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Statement for March 31, 2014 of the TRAVE LERS CASUALTY AND SURETY COMPANY OF AMERICA
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGAS ettt | erseeneea 3,519,585,451 | oo (1] 3,519,585,451 | .......... 3,452,214,898
2. Stocks:
2.1 Prefermed SIOCKS. ...ttt | e (0 {1 (01 0
2.2 COMMON STOCKS......ouvererereerrairierierienie et sssses st bbb snssees | eessesiessessassssssssense (0 (1 (01 0
3. Mortgage loans on real estate:
BT FIESEIENS ..ot | erinen et (0 {1 (0 0
3.2 Other than fIrStHENS.........cvuceceircrreireee sttt nebnes | eebesiesiensessessssens (01 (0 (01 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES)...v.evoeeneereerieeeeeseeseeeseaseesse e ese st e s ssess s ss s s ess s ss st sns e st st esssessessantans | steessessesssssessesssssnnean (01 (01 (0 R 0
4.2 Properties held for the production of income (less §............ 0
ENCUIMDIANCES)...v.veoeereereesieeeeiseeseeeseasee st ee st s ess bbbttt ss st entans | sbeetsessessastsssnsssstnnean (01 (01 (01 0
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES).......veeceririreieerieeineiseesssessseiseens | ceeeesessessnsenessesssssanenn (01 (01 (0 T 0
5. Cash ($....(20,353,979)), cash equivalents ($.....48,200,000)
and short-term investments ($.....148,327,243)...........cco.oevoeeoeeoeeieeeeeeeeeeeeeeseeesvees e ssssaessaens | ceevieesiiens 176,173,265 | o.oooeveevceeeererrn 0] e 176,173,265 | ............... 67,799,624
6. Contract loans (including $.......... 0 PrEMIUM NOLES)......c.uiviveiecicisiiesieieisete et sssessesesns | eressessesssssssesessesssns (01 U {1 TR (0 U 0
T DEIIVALIVES.....ceoorveceeerieceiesieeei sttt | eessinenss st enens 3611 | e (1 R 3,611 | e 0
8. Other iNVESIEA @SSELS........cvuuurerceirriiericrirssi ittt snssesstes | eesseesens 384,902,664 | ............ 104,614,197 | ..cooonvee. 280,288,467 | ............. 265,099,610
9. ReCEIVaDIES fOr SECUMLIES..........cvuieiiiiiic et | sbnsinsinsinsinsb s L0 O (01 RN (0 OO 0
10.  Securities lending reinvested collateral @SSEtS..........coviivriirieieiieeeessssee e | cvesieieseenns 10,548,998 | ..coovvvireeiie (1 [ I 10,548,998 | ....cccoevvrne 4,910,772
11, Aggregate Write-ins fOr INVESLEA @SSELS.........cvviviieicicieieeest et | oersssessesssssssessasssssens (0] I {0 [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).......ccvirerenermrrnernenereesieeriresenens | ceveeenes 4,091,213,989 | ......c...... 104,614,197 | ......... 3,986,599,792 | .......... 3,790,024,904
13. Title plants less §.......... 0 charged off (for Title INSUFErS ONIY)......c..cveveieieieieieiiesieieireisseniens | coveersresessissesesesenes (0 T {1 (0 R 0
14.  Investment income due and @CCIUEM...........c.oowuiuiiniiiiiniiiieissississss s | eniiesiensiens 39,307,113 | oo (V18 IO 39,307,113 | oo 47,758,502
15. Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccccevvcviies | ververrrinnnns 84,276,264 | ............... 14,426,756 | ......coo..... 69,849,508 | ......ccevne. 70,002,922
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....53,112,662 earned but unbilled premiums)............ccoueeeeer | ovvereennaee 141,077,795 | oo 7,602,008 | ...ocovovnee 133,475,787 | ...covunve. 120,833,540
15.3  Accrued retroSpective PrEMIUMS..........ccevreievieniseirississeieissiesessssssessessessssssssssessessssesses | sessssesessessssessessessssans (0 {1 (0 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTENS............cccvcuiieiieiiiie e
16.2 Funds held by or deposited with reinsured companies.............ccceceveervecrennns
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UniNSUred PlaNS.............cccveeiricrciiceiee e ereiens | cvevesesesiss s 0 [ e 0 | oo 0 [ oo 0
18.1 Current federal and foreign income tax recoverable and interest thergon............cocceveceeveiees | ceveviveesciesieend 0 [ oo 0 | e 0 [ oo 0
