013| REDEEMED..........cconmviniiniiiens | vvrienvienienirneeinns | eveverienns 883,000 | ............ 883,000 | ....cco...u. 871,963 | ............ 880,819 881,766 L0 1234 | ... 1,234 | ... 53,912 |03/01/2014| 4FE......
88732 AK  4|TIME WARNER CABLE ~ 6.200.........cccmvvernerrrmnnns | cenee 07/01/2013) MATURED.......ccovvurermerenerrenins | sovernerssessnesseninee | oveinn 3,000,000 | ......... 3,000,000 | ......... 2,993,640 | ......... 2,999,287 | cooovviveennn0 [ o 713 | 0 | el 713 | 0 | 3,000,000 .0 0 0 [ 186,000 | 07/01/2013| 2FE......
890027 A* 6|TOMKINS LLC TERM A2 L 3.750.... B 09/30/2013| PAID ON PRINCIPAL. 33 0. 53,443 .0 0 0 1,533 |09/29/2015| 3FE......
890027 A@ 4|TOMKINS LLC TERMB-2L 3.750.... B 09/30/2013| PAID ON PRINCIPAL. (4) 0 5,346 0 0 0| ......153 |09/29/2016| 3FE......
907818 DB 1| UNION PACIFIC CO 214 B 08/20/2013| EXCHANGED.......ccoorvvernirinneines | cvveneriiseinernnennes | 001,823,236 | .........1,418,000 | ........1,724,316 | .........1,637,544 | ...ccccoveveie0 | 1000(20,383) [ o0 | e (20,383) | oo 0| oo 1,617,162 | oo 0| 206,074 |..... 206,074 |..... 122,834 |01/15/2019] 2FE......
90783V AA 3| UNION PACIFIC PASS THR 5.082........cccccuumervvmnn [ 07/02/2013| REDEEMED.........coovruiririinnns | cerernriiesinsiieniene | ceneeinnions 483 | ! X X 0 0. 33,483 .0 0 (V1 R 1,702 {01/02/2029|1...........
90783X AA 9| UNION PACIFIC PASS THR 6.176........ccovvererernrens [ v 07/02/2013| REDEEMED.........ccoonevnrirneriinnes | cvvernerirenrnennneennee | eeereinneenn 16,022 | o , 0 0. 16,022 .0 0 (V1 I 990 |01/02/2031|1FE......
914744 AA 5| UNIVERSITY OF NOTRE DA 4.141 N 09/01/2013| MATURED.........ovvrernvirerrnniininns [ covrseiveniennsreninnes | 002.20,000,000 | ... 20,000,000 | .......20,000,000 | .......20,000,000 | .....ccoocceeec0 | vorivirinrccnn0 [0 [ i (1[N I 0] e 20,000,000 .0 0 0 ... 828,200 |09/01/2013| 1FE......
92976W BA 3| WACHOVIA CORP 5700, [ e 08/01/2013| MATURED. .500,000 ..500,000 127 0. 500,000 .0 0 08/01/2013| 1FE......
931422 AD 1|WALGREEN CO 4.875 e 08/01/2013| MATURED 1,000,000 | ......... 1,000,000 | ............996,090 | ........999,459 | ...ccciveirn0 | o 54T [0 | e 541 | i 0| oo 1,000,000 .0 0 08/01/2013| 2FE......
94403* AZ 9|WAWAINC 6.040.......ccmrierirereriscieni [ s 09/09/2013| REDEEMED..........coovveeriirneirnnins [ overernerieinsirerinnes | crvrinnenns 133,333 | oo 133,333 | oo 133,333 | 133,333 | 0 | 0 | 0 [ (1 [ IO (V1 IO 133,333 .0 0 09/09/2018| 2FE......
966387 AF 9| WHITING PETROLEUM CORP 6.500..........ccosvvemres [ vonee 09/13/2013| WELLS FARGO SECURITIE...... | ccoooeveerererreninne | eovernnes 2,115,000 | ......... 2,000,000 | ......... 2,138,750 | ......... 2,132,322 | oo 0| . (19,345) | ..o (V] I (19,345) | oo 0| v 2,112,977 | v 0 10/01/2018| 3FE......
97381W AC 8| WINDSTREAM CORP 8125, . | s 08/01/2013) MATURED..........oovvureirrieneiierins | coverseiinnisensieniene | oneinns 1,000,000 | ......... 1,000,000 | ......... 1,032,500 | ......... 1,005,466 | ....ccocoonnennd 0| s (5,466) | ...vvverernene (V1N I (5,466) | ....oovvvevn. 0| oo 1,000,000 .0 08/01/2013| 4FE......
716442 AG 3| PETRO CANADA 4.000.. v | A [ 0771512013 MATURED..........ocverrerieinirierins | vevereeinesinenieniens | overis 1,000,000 | ......... 1,000,000 | ............892,160 | ...........989,967 | ....ccceeeec.0 | 110ee10,033 | ovvriiiiennc0 | 10,033 | e 0| v 1,000,000 .0 07/15/2013| 2FE......
92658T AM  0|VIDEOTRON LTEE 9.125. A.. | 07/02/2013| REDEEME .104,563 ..100,000 0. 99,047 .0 04/15/2018| 3FE......
92658T AM  0|VIDEOTRON LTEE 9.125. . |A.. [07/02/2013) REDEEMED........coconmrimirreivnnns | v | v 1,160,649 | ......... 1,110,000 | ........1,147,957 | ... 1,135,814 | .oocvviviernn0 | et (4,867) | 0 | (4,867 | e 0| e 1,130,946 | .....cccoouue 0 04/15/2018| 3FE......
04542B MS 8| ABFC 2005-AQ1 A4 5.010. e | e 09/25/2013| PAID ON PRINCIPAL.......cccneves | oerernerrenieeirneenns | evverirenes 212,865 | .coovven. 212,865 | ..oovevenee 207,543 | ..o 204,237 | o0 | 8,628 | 0 [ 8,628 | 0 | 212,865 .0 06/25/2035| 1FM.....
004375 CE  9|ACCR 2004-4 A2C B8 | e 09/25/2013| PAID ON PRINCIPAL.......ccocvevers | vorernrrrnniinninerirens | coveseinneenas 33,153 | ccveriens 33,153 | v 31,868 | .cooovvnnen. 31,868 33,153 .0 01/25/2035| 1FE......
004375 CF  6|ACCR 2004-4 A2D 528 | e 09/25/2013| PAID ON PRINCIPAL.......cccouves | vorernrrinnrrnerrerirene | wvrerenernn 755,850 | 1oirnvee. 755,550 | v.ocvvrnces 643,634 | ........... 656,566 | ......cocoererrs0 | 98,984 | 0 [ 198,984 | 0 | 755,550 .0 01/26/2035| 1FM.....
007036 QM 1| ARMT 2005-8 4A21 CMO 5.009 N 09/25/2013| PAID ON PRINCIPAL........covvvee [ orvrvrmerrcnnererinns | creereen 358,939 | o 358,939 ..316,284 ...358,939 .0 07/25/2035| 1FM.....
00213F AY  5|ASG 2011-3 A70 CMO (14 2.485 e 09/28/2013| PAID ON PRINCIPAL........ccouvers | corernrrnerinirverirene | wereennr 867,068 | v 667,068 ..650,808 | . ..652,247 | ... , ...667,068 .0 12/28/2035| 1FM......
07386H SW 2 |BALTA 2005-4 22A2 CMO 2.858.........ooccmvvevirrerins | verer 09/25/2013| PAID ON PRINCIPAL.......cccvvvers | vorerrerinnernerrerirene | wvreennrnn 286,158 | v 286,158 | .....c...... 151,664 | ..ocvvvne 123171 | cvevienn0 [ 162,987 | 0 | e 162,987 0 286,158 .0 05/25/2035( 1FM.....
05536L AA  3|BCAP 2011-RR8 1A1CMO 2.728........cccovvvvrvirers | venee 09/26/2013| PAID ON PRINCIPAL.......ccovvvee [ orerrmericrnrrerinns | creereen 321,409 | i 321,409 | oo 304,937 | oo 304,542 | .oovrvien0 | 116,868 | o0 | e 16,868 0. 321,409 .0 07/26/2036( 1FM.....
06050H D3  9|BOAMS 2003-B 2A2 CMO  3.115.....cccvvvuvevrrcrirnnnns | veeer 09/25/2013| PAID ON PRINCIPAL 150 0 2,701 .0 03/25/2033| 1FM.....
05948X BV 2| BOAMS 2003-D 2A4 CMO  2.874.... e 09/25/2013| PAID ON PRINCIPAL. 0 25177 .0 05/25/2033| 1FM.....
05948X SR 3|BOAMS 2003-7 A2CMO  4.750......cccmvvvmrcmirveris [ 09/25/2013| PAID ON PRINCIPAL. 0 59,067 .0 09/25/2018| 1FM.....
05949C EL  6|BOAMS 2005-G 4A1 CMO 5.152.... N 09/25/2013| PAID ON PRINCIPAL.......ccccovves | covernerirnrrnerrerinnee | wvverenen. 347,176 | ... 347,176 | ............323,398 | ...........328,268 | ......ccce.0 | 018,908 | o0 | 118,908 | e 0 | s 347,176 .0 07/25/2035| 1FM.....
05949C KS 4 [BOAMS 2005-J 2A3 CMO  3.104......ccovvvvrvriverivenns [ s 09/25/2013| PAID ON PRINCIPAL.......covvvee [ orerermrineinninerinnns | vvvvrerennnn86,124 | (i 66,124 | ..coovvvnee. 63,024 | oo 46,517 | o0 | 019,607 | 0 | s 19,607 0. 66,124 .0 11/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 CMO  3.104.........vverrvevrrrerin | ceeer 09/25/2013| WRITTEN OFF ......ovvoirereririns | cvvrirmrrnerienineenne | vererneeneninneennnd | cveveenns 3,592 3424 | 2,527 (119) 0 2,408 .0 11/25/2035| 1FM.....
05949C MD  5|BOAMS 2005-10 2A1 CMO  5.250........cccomvrermrrrrerirs | verer 09/25/2013| PAID ON PRINCIPAL.......cccovves | corernerrnerrrnernerinene | wvreernernn 756,386 | 1iinncns 756,386 | ............ 753,136 | .oovvvneen. 754,061 | o0 | 2,325 | 0 [ 2,325 | v 0 | v 756,386 .0 11/25/2020| 2FM.....
05949C FG 6 |BOAMS 2005-7 2A1 CMO  5.000. N 09/25/2013| PAID ON PRINCIPAL.......ccovvvree [ overmrrmnrinnnererinnn | crvrennn 142,847 | i 142,847 .0 07/25/2020( 1FM.....
05949C JX  5|BOAMS 2005-9 3A1 CMO  5.000........cccmeremrrmenns | verer 09/25/2013| PAID ON PRINCIPAL. ..494,585 .0 10/25/2020| 1FM.....
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05952H AZ 2 |BOAMS 2007-1 1A24 CMO  6.000.........ccecrermrrrrcrrs | cerer 09/25/2013| PAID ON PRINCIPAL.......cccovves | covenerrnnrrneenerrnne | wrereernnn495,203 | v 495203 | ...........458,062 | ...........442,384 | .0 | 52819 | o0 | 52,819 | v 0 | coeeers 495,203 .0 0 0 . 20,242 |03/25/2037| 1FM.....
07384M F8  0[BSARM 2004-1 11A1 CMO 2.919... 08/25/2013| PAID ON PRINCIPAL.... ...16,166 3,330 0. 16,166 .0 0 0 | oo 314 | 04/25/2034| 1FM.....