18.2 Net deferred taX @SSEL.........oovrrrrrirriirese st nesssenes | ersesssannes 165,029,058 | ............. 104,611,862 | ... 60,417,196 | ..cooovvevennn. 61,575,098
19.  Guaranty funds receivable OF ON BPOSIL...........cccvuieiieereiereie et s s sessessesens | evsevssesssssssensns 82,920 | oo {1 [ 82,920 | ..ooeererereran 83,695
20. Electronic data processing equipment and SOftWArE.............ovuereriernrininrnriieessnesseessssssseens | svsssesssessssssssessenssens (0 0 | e [0 R 0
21.  Furniture and equipment, including health care delivery assets ($.......... (1) ST ESTTTR (0 (1 0 [ oo 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........cocvvvrrrreinrnennes | crverrerseesessersensnnenns (0 (1 (0 0
23. Receivables from parent, subsidiaries and affiliates...........ccocevevevreerierecieseeseeece s | e 54,289,754 | .o () 54,289,754 | ............... 30,772,481
24. Health care (§.......... 0) and other amouNts rECEIVADIE..............v v sereeeseeseesesnees | rnereesesseseseess e (0 (1 (0 U 0
25.  Aggregate write-ins for other than INVEStEd @SSELS...........ccvvuiveevriereeeiceeees e esvesens | cereisssenens 18,163,875 | v 0] e 18,163,875 | ...ccoovveeees 15,047,899
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)..........cc.verrerecemermreierieeseessssessesssssssesssessssssssens | sesnesenns 4,602,066,017 | ......cco.u.. 231,254,823 | .......... 4,370,811,193 | .......... 4,147,460,454
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS..........ccevererrens | ovverererieisiiesieieinnead (0 T {1 T (0 T 0
28.  Total (LINES 26 @NA 27).....couuurvermrrireireririsiessiesssssessssesssessssesssesssesssessssessessssssssessssesssns | seseseons 4,602,066,017 | .....ccvevee 231,254,823 | .......... 4,370,811,193 | .......... 4,147,460,454
DETAILS OF WRITE-INS
1107, et | eeeten et (U R (1 R (O TR 0
1102, Rt | ereiee et (U R (VR (O R 0
1103, Rt | eretee et (U R (1 (O 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccouciiereieeeiiieiieeens | ceeriieeesee s 0 [ e 0 | e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)..........cccvreereriieieriicrsieiieessessesieienes | cverssssisseseseesesisessnas 0 | oveiieeerieieeneenennd0 | e [0 R 0
2507, OthEI @SSELS.......vvvurresreeeerirresisesieesss i sesi st | ennirenssines 15,378,771 | o0 | i 15,378,771 14,586,160
2502. Other assets tri-party/tax credit DONAS............ccovcviiiieiiieeeecee s | evesaesesnsenes 2,144 445 | ..o {0 R 2,144 445 | ... 435,581
2503. Assumed reinsurance receivable and PaYabIE...............ccccveirieiieiieeieee e | v 456,434 | .o {1 456,434 | oo 0
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccoccevieveiveeveeeceiiiens | vvevereeeienienns 184,225 | ..o, {1 184,225 | ..o 26,158
2599. Totals (Lines 2501 thru 2503 plus 2598) (LN 25 @DOVE).......ceverrurierrsrerisrissessssssesssssssrsanesness | seseessssanenns 18,163,875 | oo (| I 18,163,875 | .oovvveene. 15,047,899
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Statement for March 31, 2014 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decen?ber K
Statement Date Prior Year
1. Losses (current acCident YEar $.....78,904,548)............ocovreverererrereereisesseessse st sssssssssssssessss s s s s ssesssssesssesssssnsesaens | stessessssssessessenseesens 795,324,515 | oo 809,863,176
2. Reinsurance payable on paid losses and [0SS adjUStMENt EXPENSES.........cceuurirrireiririereireeereiseseee i sssesseesessssessenns | seeesesssssssssessesssesseseen 489,018 | oo 97,863
3. LOSS QQUSIMENE EXPENSES......cocvviiieviecieiieieisi ettt s s bbb s b s s bbb s st e b b st et s s b s snnebesansesessnsesanans | ebenseresesnsesanantesans 453,619,277 | oo 460,670,453
4. Commissions payable, contingent commissions and Other SIMIlar ChArgES............ccuvvvevrvivieeeeeeeeeee e sesteseseess | eveesessssaesesessesesseens 16,858,094 | ..o 31,781,136
5. Other expenses (excluding taxes, ICENSES AN fEES)..........cueieviviieieieee ettt ssstesas | stesaesssessssesssssssesens 20,808,613 | ..ooovevieeecieinns 38,437,893
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........coverurrrrerririrniineireisireeseieessssseseesessessseesessessens | sesssesessessesssssssssessas 12,819,536 | ovoveeeeererireieineene 12,482,322
7.1 Current federal and foreign income taxes (including $.....(1,153,746) on realized capital gains (I0SSES))........cccvverrrrereeereeens | correreereeeereereeeesennenns 57,419,557 | oo 18,387,407
7.2 Net dEfErTed taX lADIIEY. ... .. .. evuceeee ettt sttt nsnens | eesstessessestens e ss st st st st s tnea 0 | oo 0
8. Borrowed money §.......... 0 and interest thereon §.......... [0SO OO (01 T 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....295,304,669 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 ACL..........ccoveieieieineineseeieesssieiessinns | e 808,136,169 | .ooovvevvereerrrinns 808,717,671
10, AQVANCE PIEMIUML......cuiviiiecteiiritesesetes ettt es bt ss bbb e s b s bbb s s s s et bt e b s s s et s et b s s b s s s s s st bt b s e sebeb e bebensesesns | bessebessssssesnsetessnsesesnns 555,901 | oo 1,078,609
11, Dividends declared and unpaid:
111 SHOCKNOITETS........cveoeieti st nnes | Hbsnebsee s bbbt LU 0
1.2 POCYNOIIETS. ..ottt ens | ensssesssenss st 7557436 | oo 6,462,513
12.  Ceded reinsurance premiums payable (net of CediNg COMMISSIONS).........cvevevriiieiieeieiieiese et ssse s sessesesssssessssses | evssssessssesssinsesees (42,731,714) | coveveeereeeene (64,954,254)
13.  Funds held by company under reiNSUrANCE trEALIES............ccoeviiveviieireiiee sttt saenens | sebessssesssssesssssesns 140,182,204 | ...cocveveeeees 94,401,464
14.  Amounts withheld or retained by company for aCCOUNt Of OtNEIS..........c.cvuieieiiecieiceee ettt et sesens | stevesssesssseesssssaenees 22,380,972 | oo 23,615,357
15, Remittances and items NOt AlIOCALEM. ..........c.ocuuiiiiiii s | s 3,573,484 | ..o, 13,577,503
16.  Provision for reinsurance (including §.......... 0 CEIEITIEA). .. vvecvecrce ettt sttt se | sestesssesaesse s snsanaere 3,970,484 | ..cooveveeee 3,970,484
17. Net adjustments in assets and liabilities due to foreign EXChaNGE FAES..........ovririrrinriririe e sstenens | estesssssess st eees 0 | e 0
18, Drafts OUISIANGING. ... ... veerireirererieiieiiseeeee ettt sttt n st ssensants | estensnssessensaesses st et nt e (0 U 0
19.  Payable to parent, subsidiaries and affiliates
20, DEIIVALIVES.......ouueererrieici ettt
21, PaYabIe fOr SEOUMEES. ........cvuevecveieiee ettt sttt e s st s s b ss st sesse st bessessssnsanas | svsesssssssssessssessessesas 41,387,435 | oo 0
22, Payable for SECUMHIES IENGING.........ccvueieiiriieie ettt ettt sas s ssssessenns | svsessessssssesassessessesas 10,548,998 | ....cvoeviieeie, 4,910,772
23.  Liability for amounts held under UNINSUFEA PIANS...........ccruiueienrerriniinrieisiresessee e essens st esssessessessssssssessansnnss | ssesssssssssessasssssssssessssssessessnsnnes 0 [ e 0
24. Capital notes §........ 0 and interest thereon §.......... 0 ettt ettt sttt a et et n st seae b s aetenenantanans | saeeesneeseseeetenene et an et et tennanes L0 OO 0
25.  Aggregate Write-ins fOr lIADIIES. ..........overvrererieeie ettt ettt ss st | sresssssssssssssssessnsanean 2,139,753 | oo 2,127,994
26. Total liabilities excluding protected cell liabilities (LINES 1 throUGh 25)............ovuriierriririerrireie e seeessessssanes | sreesseseesesssssnenns 2,355,039,733 | oo 2,265,740,367
27, ProteCted CEIl HADIMITIES. .........rvvereereiiiiieciecireciseie ittt | ebenb st 0 [ o 0