07387A FX  8|BSARM 2005-12 12A1 CMO 2.637.. .109/25/2013| PAID ON PRINCIPAL 153,069 | ..o 94,903 | 85,780 | o0 | 00087,289 | 0 | 67,289 ...153,069 .0 0 0 2,917 |02/25/2036( 1FM.....
07387A FX 8|BSARM 2005-12 12A1 CMO 2.637.. 09/25/2013| WRITTEN OFF ...35,213 21,832 2,060 0. 21,793 L0 (21,790) | ..... (21,790) | c.oovevee. 640 | 02/25/2036| 1FM.....
07401C AV 5|BSARM 2007-4 22A1 CMO 5.201......ccovvurevervvircres | vever 09/25/2013| PAID ON PRINCIPAL.......cccouvers | vorenrrvnrnirrerrene | wvreennrnn 270,686 | 1ovnncee. 270,686 | ............ 194,804 | ... 164,034 | ..............0 | ... 106,651 | .oocoovicnninn0 | e 106,651 0. 270,686 .0 0 (V] 10,041 | 06/25/2047| 1FM.....
07401C AV 5|BSARM 2007-4 22A1 CMO 5.201......cccvverevrvvernenes | vener 09/25/2013| WRITTEN OFF .....ovvvrireirrnins | veremernnenseniseesnns | coereneesssinsinnns KN I 49,949 | .o 35,963 (310) 0. 29,958 L0 (29,955) | ... (29,955) | ........ 1,840 |06/25/2047| 1FM.....
161546 FW  1|CFAB 2003-4 1A6 4429, | s 08/25/2013| PAID ON PRINCIPAL.......ccovvvee [ rrrermrrrvrnnnerinns | crvvrreeeren 214,427 | 214,427 | 211,914 | 213,318 | 0 | e 1,109 | a0 | e 1,109 | oo 0 | v 214,427 .0 0 0 5,889 |10/25/2014| 1FM.....
16162W CK 3| CHASE 2003-S13 A1 CMO  5.500.........ccocvvveerermrrnne | conee 09/25/2013| PAID ON PRINCIPAL.......ccccovvve | covvernrrverrerirenirnee | wvvernen. 109,656 | ... 109,556 | ............108,576 | ........... 108,707 | coovvcrrernn0 | 849 | 0 | e 849 | i, (V1 I 109,556 .0 0 (] - 4,218 | 11/25/2033| 1FM.....
16162W QJ 1| CHASE 2005-A2 3A2 CMO  4.906..........cocovermrvrirnns | venen 09/25/2013| PAID ON PRINCIPAL................. 29,791 0. 262,894 .0 0 0 e 9,096 |01/25/2036| 1FM.....
16162W  QJ  1|CHASE 2005-A2 3A2 CMO  4.906..........ccvvvererermrrnne | covee 09/25/2013| WRITTEN OFF.......ccovvviniiirinne (896) 0. 28,146 VN (28,140) | ..... (28,140) | ........ 1,166 |01/25/2036| 1FM.....
172973 Z9  3|CMSI2005-5 2A1 CMO  5.000........ccrverreremerreerens | cenee 09/25/2013| PAID ON PRINCIPAL.......cccovves | covernerrnrirmerneeirnes | wereennn.856,167 | ............656,167 | ............652,903 | ............653,559 | .cccooviniiic0 | c0reeeni2,607 | o0 | 2,607 | covveerennnnd 0 | v 656,167 .0 0 0 . 20,837 |08/25/2035| 1FM.....
172973  4J 5| CMSI 2005-8 2A3 CMO 09/25/2013| PAID ON PRINCIPAL.......ccovvvee [ orermrrvnrvvrnnreinns | wvrereen052,750 | ............652,750 | ............584,211 | .00 571,891 | cviviiinnn0 | 00080,859 | o0 | e 80,859 .0 0 0 . 20,938 | 11/25/2020| 1FM.....
17310B AD 6 |CMSI 2006-3 1A4 CMO .109/25/2013| PAID ON PRINCIPAL 31,710 .0 0 0. 15,645 | 06/25/2036| 1FM.....
17312D  AA  6|CMSI 2007-8 1A1 CMO 09/25/2013| PAID ON PRINCIPAL.......ccocovvee | coverervrnnrrncrieeinee | wvrerenenes 118,862 | 118,862 | 1o 79,637 | oiiire062,529 | 0 | 0000056,333 | 0 | 56,333 .0 0 (V1 I 4,550 |09/25/2037| 1FM.....
12628K AA  0|CSAB 2006-3 A1A CMO 09/25/2013| PAID ON PRINCIPAL.......cccovvvee [ orermrrvrrerrnnneninns | veverernnren 28,603 |t 28,603 | oo 19,798 | 13,442 | 0 | 15,161 | 0 | s 15,161 0 .0 0 (1 I 1,185 | 11/26/2036| 1FM.....
22540V 6Q 0| CSFB 2002-19 2M1 CMO 09/25/2013| PAID ON PRINCIPAL................. 767 0 .0 0 (V1 IO 175 | 06/25/2032| 1FM.....
22540V 6Q 0| CSFB2002-19 2M1 CMO 07/25/2013| PAID ON PRINCIPAL................. 471 0 .0 0 (01 IO 88 |06/25/2032| 1FM.....
22541Q 4A  7|CSFB 2003-29 4A1 CMO 09/25/2013| PAID ON PRINCIPAL.......ccccovvver | covvernrrmerrerireeernne | ceenerner.60,280 | ...c........60,280 | .....ee...62,503 | ..c.errrn83,635 | ool | i i(3,796) | o0 | e (3,355) 0 60,280 .0 0 0 2,612 | 12/25/2033| 1FM.....
225458 FE 3 |CSFB 2005-2 3A1 CMO 09/25/2013| PAID ON PRINCIPAL................. 36 0 293,147 .0 0 0 . 10,099 |02/25/2020| 1FM.....
225458 G2  8|CSFB2005-7 3A1 CMO 09/25/2013| PAID ON PRINCIPAL........cccouvve | covverervmnrvcrirerirnne | e 192,265 | ... 192,265 | ........... 165,348 | ........... 166,331 | o0 | 100025934 | a0 | 25934 | o 0| s 192,265 .0 0 (1 I 5,771 | 08/25/2020( 1FM.....
225458 G2  8|CSFB2005-7 3A1 CMO 09/25/2013| WRITTEN OFF (5) 0 406 .0 08/25/2020( 1FM.....
225458 G3 6 |CSFB 2005-7 4A1 CMO .| 09/25/2013| PAID ON PRINCIPAL. 330 0. 280,224 .0 08/25/2020( 1FM.....
126378 BB  3|CSMC 2007-1 5A3 CMO 09/25/2013| PAID ON PRINCIPAL.......ccccovvve | corvrerreerrcrirecernee | wererenenn 479,014 | ..o 479,014 | .......389,976 | ...........388,870 | o0 | 10090,144 | 0| 90,144 | oo 0 | e 479,014 .0 02/25/2037| 3FM.....
126378 BB 3| CSMC 2007-1 5A3 CMO 09/25/2013| WRITTEN OFF .....covvrrrinrinrinns | cevenerinnriisenneeinnes | connrserverineeienn® | 804,231 | 1 654,742 | 652,885 | o0 | 5,412 | 0 | 5412 | oo, 0 | v 658,298 | ....cccovvne 0| ..(658,292)] ...(658,292) | ...... 28,924 |02/25/2037| 3FM.....
12647TM BW  4|CSMC 2013-6 2A3 CMO 09/25/2013| PAID ON PRINCIPAL................. 271 0. 14,813 .0 0 (01 I 65 | 07/25/2043| 1FE......
02149D AD 1 |CWALT 2006-HY13 2A1 CM 5.149.......occorvvvmvrrrncres | vener 09/25/2013| PAID ON PRINCIPAL.......ccocovvve | covernerernerverirenirnee | werennn.832,393 | ..........632,393 | ...........546,413 | ...........507,789 | ..occciven0 | 124,603 | cvicrinl0 | e 124,603 0. 632,393 .0 0 0. 22,426 |01/25/2037| 1FM.....
02149D AD 1 |CWALT 2006-HY13 2A1 CM 5.149.......ccovvrirvrvcrns [ s 09/25/2013| WRITTEN OFF......covvvvinirernnns v | covervrenernnineeen® | e 201,585 | ot ATAATT | 161,865 | coinnl0 | et (8,619) | vcciennl0 [ (CX 1) ) I (1N I 153,247 | oo 0 | ..(153,241)| ...(153,241) | ........ 6,694 |01/25/2037| 1FM.....
021460 AG 5| CWALT 2006-16CB A7 CMO 6.000..........cccoevrrrrerene [ venee 09/25/2013| PAID ON PRINCIPAL.......cccovvve | covrererrenrrcrirecinee | weeerrennn 293,528 | ... 293,528 | ... 207,715 | ... 208,574 | o0 | 084,954 | 0| 84,954 0. 293,528 .0 0 0. 11,898 |03/25/2036| 1FM.....
021460 AG 5| CWALT 2006-16CB A7 CMO 6.000..........coccomerrerene [ e 09/25/2013| WRITTEN OFF ......covvrrierineiins | cerernerinnriinenneninnes | onnrnernenineniennd | vveennenn 164,131 | i 116,147 | 116,627 | 0 | 02,824 | 0 | 2,824 | oo 0 | s 119,451 | oo 0| ...(119,448)| ...(119,448) | ........ 6,417 |03/25/2036| 1FM.....
12668B QA 4| CWALT 2006-4CB 2A6 CMO 5.500...........covvererrnees [ s 09/25/2013| PAID ON PRINCIPAL.......ccocoevvv | covirnnrirerinerrneirans | vrerrernrn 378,755 | 00 378,755 | 311,431 | 304,854 | 0 | 0000 73,900 | iiiieen0 | e 73,900 | ovvvvvvennnns (V1 IO 378,755 .0 0 0 04/25/2036| 1FM.....
12669E  EJ 1 |CWHL 2003-152A1 CMO  5.000.... 09/25/2013| PAID ON PRINCIPAL.......ccccouvees | vovernerernrrnerreeirnne | wvrvernnr 486,966 | ...........486,966 | ............488,440 | ..........485441 | .0 | 1,525 | 0 | 1,525 | v 0 | e 486,966 .0 0 0 06/25/2018| 1FM.....
12669E HN 9 |CWHL 2003-27 A1CMO  2.743. .| 09/25/2013| PAID ON PRINCIPAL. 2,159 0. 42,327 .0 0 0 06/25/2033| 1FM.....
12669G V4  0|CWHL 2005-J2 3A5 CMO  5.500.... 07/25/2013| PAID ON PRINCIPAL.... 57,79 | ... . 3,224 0. 58,063 .0 0 0 07/25/2035| 1FM.....
12669G 5U 1 |CWHL 2005-17 1A8 CMO  5.500........c0evererrrrernens | ceves 09/25/2013| PAID ON PRINCIPAL.......ccocovveen | ceverrerermernerreeirnes | wenernnn.558,978 | ...........558,978 | ... 489,979 | ........... 473,340 | o0 | 10085,639 | iiiiiiien0 | 85,639 | ..ccovrinne 0 | s 558,978 .0 0 0 09/25/2035| 1FM.....
126694 PG 7|CWHL 2005-28 A2CMO  5.500.......cccucrmrrermmrrieres | ener 09/25/2013| PAID ON PRINCIPAL.......ccovvvee [ rrererrvnrrrirsnnerinns | vvvvrereneeen85,963 |t 45,963 | oo 45,697 | oo 42,428 | o (U I 3,534 | oo 0 3,534 0. 45,963 .0 0 0 09/25/2035| 1FM.....
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12543W  AJ  7|CWHL 2006-18 2A7 CMO  6.000..........ccovvererenrens | ceree 09/25/2013| PAID ON PRINCIPAL.......ccccouvee | covrrnervrenerncneeernee | wvrerenens 153,873 | 153,873 | i 137,716 | 128,053 | 0 | 00025,819 | 0 | 25819 | v (V1 I 153,873 .0 0 0 12/25/2036
12543W  AJ  7|CWHL 2006-18 2A7 CMO  6.000.... 09/25/2013| WRITTEN OFF 920 0 23,539 L0 (23,536) | ... (23,536) 12/25/2036
126694 W9 5|CWHL 2006-9 A8 CMO  6.000.. .109/25/2013| PAID ON PRINCIPAL 38,501 0 279,087 .0 0 0 03/25/2036
126671 RX  6|CWL 2002-S3 M1 4.800......cccerreernirernis | e 09/25/2013| PAID ON PRINCIPAL.... ..5,358 207 0 5,358 .0 0 0 05/25/2032
126673 TD  4|CWL 2004-S1A3 515 s | e 09/25/2013| PAID ON PRINCIPAL........cocovuver | ovrernrrienirenirnneinns | cviverirenes 261,128 | ...........261,128 | ...........237,627 | ......... 243,728 | oo [ 17,400 | i | 17,400 0 261,128 .0 0 0 02/25/2035
12668T AB 0| CWL 2007-BC1 2A1 [ TSR IO 09/25/2013| PAID ON PRINCIPAL.......cvcreves | rerernrrrenienernennns | evverireens 913,213 | 913,213 | 1 791,198 | 1 871,788 | 0 [ 81,425 | 0 | 41,425 | oo, 0 | s 913,213 .0 0 0 05/25/2037
294751 DC 3 |EQABS 20034 AF6 4833 | s 09/25/2013| PAID ON PRINCIPAL.......ccovvvvee [ overerrmernirneirerinnes | crvviininns 168,741 | oo 168,741 | v 168,741 | oo 168,422 | oo [V I 318 | o (0[N IO 38 | e (V1N IO 168,741 .0 0 0 10/25/2034
29977K  AA 1|EVER2013-2A (CMO)  3.000......ccmmvrrerercerrninens [ o 09/25/2013| PAID ON PRINCIPAL........ccoveves | ovrernevrenienernennns | cveerieens 531,799 | oo 531,799 | .ovvernees 527471 | v 527471 | v 0| e 4,329 | i) (V1N IO 4,329 0 531,799 .0 0 0 06/25/2043
32029A AE  7|FFML 2006-FF18 A2D  .388.......ccccoormmmmmmrimrranins | e 09/25/2013| PAID ON PRINCIPAL.......cocvveen | ovrenrirnenieeineinens | cvreerienes 222,524 | ............ 222,524 | ............ 101,166 | ..ovvvveee 108,183 | .oooovrvrienan 0. 114,341 | oo (V)N I 114,341 0 222,524 .0 0 0 12/25/2037
32051D L3 4|FHASI 2003-8 2AI CMO  4.500.........ccovveerverrrrerin | verer 09/25/2013| PAID ON PRINCIPAL.......cocovvver | ovrererrienienerneiinns | cviverienns 157,335 | cocvcriene 157,335 | v 153,992 | ccovrvn 155,678 | covouvvvecrinen 0| e 1,657 | v (V1 IO 1,657 | v 0| s 157,335 .0 0 0 09/25/2018
36185M EB 4 [GMACM 2006-J1 A1 CMO  5.750......ccommvumremeeranees | vener 09/25/2013| PAID ON PRINCIPAL.......ccoovves | covererrmrinnrineniens | cerneerneennd 63,448 | ....cocoonc 63,448 | ..ocovvnnns 45762 | oo 26,428 | ..o 0 e 37,019 | o (V1N IO 37,019 0 63,448 .0 0 0 04/25/2036
36185M EB 4 |GMACM 2006-J1 A1 CMO 5.750... 09/25/2013| WRITTEN OFF (968) 0 2,380 0] (2,377)] ..o (2,377) 04/25/2036
36186M AC  5|GMACM 2007-HE3 2A1  7.000.. .109/25/2013| PAID ON PRINCIPAL .0 0 0 09/25/2037
36228F YS 9| GSAMP 2003-SEA2 A1 (AM 4.421... 09/25/2013| PAID ON PRINCIPAL.... .0 0 0 07/25/2033
36242D HQ  9|GSAMP 2004-AHL M1 1153, [ s 09/25/2013| PAID ON PRINCIPAL.......ccovvvree [ overmmrrerenrnrirerinnns | cvrvrernenns 317,190 | oo 317,190 | e 241,263 | ..o 252,851 .0 0 0 07/25/2034
36242D JW 4 |GSMPS 2004-4 2A1 CMO  3.436........cccvverevrrinerns | veees 09/25/2013| PAID ON PRINCIPAL.......cocnvves | ovrernrrrenieeirneenns | evvverienes 101,244 | ............ 101,244 | oo, 97,953 | v 96,269 .0 0 0 06/25/2034
362341 LS 6| GSMPS 2005-RP3 2A1 CMO 3.133......cvvvvviriiinies [ 09/25/2013| PAID ON PRINCIPAL........covvvvee [ orererrrervnneirerinn | cvrvrireenns 256,757 | cocovvrnene 256,757 | cooverenn 242,636 | ..o 240,064 | ...occovverenn0 | 016,694 | 0 | e 16,694 0 256,757 .0 0 0 09/25/2035
36242D XY  4|GSR2005-2F 1A1 CMO  5.500.......cccremrermeririreriee | verer 09/25/2013| PAID ON PRINCIPAL........cvoviver | ovrernrrierireeerneeins | creerirenns 419,970 | oo 419,970 | ..ooevenen 413,670 | ..o 404,915 | o0 | 000 15,055 | 0 | 15,055 | coovvvrncrennd 0 | s 419,970 .0 0 0 03/25/2035
36242D 6C 2 |GSR 2005-5F 2A8 CMO  5.500.......ccveuererrrrnriies | veres 09/25/2013| PAID ON PRINCIPAL.......ccoovves | corererirnrimerinenirnne | oveines 1,860,655 | ......... 1,860,655 | ......... 1,780,996 | ......... 1,823,892 | .0 | 0000 36,763 | o0 [ e 36,763 | oo 0| v 1,860,655 .0 0 0 06/25/2035
36297X AF 0| GSR 2006-5F 2A5 CMO  6.000..........ccocvvremrvmerns [ v 09/25/2013| PAID ON PRINCIPAL.......ccocouves | vorerrrimrinerirenirene | v 2,099,925 | ......... 2,099,925 | ......... 2,003,181 | ......... 1,999,411 100,514 | cooovvveennd 0| e 2,099,925 .0 0 0 05/25/2036
456652 AA  4|IMJA 2007-A1 A1 CMO  6.000... 09/25/2013| PAID ON PRINCIPAL A24461 | 0 | 37,906 | 0 | 37,906 | .o 0 | s 162,367 .0 0 0 08/25/2037
456652 AA  4|IMJA 2007-A1 A1 CMO  6.000 .| 09/25/2013| WRITTEN OFF... 29,836 (860) 0 28,977 L0 (28,975)| ..... (28,975) | . 08/25/2037
47232F AC  1|JMAC 2010-R1 2A1 (144A .349.. 09/26/2013| PAID ON PRINCIPAL . 489,852 | ..ovvvviennn0 [ 156,593 | 0 | 56,593 | .o 0 | s 546,445 .0 0 0 11/26/2036
466247 LU 5|JPMMT 2005-A1 4A1 (CMO 3.782......ccccmmrrmrrmernne | oenes 09/25/2013| PAID ON PRINCIPAL.......ccocovvers | corernerrnnrirneinernnne | veneennnnn812,247 | i, 612,247 | ............ 626,023 | ............ 620,232 | ........2,160 | ......(10,145) | coovvriiverac0 [ s (7,985) [ oovvvvrneens 0 | v 612,247 .0 0 0 02/25/2035
466247 YK 3 |JPMMT 2005-A8 1A3 CMO  5.140.........cccovvverervnrrns | veres 09/25/2013| PAID ON PRINCIPAL.......cccouvers | vorernrrrnrinerrerrene | wrereennnn 391,938 | v, 391,938 | .ccovonees 362,115 | .coooneee. 369,740 22,198 0 391,938 .0 0 0 11/25/2035
46629C AK 3| JPMMT 2006-A5 3A4 CMO  2.717.....covvvecreerrncris | o 09/25/2013| PAID ON PRINCIPAL.......ccocovvers | vorernerrnnrrmerrerrnne | wvvrennenn 120,136 | e 120,136 | coovvvrrees 85,393 | ..o 84,215 | o0 | 035,921 | 0 [ 35,921 | oo 0 | s 120,136 .0 0 0 08/25/2036
46629C AK 3| JPMMT 2006-A5 3A4 CMO  2.717....coovvvcrecrincinn | o 09/25/2013| WRITTEN OFF .....oovvvmiireirriinns | eerrmnieesiesineiins | coveeeseesssineinnd (S 3 I 29,019 | oo 20,627 | oo 20,342 770 0 21,112 L0 (21,106) | ... (21,1086) 08/25/2036
466290 AK  1|JPMMT 2006-A7 2A2 CMO  2.727.......covvvvrevvrrneries | conee 09/25/2013| PAID ON PRINCIPAL.......ccccovvve | covvrerrenrrcrirecenee | evevernen. 138,083 | ... 138,083 | i 116,572 | 86,001 | e | 0000052,082 | o0 | 52,082 | oo 0| s 138,083 .0 0 0 11/25/2036
466290 AK  1|JPMMT 2006-A7 2A2 CMO  2.727.......cvvenvrererrnernns | conee 09/25/2013| WRITTEN OFF......ooorivireirnninne 894 0 8,222 .0 11/25/2036
46628Y AA  8[JPMMT 2006-S2 1A1 CMO  5.500........ccvvrvrverrnreres [ s 09/25/2013| PAID ON PRINCIPAL.......cccovvvee [ orermrvrrversereinne | v 1,088,032 | ......... 1,088,032 | .........1,014,028 | ........1,004,147 | .ccovvevieen0 | 100rn.83,886 | covvvvircnnn0 | e, 83,886 | covvrrernnn (V1 I 1,088,032 .0 07/25/2036
46630P AZ  8|JPMMT 2007-A2 4A1M CMO 5.031. 09/25/2013| PAID ON PRINCIPAL........cccovveer | covrererreernerirecernee | wvvverenenn 103,610 | 103,610 | 101,133 | 087,346 | 0 | 016,264 | 0 | s 16,264 ...103,610 .0 04/25/2037
46640B AC  8|JPMMT 2013-2 A2 (CMO) 3.500. .109/25/2013| PAID ON PRINCIPAL ..(7,030) 555,495 .0 05/25/2043
55265K Y2 9| MASTR 2003-11 3A2 CMO 4.500... 09/25/2013| PAID ON PRINCIPAL.... 486 0 61,181 .0 12/25/2018
55265K RX 9| MASTR 2003-2 2A10 CMO  4.500.........cceevemerrcris [ v 09/25/2013| PAID ON PRINCIPAL................. 173 0 44,548 .0 03/25/2018
59020U S3 0 |MLMI 2005-HE2 A2C 554 [ s 08/26/2013| PAID ON PRINCIPAL................. 131,801 | covvvvnad (1 IO 494,307 .0 09/25/2036
61758M  AA  5|MSRR 2009-R2 1A1A (CMO 6.000.........cccoseerrreneres | vener 09/26/2013]| PAID ON PRINCIPAL.......ccccvuves | corernerimnrrimerreeinee | werennnnnn 298,470 | ..........298,470 | ...........300,622 | .....0.e0i297,142 | o0 | 1,329 | 0 | 1,329 0 298,470 .0 04/26/2036
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69121P DE 0| OWNIT 2006-2 A2B 5832, i | e 09/25/2013| PAID ON PRINCIPAL.......ccomeees | oerenrrrenienirseennns | evvvereeees 105,272 | ........... 105,272 | ..............88,889 | ..c.cc.e..75,954 | ooiriiiiien0 | 029,318 | ciiiiicnnnn0 [ e 29,318 | v (V1 I 105,272 .0 01/25/2037| 1FM.....