28.  Total liabilities (LINES 28 @MU 27).........cvuurermericiiereseeesseesieeessse st ssssesssse s essss s sess st sss s eess st ssssesssnsssnns | sensssssssssssssssssns 2,355,039,733 | .o 2,265,740,367
29.  Aggregate write-ins for SPECIal SUTPIUS fUNDS.........c.iurerieiiiireiieireieie ettt s sttt ettt entas | steebeessessessentnesesseneans 5,032,042 | ..o 5,032,042
30, COMMON CAPHAI STOCK.........cueiecieiiieeiecictte ettt bbbt s s st b b s s b s s ssessennns | setessesnsentesses s bnsesaens 6,480,000 | ..oooooveeeeea 6,480,000
31, Preferred CAPItAl STOCK. .........ruieecereeirecereieie ettt b sk bbbt nts | Sfeebeteesen st n ettt 0 | e 0
32.  Aggregate write-ins for other than Special SUIPIUS fUNAS............cceviiiiiiieiccsce et sesnas | ebsesssssssessessssess s s b sse s snsnd 0 | oo 0
33 SUIPIUS NOTES.......ouveieicieic ettt sttt s bbb 4t s bbb s st s bbb b b s s ssnnns | ebiebasbenaesae st en et anes 0 | oo 0
34.  Gross paid in and contributed surplus
35, UN@SSIGNEd fUNAS (SUMPIUS)........cvuiverreiiciieiieiciitsites ettt st a bbb bbb sttt bt s s st
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0.ttt | etsebsb sttt eee 0 | 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... 0) -ttt tens | ebet st snt ettt nnnnd 0 | 0
37.  Surplus as regards policyholders (LINES 29 10 35, 18SS 36)........ccvuerreriiriieieiiisiissieiesssiese st ssessssssessessssesse s ssssssessessnss | sessesssssssessesesnes 2,015,771,461 | oo, 1,881,720,088
38, Totals (Page 2, LN 28, COL. 3)......cvuuirirririeririsieriseeissessieesssse st ass sttt nantns | st 4,370,811,193 | oo 4,147,460,454
DETAILS OF WRITE-INS
2501. Retroactive reinSUrance reSErVe @SSUMEM.............ruurueurieriiuriiniiiiesiesi sttt | sesbsesssesssessse s 1,493,626 | ....ccoovvviereieriene 1,511,674
2502, ESCREAE DY ... vvvoeeeseerseeeseeeseeeseeesse e eesssees e seest e es sttt ss st nnns | eeneesssenetsens et 502,341 | v 471,948
2503. Other liabilities tri-party/tax credit bonds 140,000 | oo 140,000
2598. Summary of remaining write-ins for Ling 25 from OVEIIOW PAGE.........ccrurirrirrerieeineirsissesnsisesesssessessssesssessessesssssessessasssness | sesessssssssssssessssssessessssssesnns 3785 | e 4,371
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......ccuuruuuereeuiimiiiissiniserssessssssesssesssesseesssesssssensssssnssssssssssssensssnes | seessssssssssessssssesssesens 2,139,753 | v, 2,127,994
2901. Special surplus from retroactive FEINSUIANCE..............ccevueicueiieie ettt sttt s sssenas | sevsessesssesssssessssssaenans 5,032,042 | oo 5,032,042
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from OVErIOW PAGE...........ccccuiieiiiieiice et benes | sbesssssessssebese s s b s bessesens 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 @DOVE).......ccuuruerireruiimesirissserssserssssnssssessssnssessssssessssesssesssssssssssssssnsssssssnes | eossesssesssssssssssssssssens 5,032,042 | ..o 5,032,042
3201.
3202.
3203.
3298.
3299.
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Statement for March 31, 2014 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(WHIttEN $.....430,865,965).........coereeeeeiereereeseessessssssssssessssssessessss s sssssssssssssssessssssessessssssnsssssnnsens | svsessessinses 421,093,586 | .............. 396,033,635 | ........... 1,674,604,464
(WHItEN $.....27,870,428)........oceveereeeieeeeeeeeieeeee et ssesssessaenses | susessassssnsins 18,370,643 | ..ccvvvnnne 17,005,244 | ............... 72,641,219
. (written § .123,526,445 | .. ....108,353,242 | .............. 471,421,795
(written $ 315,937,784 |.............. 304,685,638 1,275,823,888
DEDUCTIONS:
2. Losses incurred (current accident year $.....79,342,862):
2 DHIECL..v.vevettete ettt bbb e bbb e bttt ban s tnes | enbensesesanes 97,247,738 | ..coverern 93,099,158 | .............. 407,212,463

2.2 Assumed 1,441,331 |... (101,450) 2,679,066
2 T 07T =T OSSPSR SRR 58,845,650 | ...coovrenenns 42,499,450 |..ccovnnnnen. 207,441,727
2 NEL. ..ttt | eenientent 39,843,420 |....cocvvnen. 50,498,259 | .............. 202,449,802
3. Loss adjustment XPENSES INCUITEM..........ccieicuiiiicieiieiei sttt sese st s st sebens et s s s ssnsesensnsenns | snsesesssnsesnns 4,404,211 | oo 22,828,365 |....coeuuee. (25,532,719)
4. Other underwriting expenses incurred............. ..133,416,229 | .. ....121,819,061 |..... .507,935,040
5. Aggregate write-ins for Underwriting AEAUCHIONS. .........c..evurerurrererrieie ettt stnsaes | rssessenssessenssnsssssnsenens [0 (O 0
6. Total underwriting deductions (LiNES 2 throUGN 5).........ccvicuiiicreiieieiee ettt sssesenns | evesisassenns 177,663,860 | .............. 195,145,685 | .............. 684,852,123
7. NetinCOME Of PrOtECLEA CEIIS.........cuurvueieceeieiice ettt sttt sttt ess st ensessessessnnsns | nsssssssssssssnsssssnssnsensns | donsessesssssessssnssnssnsanes (01 0
8. Net underwriting gain (10ss) (Line 1 MINUS LINE B + LINE 7).....cvvvererririieieieisseeissieie st sss s ssssessesssssnss | cnnsessessnees 138,273,924 | .............. 109,539,953 | .....cccone.. 590,971,765
INVESTMENT INCOME
9. Netinvestment iINCOME BAME.............iuiiiiircrieric bbb 36,181,434 38,402,583 | .............. 149,749,311
10. Net realized capital gains (losses) less capital gains tax of $.....307,022..........cccc.vmrvrerrieririnnsiiesiisseiesssesssesssssnes | ssssessssessssassnes 492,573 | .o (147,892) | ...coovvvreran 907,341
11. Net investment gain (10SS) (LINES 9 + 10)......c.euriemirrirmerieririiesiesissississise st ss bbbttt 36,674,007 38,254,692 | .............. 150,656,651
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....73,455 amount charged off $.....174,662)..........c.cuevrerrrrierneeeriis s seessss s sssssssssssssssnses | sevssssssssssseens (101,207) | .vvverrererrenne (28,328) | ...cveverrererae. (296,782)
13. Finance and service charges not inCluded iN PrEMIUMS..........c.cveviieieicieisieceese e sss s s ssses e sess | essesessesesessnans 65,897 | .o 47,950 | .o 201,279
14. Aggregate write-ins for MISCEIlANEOUS INCOME..........ovuririrririieiinrie ettt ensenssessessensnes | srsnssessssensnens (243,326) (316,814) | .oooverrererrirnes 423,140
15. Total other income (LINES 12 throUGN 14)........c.iiiiiiiiieiceeeee ettt s st seees | crsssentesessnsnes (278,636) (297,192) | ..o 327,637
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNcome taXes (LINES 8 + 11+ 15) ...ttt ntns | sbensesnsenes 174,669,295 | .............. 147,497,452 | .............. 741,956,053
17. DIVIAENAS 10 PONICYNOIAETS. ....euvevecerireiceeeei sttt ss sttt essnsnsns | rsssssenssnssnnes 2,173,842 | .o 1,279,319 | oo 5,695,240
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)........c.cuiieviiieeieiieeccteee ettt saesssssssesaesensans | evsessesinsas 172,495,453 146,218,133 736,260,814
19. Federal and foreign income taxes incurred...... ...54,304,829 | ...ocvvnnnns 43,174,059 235,757,038
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)........ccvuurrurinrinrirrineineireiseississssssssssesssssssssessessssssesssssessssssssssssesssnssnns | sessessnenns 118,190,625 103,044,075 500,503,776
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PriOT YEAI..........ceveieieiriieieiiseieie ettt ssnssssenes | creesensens 1,881,720,088
22. Netincome (from LINE 20)........cuuruuvererereiireireiecessissesessstseesssssssssesessessssssessesssssses st esssessessessessessassssssessssnssessessnssnsss | sessesssesns 118,190,625
23. Net transfers (t0) from Protected Cell aCCOUNES..........ciueiieieiiiisiecss ettt nsns | stessesssssssensesessssassesses 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....5,519,505 .10,675,542
25. Change in net unrealized foreign exchange capital Gain (I0SS)........ccuieieiririniireiseiesieesessssssre st ssssssenss | sessssssessessssssessenns 753 |...
26. Change in Net dEfErred INCOME tAX........vuururriereeeeiieeereire ittt sttt st st enssnssnes | sessesessessnsennes (928,179)
27. Change in NONAAMILEEA @SSELS...........ccoevieiriietice e ettt s bbbt sssesennns | ebensssesssesens 6,112,632
28. Change in ProviSion fOr FBINSUIANCE. .........c..cviueieeie ettt et s st bbbt b st s s snaas | sbessesssessessesssssnsansesas 0
29. Change in surplus notes............... .0
30. Surplus (contributed to) withdrawn from protected cells.. .0
31. Cumulative effect of changes in acCoUNtiNG PHINCIPIES..........cvcvivirireiieiiee et benes | esessesesssesessssesesnsesens 0
32. Capital changes:
3201 PAIH TNttt Rttt | Shienbi bbbt (O N (0 0
32.2 Transferred from SUrPIUS (StOCK DIVIAENG)........c.uveierrurririecieisieseire ettt ettt sssneas | eesessastssesessessasssessesens (0 IR (01 O 0
32.3 TranSTRITEA 0 SUIPIUS.........evvevecvree ettt ettt b st st s st es s s st es e sassnsssanssens | nssesssssssssesnsansessesanes [0 T [0 T 0
33. Surplus adjustments:
331 Paid N .0