69337V AA 8| PHHMC 2007-6 A1 CMO  5.647......cccovervrvervvinins | e 09/18/2013| PAID ON PRINCIPAL.... 1,283,242 | ........1,283,242 | ........1,335,374 | ... 1,333,479 | ..cocooveeien0 | 1ein(50,237) | i [ (50,237) | ... .0 12/18/2037| 4FM.....
73316P EL  0|POPLR 2005-B M1 658... .109/25/2013| PAID ON PRINCIPAL........cccosvvee | ovrrmrrmerireeirnennns | wrrernnnn 433,000 | ............433,000 | ............407,696 | ......... 421,267 | oo | ol 11,733 | 0 | e 11,733 .0 08/25/2035| 1FM.....
74160M JZ 6 |PRIME 2005-4 1A3 CMO 5.000.. 09/25/2013| PAID ON PRINCIPAL.... 99 .0 10/25/2020| 1FM.....
74160M KC  5|PRIME 2005-4 1A6 CMO  5.250.........cccovervmrrvcrirns | e 09/25/2013| PAID ON PRINCIPAL................. (144) 0 294,361 .0 10/25/2020| 1FM.....
760985 WR 8| RAMP 2003-RZ3 M1 4820 | s 07/25/2013| PAID ON PRINCIPAL................. 3,424 0 10,111 .0 06/25/2033( 1FM.....
76112B  H2 9| RAMP 2005-EFC5 A2 A54iinereinins | 08/26/2013| PAID ON PRINCIPAL.......ccovvvvee [ overerrmernirnnirerinnes | cvrvriininns 150,112 | vooveeren 150,112 | i 124,593 | 145,635 | el 0 | B ATT | 0| AATT | (V1N IO 150,112 .0 10/25/2035| 1FM.....
75406V AC  7|RASC 2006-KS5 A3 1338 [ 09/25/2013| PAID ON PRINCIPAL........ccoveves | ovrernevrenienernennns | cveerieens 546,274 | ............546,274 | ...........382,392 | .......... 423,108 | o0 | 123,166 | o0 | e 123,166 | ..ocvvvenennd 0 | s 546,274 .0 07/25/2036| 1FM.....
45660N PZ  2|RAST 2003-A5 A1 CMO  5.500.......ccccomvvrmremerrnnees | cenee 09/25/2013| PAID ON PRINCIPAL........coonveen | ovrenrernenieriseinans | cvreerienes 411,125 | 411,125 | 391,596 | .i397,003 | 0 | 14122 | 0 [ 14122 | (V1 T 411,125 .0 06/25/2033| 1FM.....
74957V AJ  8|RFMSI 2006-S6 A9 CMO  6.000........ccoccouverererrrernnns [ e 09/25/2013| PAID ON PRINCIPAL.......cocovvver | ovrererrienienerneiinns | cviverienns 119,486 | ...........119,486 | ...........106,521 | .......... 104,545 | ..cco0 | 14,940 | 0 [ e, 14,940 | oo 0| s 119,486 .0 07/25/2036| 1FM.....
74957V AJ  8|RFMSI 2006-S6 A9 CMO  6.000.........cccomrvrmerereernnns [ o 09/25/2013| WRITTEN OFF ......ovvieieirinninns | rervmeinensesineesans | eovererneesssiseinns 3 (18) 0 7,900 .0 07/25/2036| 1FM.....
749581 AR 5|RFMSI2007-S1 A12 CMO 6.000.........ccccvwrmrvrvrriveres | veree 09/25/2013| PAID ON PRINCIPAL.... 52,625 0 368,038 .0 01/25/2037| 1FM.....
81744Q AA  1|SEMT 2011-2A1CMO  3.900... .| 09/25/2013| PAID ON PRINCIPAL. .(1,518)] ... ..1,172,186 .0 09/25/2041| 1FM.....
817440 AB  0|SEMT 2012-2 A2 3500, | s 09/25/2013| PAID ON PRINCIPAL.... ...598,825 .(9,346) | ... ...598,825 .0 03/25/2042| 1FM.....
81745F  AA  4|SEMT 2012-3 A1 CMO  3.500.......cccmmvvrrvrrrervrirns | veree 09/25/2013| PAID ON PRINCIPAL.......ccovvvvee [ overmrrvernimnrirerinnes | crrvrirenn 492,376 | ...........492,376 | ...........506,224 | ...........505,707 | o0 | ceeein(13,331) | coviviiirencn0 | e (13,331) | i (1 IO 492,376 .0 07/25/2042| 1FM.....
81744V AA  0|SEMT 2012-4 A1CMO  3.500.......ccvremmrrerirnrernes [ v 09/25/2013| PAID ON PRINCIPAL.......cvcrivee | ovrererrrenienirseenns | cvverinenas 425,955 | ..oooonees 425,955 | ............ 444791 | oo 444,360 | ....ovverneennd 0| . (18,405) | ...vvvrernenne (V] I (18,405) | ..oovvvrreens 0 | s 425,955 .0 09/25/2042| 1FM.....
81745A AB 3| SEMT 2013-5 A2 CMO (14 3.000........cocomerermremerrns [ s 09/25/2013| PAID ON PRINCIPAL.......cvcnvver | errenrirennierineinns | cvveerienes 112,676 | .oovvveeee 112,676 | oo 114,634 | coooveeee 114,634 | oo 0| s (1,959) [ oovvvrrirnne (V1N I (1,959) [ ovvvennens 0 | v 112,676 .0 05/25/2043| 1FE......
81745B AB  1|SEMT 2013-6 A2CMO  3.000.........cereemvrererererernes [ e 09/25/2013| PAID ON PRINCIPAL........cvcviver | ovrernrrierireeerieninns | creverienns 133,804 | ...ccooeue. 133,804 | ..cooveneee 135,989 | .covrvrne 135,989 | .ooovvvcrinnn 0| s (2,185) | wooverrirnene (V1N I (2,185) [ evvrverncs (V1 I 133,804 .0 05/25/2043| 1FE......
81745C AB  9|SEMT 2013-7 A2 (CMO)  3.000........cereumrrrrerererernes | cerer 09/25/2013| PAID ON PRINCIPAL.......cccovves | coverrerermrinerreeirnee | wvnrennn. 105,988 | ... 105,988 | ........... 106,685 | ...cc0.oee0.106,685 | ovoovvvvcrrnnn0 | cvvieieacn(697) [ a0 | s ({17} po— 0 | v 105,988 .0 06/25/2043| 1FE......
939336 UE 1| WAMMS 2003-MS5 1A1 CMO 5.000.........cccevrrreree [ e 09/25/2013| PAID ON PRINCIPAL................. (342) 0 54,224 .0 03/25/2018| 1FM.....
929227 ZC 3| WAMU 2002-AR18 ACMO  2.497... 09/25/2013| PAID ON PRINCIPAL.... 99 0 1,048 .0 01/25/2033| 1FM.....
939336 PC  1|WAMU 2003-AR1 A6 CMO  2.20 .| 09/25/2013| PAID ON PRINCIPAL. 296 0 3,467 .0 03/25/2033| 1FM.....
92922F HL 5|WAMU 2003-S12 1A1 CMO 4.500.. 09/25/2013| PAID ON PRINCIPAL.......ccocvvves | voverrerinrrnerrerrnne | wovveenen 164,231 | 164,231 | 160,279 | 162,153 | 0 | 02,078 | 0 | e 2,078 | v 0 | s 164,231 .0 11/25/2018| 1FM......
929227 6Y 7| WAMU 2003-S6 2A3 CMO  4.750.......c0cervrnrerrrinens [ o 09/25/2013| PAID ON PRINCIPAL................. 14 0 28,763 .0 07/25/2018| 1FM.....
92922F BK  3|WAMU 2003-S7 A1CMO  4.500.......ccccevvrerererrnns | ceeee 09/25/2013| PAID ON PRINCIPAL................. 282 0 32,798 .0 08/25/2018| 1FM.....
92922F DE  5|WAMU 2003-S8 A2CMO  5.000.......ccccovuvrererecenee | cenee 09/25/2013| PAID ON PRINCIPAL................. (78) 0 64,665 .0 09/25/2018| 1FM.....
93363N  AD  7[WAMU 2006-AR12 1A4 CMO 2.684........cccrvvvrevrns [ s 09/25/2013| PAID ON PRINCIPAL................. 23,687 0 41,990 .0 10/25/2036| 1FM.....
93363N  AD 7 |[WAMU 2006-AR12 1A4 CMO 2.684..........coccovvrevurer | vener 09/25/2013| WRITTEN OFF.......cconvveriririnne 749 0 4,405 .0 10/25/2036| 1FM.....
949775 AB 6 |WFMBS 2003-18 A2 CMO  5.250.......c.cocuvmvemcrrnnnes [ v 09/25/2013| PAID ON PRINCIPAL................. 584 0 38,318 .0 12/25/2033| 1FM.....
94983F AA  8|WFMBS 2006-1 A1CMO  5.000.......ccceurmrrmrrrrernres | veree 09/25/2013| PAID ON PRINCIPAL.......ccovvvvee [ overmrrmnrinisererinnns | crrvren 184747 | i 184,747 | v 181,023 | i 181,180 | v (0) | 03,567 | a0 | e 3,567 .0 09/25/2020( 1FM.....
94984A AS 9| WFMBS 2006-6 1A17 CMO 5.750... 09/25/2013| PAID ON PRINCIPAL.......ccccovever | covrernrrmerrerrneernes | e 1,952,318 | e 1,952,318 | .........1,839,236 | .........1,823,736 | ...occcovverrnn0 | 1 128,582 | oviviirennnl0 | e 128,582 .0 05/25/2036| 1FM.....
949808 AD 7| WFMBS 2006-9 1A4 CMO  6.000 .109/25/2013| PAID ON PRINCIPAL ..2,097,506 102,025 .0 07/25/2036( 1FM.....
94985R AR  3|WFMBS 2007-4 A16 CMO 5.500.... 09/25/2013| PAID ON PRINCIPAL.......ccccovvee | covvrerreerrcrrecernee | wverererenn 193,526 | 193,526 | oo 178,104 | 171,265 | 0 | 00022,261 | 0 | 22,261 .0 04/25/2037| 1FM.....
94985R AR 3|WFMBS 2007-4 A16 CMO  5.500........cccosvrvmrermrrens | vener 09/25/2013| WRITTEN OFF .....covvvreireirnnins | reremeinnesiesiseesnns | eoveserseesssiseins 3 217 .0 04/25/2037| 1FM.....
92977Y BQ  3|WMLT 2005-B 3A1 CMO  2.744........ooovvvvrvrrerinns | v 09/20/2013| PAID ON PRINCIPAL.......ccovvvree [ oreremrnerrnirneirerinnes | crvvrivnenns 279,115 | v 279,115 | 1i0eren219,105 | 1 175,992 | 0 [ 100 103,123 [ 0 | e 103,123 0 279,115 .0 0 0 5,015 | 10/20/2035| 1FM.....
05947U LY 2|BACM 2003-2 A4 5.0B71.eoeeeeerierineerenies | e 07/11/2013| PAID ON PRINCIPAL.......cconeves | rerernrrrenienerneennns | evverirenns 908,592 | ....oovvn. 908,592 | .........913,144 | ...........907,709 | .o | 883 | 0 | 883 | oo (V1 908,592 .0 0 0 . 34,359 |03/11/2041| 1FM.....
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23305X AA  9|DBUBS 2011-LC2A A1 (14 3.527. B 09/10/2013| PAID ON PRINCIPAL. ...47,523 ...47,996 .0 (387) 0 47,523 0 0 (V1 I 1,112 {01/10/2021| 1FM.....
36828Q DN  3|GECMC 2004-C1A3  4.59%.......ccccovrvcrimrivernns | e 09/10/2013| PAID ON PRINCIPAL. .7,510,721 ,510,721 7,548,045 3,886 7,510,721 0 0 0 [ 230,206 |11/10/2038| 1FM.....
361849 F4 9| GMACC 2004-C2 A3 B3 [ e 09/10/2013| PAID ON PRINCIPAL.......ccorvvers | covererienrnerireninee | oveies 1,174,896 | ......... 1,174,896 ...1,227,767 (19,330) 1,174,896 0 0 (VN 58,330 |08/10/2038| 1FM.....
46625M A6 6[JPMCC 2003-LN1A2  4.920......coccmvemmiinrirnnis | oo 08/15/2013| PAID ON PRINCIPAL.......ccocovves | covererimrermeerienirnns | oveinn 2,247,152 | ......... 2,247,152 | ......... 2,258,352 3,014 0 2,247,152 0 0 0] . 67,971 |10/15/2037| 1FM.....
46625Y DD  2[JPMCC 2004-CBX A5~ 4.654.......ccccovirermcvrernnns | venes 09/12/2013| PAID ON PRINCIPAL.......cvcviver | ovrererrierirenirneeinns | creverirenes 200,270 | ..o 200,270 | ..oocvevee 204,151 L027) | o0 | (1,027) 0. 200,270 0 0 (V1 I 6,647 |01/12/2037| 1FM.....
52108H XM  1[LBUBS2003-C8 A4  5.124.....cccomvrvmimirrncrinnns | veeer 08/15/2013| PAID ON PRINCIPAL.......coovves | covererinrinerienirnee | oveines 1,905,353 | ......... 1,905,353 | ........1,914,822 | .........1,905211 | o0 | o143 | 0 | e 143 | oo 0| v 1,905,353 0 0 0. 64,017 |11/15/2032| 1FM.....
52108H ZY 3 |LBUBS 2004-C2 A4 N 09/15/2013| PAID ON PRINCIPAL.......ccovvrvee [ erererrmnrieinnrveiinnn | e 6,098,266 | ......... 6,098,266 | .........6,128,389 | .........6,099,887 | ....ccceveee0 | roreeces(1,621) | O | (1,821 | e (V1 I 6,098,266 0 0 0. 178,522 | 03/15/2036| 1FM.....
03063P AC 6|AMCAR 2010-3 A3 B 08/08/2013| PAID ON PRINCIPAL. . 531,733 | oo 531,733 | .. 532,730 | . ..532,730 | ... (997) 0. 531,733 0 0 (] I 2,738 | 04/08/2015| 1FE......
03064M  AC 2 [AMCAR2011-1A3  1.390....ccmieriircrrnniincins | oeees 09/08/2013| PAID ON PRINCIPAL.......ccocovves | crvererimeirneirneninne | orvins 1,290,377 | wccveeee. 1,290,377 | .coouce. 1,295,186 | ......... 1,295,186 | ..ooovvernnnennd 0| s (4,809) [ .oovvvrrirnns (V1N I (4,809) [ ovovernnens 0| oo 1,290,377 0 0 (V1 I 8,988 |09/08/2015| 1FE......
03065C AA  7[AMCAR2013-4 AT .250....cvimmrimerrcririrines | veres 08/19/2013| TRAVELERS MMLP.......coovvvivene | covrvmrrirerierinniens | s 19,000,000 | ....... 19,000,000 | .......19,000,000 | ....... 19,000,000 | ...ooovvvenvend (U TR (V1 I (VI I (V1 IO 0 . 19,000,000 0 0 [V I 528 |08/08/20141...........
14313M  AA 2| CARMX2013-2 A1 2101 | s 09/16/2013| PAID ON PRINCIPAL.......ccocovves | corererinrrnerinenireee | oveins 7,483,759 | ........ 7,483,759 | ........7,483,759 | ........ 7,483,759 | oo (1 IO (VI I (VI I (V1 I 0| oo 7,483,759 0 0 05/15/2014| 6*.........
14313N AA 0| CARMX 2013-3 A1 e 08/19/2013| TRAVELERS MMLP... 11,000,000 | ....... 11,000,000 11,000,000 | cooovvvrerreen0 | 0 | 0 [0 | 0] e 11,000,000 0 0 08/15/2014/1...........
22237S  AC 1| CPMH 2007-1 A3 (144A) 5.593.......cccovvumrrrrmmrrerins [ e 09/15/2013| PAID ON PRINCIPAL. .360,715 ..360,715 0. 360,715 0 0 07/15/2037| 5AM.....
31679G AA  7|FITAT 2013-1 A1 .250 e 09/16/2013| PAID ON PRINCIPAL. 1,861,445 | ......... 1,861,445 | ........1,861,445 | .........1,861,445 | .ccooovien0 | e 0 [0 | 0| oo 1,861,445 0 0 09/15/2014|1...........
31679G  AA  7|FITAT 2013-1 A1 250, [ s 09/18/2013| TRAVELERS MMLP.......ccvvrvrns [ ormrrrermnisnireninne [ v 11,138,555 | ....... 11,138,555 | .......11,138,555 | ....... 11,138,555 | covvvvererinns (V1 IO {1 [ IO (0 I (1 [ IO 0] e 11,138,555 0 0 09/15/20141...........
345300 AA  7|FORDO 2013-C A1 (144A) .220......ccocrevmerrerirveiries | veeer 08/15/2013| PAID ON PRINCIPAL.......cocouvers | vovererrnnrnerienirnee | ovevnes 1,454,492 | ......... 1,454,492 | ......... 1,454,492 | ......... 1,454,492 | .....cccovneennd (U I (VI I (V1 I (V1 IO 0| v 1,454,492 0 0 08/15/2014|1...........
345300 AA  7|FORDO 2013-C A1 (144A) .220......ccovrvmrrmerrerrnns | ceres 08/19/2013| TRAVELERS MMLP.........ovvvnier | crvernrrinrieniineninne | oveinan 4,545,508 | ......... 4545508 | ......... 4,545,508 | ......... 4,545,508 | ...ccoovererncs (1 IO (V] IO (VI (V1 I 0| oo 4,545,508 0 0 08/15/2014|1...........
393505 F5 6|GT 1998-4 A6 e 09/01/2013| PAID ON PRINCIPAL. ...67,335 65,334 0 0 04/01/2030
43812X AA  3|HAROT 2013-3A1  .220...cciciimeicrieciieninees | s 08/15/2013| PAID ON PRINCIPAL. ..1,855,245 ,855,245 1,855,245 1,855,245 0 0 08/15/2014
43812X AA 3 |HAROT 2013-3 A1 e 08/19/2013| TRAVELERS MMLP... 13,144,755 | ....... 13,144,755 | ....... 13,144,755 | ... 13,144,755 | ...ccovcievinn0 | 0 [0 | 0 0 | 13,144,755 0 0 08/15/2014
44890L AA  2|HART2013-BAT  .250....cccmmeiriicierinnnns | oo 07/18/2013| TRAVELERS MMLP.......c.ovvvneee | ovrrmerrerineerneeiins | reeens 10,000,000 | ....... 10,000,000 | ....... 10,000,000 | ....... 10,000,000 | ...coouernnennd (U I (VI I (V1 I (V1 IO 0 . 10,000,000 0 0 07/15/2014
44800Q AA 1|HART2013-CA1 220 [ 09/24/2013| TRAVELERS MMLP.......coovvmvvns [ ovvrirernrneireninin [ e 10,000,000 | ....... 10,000,000 | ....... 10,000,000 | ....... 10,000,000 | cvovvvrverrines (VI IO (1[N IO (01 IO (V1 I 0 . 10,000,000 0 0 09/15/2014|1...........
525170 BD  7|LMH 1998-12A1  B.545. ..o [ 09/15/2013| PAID ON PRINCIPAL.......ccovvvvs | corerrerierrnerinerirene | cerneeineenn 84,959 | ..o 84,959 | ..coovvvneens 77,687 | v T1487 | s 0| et 13471 | oo (V1N IO 13,471 0 84,959 0 0 07/15/2028| 6FE......
525170 BD  7|LMH 1998-1 2A1 e 09/15/2013| WRITTEN OFF (33) 0 2,435 (V] I (2,432) 07/15/2028| 6FE......
58768W AA  7|MBART 2013-1 A1 e 08/15/2013| PAID ON PRINCIPAL. ..2,827,223 0 0 2,827,223 0 08/15/2014|1...........
58768W AA  7|MBART 2013-1A1T  .220....cccomieemerrmirrerirenenes | 08/19/2013| TRAVELERS MMLP........covvvvvier | vvvererierrnnerireniene | overnn 8,172,777 | ......... 872,777 | .oeoee 8,172,777 | ......... BAT27TT | oo (U I (V1 I (V1 I (V1 IO 0| e 8,172,777 0 08/15/2014|1...........
55292L AA 2| MTBAT 2013-1A A1 (144A  .250.......cocommrmmirneiannes [ e 09/24/2013| TRAVELERS MMLP.......c.oovvvnies | ovremrirnerineineeiens | reeens 10,000,000 | ....... 10,000,000 | ....... 10,000,000 | ....... 10,000,000 | ...coonevnnenad (U T (V1 I (VI I (V1 IO 0 .. 10,000,000 0 09/15/2014|1...........
65477L AA  8|NAROT 2013-BAT  210..ccccrcrrerincrivenins [ 08/15/2013| PAID ON PRINCIPAL.......ccocovves | coverrrierrnerireniene | overies 1,802,154 | ......... 1,802,154 | ......... 1,802,154 | ......... 1,802,154 | ..o (U I (VI I (VI I (V1 IO 0| v 1,802,154 0 [V I 168 |08/15/2014| 1...........
65477L AA  8|NAROT 2013-B A1 B 08/19/2013| TRAVELERS MMLP... 9,697,846 | ......... 9,697,846 9,697,846 0 (V1 I 1,131 {08/15/2014|1...........
65106M  AA  5[NCIT 2011-MH1 A (144A) 2.450........ccccrmvvvvrvrrernnes [ s 09/10/2013| PAID ON PRINCIPAL. 570,350 ..570,350 570,278 0 0 12/10/2033
68619A BJ 5| ORGN 2005-A A3 4.970 OO 09/15/2013| PAID ON PRINCIPAL. | e 137,080 | e 137,060 | .. 11,514 . ...130,524 0 0 10/15/2021
80282F AE  7|SDART 2010-A A3 (144A) 1.830.......ccccvvmrrvrrrvrrnnes | cevee 09/15/2013| PAID ON PRINCIPAL.......coovvvie [ rrererrmniciininerinnn | s 5,914,837 | ......... 5,914,837 | ......... 5,956,195 | ......... 5,953,830 0 0] ... 72,098 |11/17/2014
80282W AB 6| SDART 2012-3 A2 830 s | e 09/15/2013| PAID ON PRINCIPAL........coovivee | ovrernrrrerirenerneeins | creveriennd 634,248 | ............ 634,248 | ............ 635,437 | ..ovvvnne 635,420 0 0 3,512 | 04/15/2015| 1FE......
80283H AA  0|SDART 2013-4 A1 2501 | s 08/15/2013| PAID ON PRINCIPAL.......ccocovvees | covererenrrmerineniane | oveenn 2,094,863 | ......... 2,094,863 | ......... 2,094,863 | ........ 2,094,863 | ...covverennn (1 I (VI IO (VI I (V1 IO 0| oo 2,094,863 0 (V1 IO 422 |07/15/2014(1...........
80283H AA  0|SDART 20134 A1 250, | e 08/19/2013] TRAVELERS MMLP.......ccovvcvvrins [orvnrimnirinniniinnes | cvninns 8,905,137 | ......... 8,905,137 | ......... 8,905,137 | ........ 8,905,137 | oo [ 0 0 0 8,905,137 0 0 2,041 [07/15/2014[1...........
3899999. Total - Bonds - Industrial & Miscellaneous ..318,203,392 | ... 316,543,936 | ..... 313,845,959 .312,854,957 ..2,737,859 | ...........963 | ... 2,834,070 | o0 | 315,689,027 ..2,514,365 |..2,514,365 |..8,443,966 | ...... XXX... [.XXX....