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

34. Net remittances from or (to) Home Office
35. Dividends to stockholders. 416,000,000)
36. Change iN fTEASUNY SEOCK..........cveviiiieieiciiieie sttt ettt sesse s sssssssansenss | sssssensessessssensessnssnensesQ | erversessensessssssensenesesd | coressenesessssesessessnsenns 0
37. Aggregate write-ins for gaing and I0SSES IN SUMPIUS.........vurervrererrireireienseeie st ssssssessessssssessssessssssessessesssnsses | sisssessssssssssssssssssssssnes (O IR TReovon I RO RR O RRORRO 0
38. Change in surplus as regards policyholders (Lines 22 through 37)...........ccueieieiieieieseieeeeeie e | ceessesissnes 134,051,373 | .o 111,640,938 | .............. 101,268,266
39. Surplus as regards policyholders, as of statement date (Lines 21 PIUS 38).........c.cuvurveeveeiverrireieeeeese e | cveeeeians 2,015,771,461 | ........... 1,892,092,759 | ........... 1,881,720,088
DETAILS OF WRITE-INS
0501.

0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from OVErflow PAGE.........cccvieieiiiriieieieie e seens
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)..........

1401.
1402.
1403.
1498.
1499.

Other assets tri-party/tax credit bond income...
Fines and penalties of regulatory authorities....
REtroactive reiNSUFANCE GAINMOSS.......c.cvuivuriiiiieiseiseiesieis ettt bbbttt ns
Summary of remaining write-ins for Line 14 from overflow Page..........ccvrinrneininsneeseeseseeessseese s sseeens
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

...................... (95,495)

.................... (168,093)

..(243,326) ..

(
(102,093)
.(316,814)