Statement for September 30, 2013 of THE TRAVELERS INDEMNITY COMPANY

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

SCHEDULE D - PART 4

91°'6030

1 2 3 5 8 9 10 Change in Book/Adjusted Carrying Value 16 18 19 20 22
F 12 15 NAIC
o Bond Desig-
r Prior Year Total Book/ Realized Total Interest/ nation
e Book/ Current Foreign Adjusted Gain Gain Stock or
i Adjusted Year's Exchange Carrying (Loss) (Loss) Dividends Market
CusIpP g Carrying (Amortization)/ Change in Value At on on Received Indicator
Identification Description n Name of Purchaser Par Value Actual Cost Value Accretion B./A.C.V. | Disposal Date Disposal Disposal | During Year (a)
8399997. Total = BONAS = PAM 4.ttt ssnssnnssnsensssnssnssssssensesnsnssnnes | 100:009,969,683 | oo 667,193,300 | ..... 680,490,913 | ..... 665,326,098 | ........ ..1,375,986 | ............963 | ... 1,472,197 | oo 0] ... 666,798,295 ..3,171,288 |..3,171,288 | 19,489,822 XXX....
8399999. [Tl - BONAS. ... | 00009,909,083 | L 667,193,300 | ... 680,490,913 | ..... 665,326,098 | ........ 1,375,986 | .o 963 [ 1472197 | 0] .. 666,798,295 ..3,171,288 |..3,171,288 | 19,489,822 XXX....
Preferred Stocks - Industrial and Mi
989701 ZIONS BANCORP SERIES € 9.50%......cccvveerinennes I 09/16/2013| ISSUE CALLED at 25.000.......... | .......20,000.000 | ............500,000 | ....ccoccovuenes 25.00 | oo 460,000 | ...coooouc 460,000 | o0 | i 0 o [0 | 0 | s 460,000 | ..o | e 40,000 | ...... 40,000 | ...... 36,154 . | P3LFE..
8499999. Total - Preferred Stocks - Industrial & MiSCEIIANEOUS. ..o | eeneennrses:d00,000 v, XXX v | v 460,000 | ........... 460,000 | .o [ (N ISR o I IFTTORORTOOON | [SOOO 0] s 460,000 | .....cccee..0 | L 40,000 | ...... 40,000 | ...... 36,154 XXX
8999997. Total - Preferred Stocks = Part 4. | anseenenss:d00,000 o XXX ooveee [ v 460,000 | ...coovone 460,000 | o0 | e 0 e [0 | i 0 | s 460,000 | ..o | i 40,000 | ...... 40,000 | ...... 36,154 XXX
8999999. Total - Preferred SHOCKS. ... ..o sessnsnsssssnsssssssssesenssssssssnsssnssssssensssssssesssssensnssenssnssersasssssennne | svenersnnesed00,000 [ Lovvivnian D, S I 460,000 | ............ 460,000 | oo [ i (O EFSSTOORON o I [P | I [T (O] [P 460,000 | ...cocoeeenn0 | e 40,000 | ...... 40,000 | ...... 36,154 XXX
Common Stocks - Industrial and Mi IS
57776J MAXLINEAR INC - CLASS A.....ccooovvviiriernrineienes CITIGROUP GLOBAL MKTS 17,908 | ..o 0 0 (] 0 17,908 | coovvvirens0 | e D57 | 557 | 0 | I
67020Y NUANCE COMMUNICATIONS INC.......coovvverririinne CITIGROUP GLOBAL MKTS 377,856 | oo 0 0 w0 [0 [0 [ 0| s 377,856 | ....cccceen0 | 18,503 | ........8,503 | oo 0 Lo
872590 10 4| TMOBILE US INC......ovvvorierrierieeiscirseeiseieriens CITIGROUP GLOBAL MKTS...... | .......31,861.000 | ............807,538 | ....ccc... XXXorvrors | vorrrrrirs 789,918 | oo 0 0 w0 [0 [0 [ 0 | s 789,918 | o0 | 17,619 | 17,619 | e 0 L,
87612G 1| TARGA RESOURCES CORP.........ccovrmrirerrrriirrnninns VARIOUS... 298,307 | .oovvrrverirrirennad 0 0 ] 0 283,052
G037AX 1 45,649 | oo 0 0 .0 0 44,667
9099999. Total - Common Stocks - Industrial & MiSCEIIANEOUS...............c.ccueueveuerericiereiiiecieeeieceeeeceeeeeeereneeneeeeenenesenenenerenens | verereena 1,954,976 | ool XXX | e 1,529,637 | ..cocoovererrn 0 0 016,237 | ........(16,237) | ............... 0 .. 1,513,401
9799997 Total - ComMON StOCKS = Pt 4............coouivieeiieriiiieiceeeeeceee e sissesisnsesessensesssssssssensessesssssssensssnsenensesennss | eeeieees 1,004,976 | oroes . XKX oo | i 1,529,637 | .ccovvvrrrrinnn 0 0 .0 .....16,237 | .......(16,237) | ............... 0 ... 1513401 | ...........0 | ....41576 | ....41576 | ............. 0
9799999. Total - COMMON SHOCKS. .....cvuuiesireiirsienserisees s sensesssensssesssnsssnssssssensssesensssssssnsens | sennenes 1,904,976 [ ivviinnens XXX | o 1,529,637 | oo 0 0 w0 ] 16,237 [ (16,237) | i [ I 1,513,401 | o0 | 41,576 | .. 41,576 | oo 0
9899999, Total - Preferred and COMMON SEOCKS.............o.evieiireriiiiiieieisiecsieieieiesiesessissiesieneseseessessesessnsensesssssssnsenessessnsenessenses | vereeneni2y094,976 | ivrenne XXX oo | v 1,989,637 | ............ 460,000 | ...cooeeeeie0 | o 0]....16,237 | ......(16,237) | ............... 0 ... 1973401 | ..............0 | .....81,576 | .....81,576 | ...... 36,154
9999999. Total - Bonds, Preferred and COMMON SOCKS...........ccurrerreirinerieriierierieessieniesesensesesseesssssessessensenssssessssssessessnenes | 000002,024,559 | 1ioviveaes XXX oo | o 682,480,550 | ..... 665,786,098 ...1,375,986 | .......17,200 | ....1,455,960 | ............... 0] ... 668,771,696 ..3,252,863 |..3,252,863 | 19,525,976

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

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

Sch. DB-Pt D-Sn 1
NONE

Sch. DB-Pt D-Sn 2
NONE

QE06, QE07, QE08, QE09



Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

U.S. Government - Issuer Obligations

REPO - BARC A TREASURY.... 25,877,828 10/01/2013....