1,230,717
.................... (819,525)
..423,140

3701.
3702.
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from overflow Page...........ccceuvieviiireeiieeniceesee e
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE). ....u.weererueiisieieierssesseseesscs st sneses
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Statement for March 31, 2014 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected NEt Of FEINSUIANCE............cvevieeecieeete ettt s s a st sass s bnsesanns | erevsesinans 326,359,141 | .cevveves 348,123,679 |.......... 1,300,834,423
2. NetinVestMENtINCOME.........cc.viiiiiic s | erbesiesied 49,019,418 | .....ccveeuee 52,058,254 | ............ 173,131,019
3. Miscellaneous income...... ...(278,636)] .... ..(297,192)] ... 327,637
4. Tl (LINES T HhTOUGN 3)....ouuevermiiiicesieesese e sessss sttt | eeeesseens 375,099,923 | ..o 399,884,741 | .......... 1,474,293,080
5. Benefit and 0SS related PAYMENLS...........coeviiiiiiieiciceee ettt | evaesessesannes 51,254,762 | .ocvuvneee. 21,187,237 | ....cooc. 293,944,383
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS............ccoevuevcvsereciveiieresiseiens | ceveeireiiesesse e (01 (U1 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........cccvevivriecieiiieeeceee e [ e 177,091,679 | ............. 217,468,851 | ............. 605,107,143
8.  Dividends paid t0 POCYNOIAETS..........cceviirieieicscee ettt sss st ssssensesns | eosessssessessees 1,078,919 | ..coevveenee. 1,241,786 | .covvrreeen. 5,962,848
9.  Federal and foreign income taxes paid (recovered) net of $.....83,415 tax on capital gains (losses).... 15,579,700 ...55,649,199 | ... .278,509,030
10 Total (LINES 5 HIrOUGN 9)....ccvvvurveumeririersisesisieesiseesessesss st ssssss s sss s sssss st sssss st | eevissessens 245,005,060 295,547,073 | .......... 1,183,523,403
11.  Net cash from operations (Line 4 MiNUS LINE 10)..........ccceieiiriirriesieceseie et sess s ssssssessenns | evsesissenns 130,094,863 | ............. 104,337,668 | ............. 290,769,676
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS...ceeereresreeeeesis ettt | eeeneieens 151,415,369 | ..occvvvenecc 92,507,283 | ...cocvvvenns 636,843,036
12,2 SHOCKS...uueveerserestaeeessseeeesse st es e e8RSkt | eebbs st (U IO (U I 332,157
12,3 MOTGAGE I0ANS.......coocvieieeicicteeee ettt bbbttt s s as st st st s s bessetanssssnssnnns | sessessesssessessessnsnsenen (1 U (01 0
12,4 REAIESIALE ... bbbt | s (01 PO 0 [ e 0
12.5  Other iNVESIE @SSELS........vvvuirirreiierereiee it es s st nssenes | eessesssnnsssesssenesseness (U [ (U 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments............cccoocevevevceeeeicncsieiieiens | e (G100 1223 | o (27,242) [ v 0
12.7 Miscellaneous proceeds ..41,387,435
12.8  Total investment proceeds (LINES 12.110 12.7).....cuuiuieeieieeseie st sses st ssssssssessssssssssessessseses | cessessessns 192,762,679
13.  Cost of investments acquired (long-term only):
130 BOMAS . .eevueeretsereessee ettt | enerereeens 222,289,134 | .coovves 97,451,005 | ..ovveveenne 394,512,502
1312 SHOCKS. . verureerereerareeseeesseess st e ess s es s8Rt nnsnns | eetieessanest st enstsnnens (V) [ (U [ 263,180
13,3 MOTEGAGE I0BNS.......ouiiieiecicee ettt bbb sttt s bbbt ensensenns | destesesstensesesessnaene {1 (01 0
134 REAIESIAIE ...ttt sttt ensensnnnnnne | nestensansestensnntsessentnes (0] (U1 0
13.5  Other iNVESIEA @SSELS........cvvvurrirriiicrireiri ittt bbbt sst s | eesiesssnesst e eneseenens (U1 N (N [P 1,737,570
13.6  MisCEllaNEOUS APPHICAtIONS............coivieeiicicteieic ettt sensesans | ebisssssasessans 5,641,837 | oo, 537,864 | .o 162,452
13.7 Total investments acquired (LINES 13.1 10 13.6).....cuieiirrieiriieieissisessiesise s ssessssssssesssssessessssssessssssssessenss | sessssssssans 227,930,972 | ..o 97,988,869 |.....cce... 396,675,704
14.  Netincrease or (decrease) in contract 10ans and Premium NOLES...........curererierreriereere et
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUrpIUS NOLES, CAPILAl MOLES.......ceurereecicie ittt sttt st estssannns | oestsisessessenssessnssenenes O e (01 TR 0
16.2 Capital and paid in SUrPIUS, 18SS trASUNY STOCK............ceevcveieerereisec ettt tes s bessssssssenes | sersesssssesssseesssssaenens (1 (01 0
16.3 BOITOWEM fUNGS.........ccvueieieiiiiieirii ettt bbbttt | resiseniesbse bbb (01 OO 0 [ e 0
16.4 Net deposits on deposit-type contracts and other insurance HabilitIES. ............ccvvvererveveereieeeseeeceeerese s | evereereeiess e (1 (01 0
16.5 Dividends t0 STOCKNOIAEIS..........c.vcvicteieiceee ettt en et aes st esaeensssensssssessssssenens | evessesesissesesissesesntesans (1 [ (0] 416,000,000
16.6  Other cash provided (APPHEA)..........cc..cuerrummmrreemririrerieiesss e essssesssssesssssesss st sssssesssseessssseses | ensressssseens 13,447,070 | ..o (80,207,172 ...oooonec (66,267,100)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)........c... | coocevenenn 13,447,070 ... (80,207,172)| ............ (482,267,100)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cccocovevereeees | covvvevrnnne 108,373,641 | ..coevnee. 18,621,669 | ............... 51,862,833
19.  Cash, cash equivalents and short-term investments:
19.1 BEYINNING O YEAT.....vvvvvererueiessseeeeseeeiseecesssesss st s bbbt snnten | seensssesnsens 67,799,624 | .....coovvees 15,936,791 [ oo 15,936,791
19.2 End of period (Line 18 plus Line 19.1)....... 176,173,265 34,558,460 67,799,624
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[ 20.0001  EXChANGE OF DONGS..ooco e [ [ 1,080,400 [ v 1,080,400 |
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Statement for March 31, 2014 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices:

Travelers Casualty and Surety Company of America (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.

State of

Net Income Domicile March 31, 2014 December 31, 2013
1. Travelers Casualty and Surety Company of America state basis CT $ 118,190,625 $ 500,503,776
2. State prescribed practices that increase/(decrease) NAIC SAP - -
3. State permitted practices that increase/(decrease) NAIC SAP - -
4. NAIC SAP (1-2-3=4) $ 118,190,625 $ 500,503,776
Surplus

5. Travelers Casualty and Surety Company of America state basis CT $2,015,771,461 $1,881,720,088
6. State prescribed practices that increase/(decrease) NAIC SAP - -
7. State permitted practices that increase/(decrease) NAIC SAP - -
8. NAIC SAP (5-6-7=8) $2,015,771,461 $1,881,720,088

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

No significant change.