REPO - HSBC A TREASURY.... . I T 2,723,898 10/01/2013....

REPO = RBS A TREASURY ... ituittiittiisstis s ses stttk | eentssnesanesas PR 25,877,828 10/01/2013....
0199999. U.S. Government - ISSUST ODIGALIONS. ... ... ettt ettt es et ses et ses et ee e sesees st see st ees et ee et ses s et et et enssnessnsansensensnsanns | nesessensesnssssassanaa 54,479,554 |......ccceee.v......54,479,554 | ... XXX
0599999, TOtal = U.S. GOVEINMIMENL.........c.voivivveieiieiieicieteeecieeeeetet ettt es e et s s saeeesetes s s aeessssaesessassessssaessssssnsasasssesssnsnsesasasasssssnsessssassssensesnsins | ceeeisseseseseseseneneas 54,479554 | ......................54,479,554 | ..... XXX.........
6199999, TOtal - ISSUET ODIIGALIONS. ... ettt ettt ettt s et ses sttt es et seE a8t et ee e sesees st setensenses et sesensesnssnsennensees | nessssensesnssnsasnannas 54,479,554 |.....ccceeenv......54,479,554 | ... XXX oo
6599999, SUDEOLAI = BOMAS. ...ttt itttk 1 88 E 48R EEEEE LRkttt | eis ettt 54,479,554 | ...ccoooivvrnnn.... 54,479,554 | ... XXX
9999999. TOHAIS. ..ttt | cereni s 54,479,554 | ........cccoeon.....54,479,554 | ... XXX
General Interrogatories:
1. The activity for the year to date: ~ Fair Value $.....(114,352,087)  Book/Adjusted Carrying Value $.....(114,352,087)
2. Average balance for the year to date: ~ Fair Value $.....82,208,108  Book/Adjusted Carrying Value $.....82,208,108

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

$....54,479,554 NAIC 2: §.........

QE10




Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

General Interrogatory:

1.
2.

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

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

NONE

QE11




Statement for September 30, 2013 of THE TRAVELERS |NDEMN|TY COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

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

Open Depositories

Bank of America, N.A Charlotte,NC 0.000 0 (1 I 1,296,157 | .ccvv 4,109,209 | ...........2,862,847 | XXX..
Bank of America, N.A Hartford,CT 0.000 0 0 (8,448,101) | ......... (10,056,055) | ........... (6,907,956) | XXX..
Bank of America, N.A. = CA......ccccveivmveereiinsenriiissnnnnenens 3@ Francisco,CA 0.000 0 0 2,000,000 2,000,000 2,000,000 | XXX..
Bank of America, N.A. - IL Chicago, L 0.000 0 0 (355,714) (8,230,862) (225,943) | XXX..
Bank of America, N.A. - NC.. . Charlotte,NC 0.000 0 0 27,417,765 ..14,674,769 17,446,483 | XXX..
Bank of America, N.A. - TX Dallas, TX 0.000 0 0 (8,546,040) .(11,836,118) | ........(11,343,512) | XXX..
Bank of New York New York,NY. 0.000 0 (1 I 1,417,679 2,021,738 2,262 | XXX..
Bank of New York Mellon............ccvveeuerreermerreennennenns New York,NY 0.000 0 0 (66,203) 130,034 5,000 | XXX..
Citibank, N.A New Castle,DE 0.000 0 0 [ . (566,633,771) | ....... (533,123,923) | ....... (546,719,545) | XXX..
Citibank, N.A. - NY. New York,NY 0.000 0 0 6,947,310 | ............ 7,832,341 | ............5,927,794 | XXX..
First National Bank of Anchorage............c.ccocovvenienrinnne Anchorage,AK 0.000 0 0 25,000 25,000 25,000 | XXX..
HSBC Miami,FL 0.000 0 (U I 1,126,834 | ..ocoveeens 871,872 | ..........1,045,922 | XXX..
JP Morgan Chase Bank, N.A.........cccc.comerrvemecrriinnnennns New York,NY 0.000 0 0] .....16,220,024 ..14,804,488 ...(6,093,551) | XXX..
JP Morgan Chase Bank, N.A. - IL Chicago, L 0.000 0 0 6,120,850 ...1,887,537 ...2,168,909 | XXX..
JP Morgan Chase Bank, NA - TX.......ccccormerrevrmnerrennnns Houston,TX 0.000 0 0 996,872 996,872 996,872 | XXX..
The Bank of New York Mellon..............ccocvveerveernnereenns Pittsburgh,PA 0.000 0 0 18,634 18,634 18,634 | XXX..
The Northern Trust Company Chicago, L 0.000 0 0 139,010 279,229 261,530 | XXX..
US Bank Corp. Minneapolis,MN 0.000 0 0 170,365 76,362 202,989 | XXX..
US Bank Corp St. Paul,MN 0.000 0 0 50,979 44,081 63,062 | XXX..
Wachovia Bank, N.A Jacksonville,FL 0.000 0 0 5515413 5,785,403 6,212,899 | XXX..
0199999. Total Open Depositorie 0 0 [ . (514,586,937) | ....... (507,689,390) | ....... (532,050,303) | XXX..
0399999. Total Cash on Deposit.. 0 0 |....(514,586,937) 507,689,390) 532,050,303) | XXX..
0599999. Total Cash 0 0 ... (514,586,937) | ....... (507,689,390) | ....... (532,050,303) | XXX..

QE12
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Statement for September 30, 2013 of THE TRAVELERS INDEMNITY COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

JOHNS HOPKINS UNIVERSITY A ... oooieuuetueetseesseessseisessessssessesss s s ss st 8118818884188 8 888888t eninns | cbienninens 09/09/2013 10/09/2013 | ooooverieeis 19,500,000 | ..evuvvuvrersrrrerereesense s F £ LT 0
UNIVERSITY OF MICHIGAN SER-B.... . tutituittsitisettseisee st es et . | 08/06/2013 |. 10/07/2013 | oo, 10,500,000 [ ovooeruieuiisniieniseis s 1,260 0
3299999. Industrial and Miscellaneous (Unaffiliated) = ISSUBT OBIIGAHIONS. ... ettt es e h o808t h 428 S0 s s eeseEeeEemtee | efeesemseeeEeeEeeseeseE e heeEeE e h e st ees e ee b entensen et sebensensenntnnss | eeserssssssossonsesssnanees 30,000,000 2,056 0
3899999. Total - Industrial and MISCEIIANEOUS (UNGFFBIEA). .. .......evueierie ittt ettt st ettt et e et s et e ees e et et ees et eeeeseseeseesee et et ee s e b s e et et en s et ansensessessntss | oekstessesssssssessessesssassessesesassantebsnsansessassesnsantessesnssnsans | ebsessssssensessesnsansas 30,000,000 [ c.ovovverriecierecceeeee e 2,056 | oo 0
Total Bonds

7799999, SUDEOLAIS = ISSUET OBIIGAtIONS. ... .ottt ete ettt es st et st s ees et sesse et st eeeeesse et seeeeseeeeseeseseeseeeEeeEee1eEseEseEee8eE1oEeEeeEee8eEseEseEeeEoe8eEeEseEeE8eEeEee 8408 e EAeEseEeesem et aeEaetaesee | oekeetessesassossessessesassassessessesansessesnssntsesensesntantessessnssnsans | essessssssossesesnssnsas 30,000,000 [ coooovverreiecteeceeeee e 2,056 | oo 0
8399999, SUDLOLAIS = BONGS.........cieuieiitiit itttk 80600 E 4L b EE 0L eEE L E kL0 b0k se0E  feebieeb oLt Le bbb bbbttt | ehbinni st 30,000,000 | ..ovvoorveee e 2,056 0
8699999, TOAl = CASN EQUIVAIBNES.........oveereersieeairiiiseres s8££k 888418448 R R e H488seRE e b bR R R b bbbt | Herene ettt 30,000,000 2,056 0




Supplement for September 30, 2013 of THE TRAVELERS INDEMNITY COMPANY

* 25 6 58 2 01345540010 3 =

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

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

Physicians - Including Surgeons and Osteopaths

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8

3 4 6 7 Direct

Losses

Incurred
Direct Direct Number Direct Number But

Premiums Premiums of Losses Amount of Not

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

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

IS ©®eN® oA W

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

21, Maryland.......ccccoveviverenennn.
22.  Massachusetts...........cceunene
23, Michigan.......ccooveveveeierienns
24, Minnesota.........cocoeverirriennes
25, MisSISSIPPi...c.verrerrererrerennns
26, MiISSOU....cvvevreerreireieireiernns
27.  Montana........ccoevevveerrirninnnns
28.  Nebraska........cccovvrirrrrnnnnn.
29.  Nevada......cooovrererinnnnn.
30. New Hampshire.........cco........
31, New Jersey.....oveiennns
32, New MeXico......cooverereveeee NM [ 0 e [0 e (0] I (7,572)
33, New YOrK...ooeoeennennennened NY [0 [0 15,000 | 1| (209,272)

38, Oregon.....ccocceveeveereesreeeeee OR 0 [0 0 0 | (6,581)
39. Pennsylvania... ...(16,500)
40. Rhode Island..........cccoeovveeeee . RE | o0 a0 0 [0 [

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

44, TeXaS..wrnenerenenenneneen X erniseneneiennn0 {0 |0 [0 [
45, Utah...
46, Vermont......ccoovvveevveveeene VT [0 {0 [0 [0 [ 0
47, Virginia......oocoeeeeeeeeenrennenncne VA | e | [0 (V1 PR (13,386)
48, Washington.......ccooeeeveeree . WA | 0 0 0 [0 0
49, West Virginia........ocooeveneeeee WV | o0 |0 0 [ [0 (0 (0 [0 0
50.  WIisCONSIN.....coreeerenrerermemneee W | ieecnl0 0 0 | (018 R [CHC151e) N (0 (0] I 19,884
51, Wyoming......cooeeereenevereneese WY 0 il 0 e [0 (0 (0 [0 0
52.  American Samoa.........c........ AS| e (0 {1 [0 [0 (0 (0 {1 0
53, GUAM..ccrreeereeeene (€10 I (01 (0] (01 (018 (01 (0 (01 0
54.  Puerto RiCO......ccocovvrurirrirnnes PR | (01 (0] (01 (01 (01 (0 (01 0
55.  US Virgin Islands.................... AV (01 (0] (01 (01 (0 (0 (01 0
56.  Northern Mariana Islands....MP | ...........cccvvunrnnnc (0 (0] (01 (018 (0 (0 [0 0
57. Canada......ccooomerrurneeneen. CAN [ (0 (0] (01 (01 (01 (0 (01 0
58.  Aggregate Other Alien.......... (01 I I (0 (01 (01 (01 (01 (0 (01 0
59, TOtalS...ciieireriirenriieisirsrissisniees | conseseessnrssessesenea {01 P (V)] P 49,500 [ .o [ I (371,695) | ..ovovenenes 926,584 ..o 18 | 2,762,240
DETAILS OF WRITE-INS
58001, ettt | e eenes (01 (01 (01 (V1 (01 (0 (01 O 0
58002, oottt | e eenes (01 (01 (01 (018 (018 (0 (01 0
58003, oo | et eenes (01 (01 (01 (018 (01 (0 (01 0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... | ......................... [0 T (1 O [0 O [0 O (01 N [0 T [0 O 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ......................... {01 P (O] [0 I [0 I {01 I {01 P {01 I 0
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Designate the type of health care SUPPLEMENT "A" TO SCHEDU LE T

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

Hospitals

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8

3 4 6 7 Direct

Losses

Incurred
Direct Direct Number Direct Number But

Premiums Premiums of Losses Amount of Not

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

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

IS ©®eN® oA W

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

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

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

47, Virginia......ocveeereeveeerereinenns
48.  Washington.........ccccoervenennee
49, West Virginia..........coovreereene
50.  WisConSin.......cccocveerreurcenenns
51, Wyoming......ccooeereurerrereenenes
52.  American Samoa.........c........

54.  Puerto RiCO......cccoeverierenns
55.  US Virgin Islands....................
56.  Northern Mariana Islands....MP | ...........c.cc.cc..... [0 [0 [0 O [0 [0 (0 [0 0

58.  Aggregate Other Alien.......... (01 I I (0 (01 (01 (01 (01 (0 (01 0
59, TOtalS...ciieireriirenriieisirsrissisniees | conseseessnrssessesenea {01 P (] I [0 I [V I (38,099) | ..o 4 [V 3 | 324,653

58998. Summary of remaining write-ins for
Line 58 from overflow page....... | ......................... [0 T (1 O [0 O [0 O (01 N [0 T [0 O 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ......................... [V PO (1 P [0 P 0 [ 0 [, (O [ P 0
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Supplement for September 30, 2013 of THE TRAVELERS INDEMNITY COMPANY

* 25 6 58 2 01345540010 3 =

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

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

Other Health Care Professionals, Including Dentists, Chiropractors and Podiatrists

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama.......coceeeveeeeecieiet AL [ e 0 0 0 | e (1,240) | 0 e (01 6,638
2. Alaska.......coeenieeeel AK [0 [0 |0 |0 | (1,034) |0 (0] IO 9,679
3. ANZONA..ecceeeeeeeeeeee et AZ [0 0 L0 0 | (1,761) |0 |0 9,489
4. Arkansas.........cccooeeeriiiennn
5. California.......ccoeverrierennas
6. Colorado......ccccoouererirernne,
7. Connecticut.........ccocoerernenee.
8.  Delaware.....
9.  District of Columbia..
10.  Florida.....
11.  Georgia...
12.  Hawaii.
13, 1daho....cccce
14, lliN0IS......vcverrereieirieiciiiins
15, Indiana.......cccocovverervirereiennns
16, lOWaL oo
17.  Kansas........coocceververeveennns
18.  Kentucky......oooevevivereinenns
19.  Louisiana........ccceuerevrerrivennes
20.  Maine.....ocooerverereierereerans
21, Maryland.......ccccoveviverenennn.
22.  Massachusetts...........cceunene
23, Michigan.......ccooveveveeierienns
24, Minnesota.........cocoeverirriennes
25, MisSISSIPPi...c.verrerrererrerennns
26, MiISSOU....cvvevreerreireieireiernns
27.  Montana........ccoevevveerrirninnnns
28.  Nebraska........cccovvrirrrrnnnnn.
29.  Nevada......cooovrererinnnnn.
30.  New Hampshire.......cccocooeee NH [0 0 [0 0 | (5,005)
31 New Jersey....oeeereeeee N [0 i 0 ) (01 (18 IR (26,706)
32, New MeXiCO......ccovevrereveree NM a0 e [0 (0] I (6,502)
33, New YOrKe.oooveevererseeeee e NY [0 i 0 e (01 (V] I (259,073)
34, North Carolina...........ccceeece.. NC | rrciiiiiiiieenn0 [0 [0 |0 s (13,918)
35.  North Dakota........ccceeeeeeeecee ND [ o0 [0 0 e | (279)
36.  Ohi0...ovveererrerrererseeereed OH 0 e |0 |0 | (74,276)
37. Oklahoma........cccoovvererrerenel OK | iiceisiieninnn0 v |0 |0 | (4,447)
38, Oregon.....ccocceveeveereesreeeeee OR 0 [0 0 0 | (6,822)
39. Pennsylvania... ...(34,986)
40. Rhode Island... 1,873)
41.  South Carolina. 7,387)
42, South Dakota........cccoereereeeereiSD | oo | i 0 [ 801
43, Tennessee.. (25,102)
44, Texas...... 693,167)
45,  Utah. 6,264)
46, Vermont......cooveveevveneeneee VT |0 [0 L0 [0 (4,500)
47, Virginia......eeeeceeereeeeeeeeee e VA |0 |0 |, [0 (0] I (1,930)
48, Washington.........cooevveere . WA | o0 0 e [0 (0] I (63,103)
49, West Virginia.........oooveveeeee WV | o0 |0 e [0 (0] I (8,044)
50.  WISCONSIN.......ccoveervereeveened W 0 0 [0 (V[ I (13,931)
51, Wyoming......cooeevevveevereeeee WY 0 0 [0 (0] I (1,764)
52.  American Samoa................... AS| i [0 {1 {1 [0 [0 (01 {1 0
53, GUAM...coeicceeeee [C1U R (01 [0 (01 (018 (01 (0 (01 D 0
54.  Puerto RiCO......cccoeverierenns PR e (01 [0 [0 [0 [0 [0 [0 0
55.  US Virgin Islands.................... A7/ I R [0 [0 (01 (018 (01 (0 (01 0
56.  Northern Mariana Islands....MP | ...........c.cc.cc..... [0 [0 [0 O [0 [0 (0 [0 0
57. Canada........ccccooovrerrirrirnnns CAN | oo [0 [0 [0 O [0 (0 (0 [0 0
58.  Aggregate Other Alien.......... (01 I I (0 (01 (01 (01 (01 (0 (01 0
59, TOtAlS.....coeeirereieeeieeieresiesieeiens | eeeereieriesiesieiea [ I [ [ 0] ... (1,633,279) | ....covvuue 347,501 | 3 s 9,001,842
DETAILS OF WRITE-INS
58001, oottt | e (010 (01 I (01 (018 (010 (0 (01 0
58002, ..ooveeveeeeeteeie ettt | e (01 (0 [ I (01 (018 (018 (0 (01 0
58003, oottt | et (01 (0 [ I (01 (018 R (01 (0 O (01 0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... | ......................... [0 T (1 O [0 O [0 O (01 N [0 T [0 O 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ......................... (01 P (] I (1 I (1) I (01 P [0 P (1 I 0
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Supplement for September 30, 2013 of THE TRAVELERS INDEMNITY COMPANY

* 25 6 58 2 01345540010 3 =

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

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

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

IS ©®eN® oA W

18.  Kentucky.......oooeeverereerrennne (1S 2 I (01 0
19.  Louisiana........ccceuerevrerrivennes [ (0 0

21, Maryland.......ccccoveviverenennn. MD | .o (0 0
22.  Massachusetts...........cceunene MA| e (0 0
23, Michigan.......ccooveveveeierienns M e (0 0
24, Minnesota.........cocoeverirriennes MN o (0 0
25, MisSISSIPPi...c.verrerrererrerennns MS [ e (0 0
26, MiISSOU....cvvevreerreireieireiernns MO [ e (0 0
27.  Montana........ccoevevveerrirninnnns MT | (0 0
28.  Nebraska........cccovvrirrrrnnnnn. =5 (0 0
29. Nevada.......ccccoooververrerernne. NV e (01 0
30. New Hampshire.........cco........ ] 1 (0 0
31, New Jersey.....oveiennns
32, New MexiCo.......coovrerrrrnrnnn.
33, New YOrK.....ooovvrvreireinnnnn.

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

44,  Texas......
45,  Utah.
46, Vermont.....cooveveneeireinenns
47, Virginia......oocveeeeenennnnnnene VA |0 |0 | (01 (01 (01 (0 (01 0
48, Washington.........cooevveere . WA | o0 0 e [0 [0 (0 (0 [0 0
49, West Virginia.........oooveveeeee WV | o0 |0 e [0 [0 (0 (0 [0 0
50.  WISCONSIN.......ccoveervereeveened W 0 0 [0 [0 [0 (01 {1 0
51, Wyoming......cooeevevveevereeeee WY 0 0 [0 [0 (0 (0 [0 0
52.  American Samoa.........c........ AS| e (0 {1 [0 [0 [0 (01 {1 0
53, GUAM..ccrreeereeeene (€10 I (01 (0] (01 (018 (01 (0 (01 0
54.  Puerto RiCO......ccocovvrurirrirnnes PR | (01 (0] (01 [0 [0 [0 [0 0
55.  US Virgin Islands.................... AV (01 (0] (01 (01 (0 (0 (01 0
56.  Northern Mariana Islands....MP | ...........cccvvunrnnnc (0 (0] (01 (018 [0 (0 [0 0
57. Canada......ccooomerrurneeneen. CAN [ (0 (0] (01 (01 (0 (0 [0 0
58.  Aggregate Other Alien.......... (01 I I (0 (01 (01 (01 (01 (0 (01 0
59, TOtalS...ciieireriirenriieisirsrissisniees | conseseessnrssessesenea {01 P (] I [0 I [ I ()] I [0 P [0 I 0
DETAILS OF WRITE-INS
58001, ettt | e eenes (01 (01 (01 (V1 (01 (0 (01 O 0
58002, oottt | e eenes (01 (01 (01 (018 (018 (0 (01 0
58003, oo | et eenes (01 (01 (01 (018 (01 (0 (01 0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... | ......................... [0 T (1 O [0 O [0 O (01 N [0 T [0 O 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ......................... {01 P (O] [0 I [0 I {01 I {01 P {01 I 0
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Overflow Page for Write-Ins

NONE
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Supplement for September 30, 2013 of THE TRAVELERS INDEMNITY COMPANY

* 25 6 58 2013540540010 3 =

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended September 30, 2013
NAIC Group Code.....3548 NAIC Company Code.....25658
Company Name: THE TRAVELERS INDEMNITY COMPANY

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

1. Monaline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
............................. 0 e 0

2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged PoliCy? ..........ccoveuiriviieiieieceeece s Yes[X] No[ ]

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

De QUANLITIEA OF ESHMALEAT ...ttt bbb s b8 h bbb bbb £ s b £ s £ s b e A e b bt b en bbb bbbttt Yes[X] No[ ]
2.3 If the 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:

2.31 AMOUNT QUANHTIEA: ..v.vuveiciecticieeicie ettt bbb bbb s s bbb s bbb bbbttt b bbbt S 154,857

2.32 Amount estimated using reasonable aSSUMPLIONS: ........ceeriieeieiri ettt bbb sttt s se s e s s s nsnnenas B 0

2.4 If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP packaged POlICIES: ..........criuruiiririiriiieiniieireenee e B 0
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