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 2014 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, 2014)
Present value of
cash flows is less than
amortized cost $ 1,915,993 $ 42 $ 1,957,422

Q06



Statement for March 31, 2014 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

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

Other-than-
temporary Amortized cost
Amortized cost basis impairment basis after other-
before other-than- Projected recognized than-temporary Impairment
Cusip temporary impairment cash flow in loss impairment Fair value Quarter / Year
05949APN4 $ 1,915,993 $ 1,915,951 $ 42 $ 1,915,951 $ 1,957,422 Q1-2014

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 $ 20,402
2. 12 Months or Longer $ 3,591
b. The aggregate related fair values of securities
with unrealized losses: 1. Less than 12 Months $ 18,728,329
2. 12 Months or Longer $ 83,554

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:
No significant change.
(3)b: Not applicable.
F. Real Estate:
No significant change.
G. Investments in Low-Income Housing Tax Credits (LIHTC):
No significant change.
H. Restricted Assets:
No significant change.

I. Working Capital Finance Investments:

Not applicable.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

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

No significant change.

Note 11 - Debt
A. No significant change.

B. Not applicable.

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

A. Defined Benefit Plan:
Not applicable.
B. Defined Contribution Plan:

No significant change.
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Statement for March 31, 2014 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

C. Multiemployer Plan:
No significant change.
D. Consolidated/Holding Company Plans:
No significant change.
E. Postemployment Benefits and Compensated Absences:
No significant change.
F. Impact of Medicare Modernization Act of Postretirement Benefits:

No significant change.

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

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases

No significant change.

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

No significant change.

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

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

B. Transfer and Servicing of Financial Assets:
No significant change.
(2)b: Not applicable.
(4)a: Not applicable.
(4)b: Not applicable.

C. Wash Sales:
Not applicable.

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

No significant change.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.

Note 20 — Fair Value Measurements

The Company’s estimates of fair value for financial assets and financial liabilities are based on the framework established in the fair value
accounting guidance. The framework is based on the inputs used in valuation, gives the highest priority to quoted prices in active markets, and
requires that observable inputs be used in the valuations when available. The disclosure of fair value estimates in the fair value accounting
guidance hierarchy is based on whether the significant inputs into the valuation are observable. In determining the level of the hierarchy in which
the estimate is disclosed, the highest priority is given to unadjusted quoted prices in active markets and the lowest priority to unobservable inputs
that reflect the Company'’s significant market assumptions. The level in the fair value hierarchy within which the fair value measurement is reported
is based on the lowest level input that is significant to the measurement in its entirety. The three levels of the hierarchy are as follows:

« 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.
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Statement for March 31, 2014 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

A. (1) Securities measured and reported at fair value as of March 31, 2014:
Description Level 1 Level 2 Level 3 Total
Bonds
Industrial and miscellaneous $ - $ 3,850,600 $ - $ 3,850,600
Currency Hedge - - 3,611 3,611
Total securities at fair value $ - $ 3,850,600 $ 3,611 $ 3,854,211

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 Transfers Transfers & (losses) & (losses) Balance
at into out of included in  included in at
Description 1/1/2013 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements  3/31/2014
Currency Hedge $ (112,003) $ - 8 - $ - $115614 % - $ - 3 - $ - $ 3611

(3) Not applicable.

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

(5) Not applicable.
B. Not applicable.

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

Not
Practicable
(At March 31, 2014) Aggregate Admitted (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Short term bonds $ 148,327,243 $ 148,327,243 $ 55,468,026 $ 92,859,217 $ - $ -
Cash equivalents 48,200,000 48,200,000 - 48,200,000 - -
Long term bonds 3,713,929,408 3,519,585,451 56,358,646 3,655,471,867 2,098,895 -
Currency hedge 3,611 3,611 - - 3,611 -
Not
Practicable
(At December 31, 2013) Aggregate Admitted (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Short term bonds $ 59,678,894 $ 59,678,894 $ 26,127,803 $ 33,551,091 $ - $ -
Cash equivalents 28,700,000 28,700,000 - 28,700,000 - -
Long term bonds 3,614,748,117 3,452,214,898 55,691,944 3,5649,358,845 9,697,328 -
Currency hedge (112,003) (112,003) - - (112,003) -
D. Not applicable.

Note 21 — Other Items

A. Extraordinary Items:
No significant change.
B. Troubled Debt Restructuring:
No significant change.
C. Other Disclosures and Unusual ltems:
No significant change.
D.Business Interruption Insurance Recoveries:
No significant change.
E. State Transferable and Non-transferable Tax Credits:
No significant change.
F. Subprime Mortgage-Related Risk Exposure:
No significant change.
G.Offsetting and Netting of Assets and Liabilities:
Not applicable.
H.Joint and Several Liabilities:
No significant change.
I. Risk Sharing Provisions of the Affordable Care Act:

Not applicable.
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Statement for March 31, 2014 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

Note 22 — Events Subsequent

No significant change.

Note 23 - Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 — Changes in Incurred Losses and Loss Adjustment Expenses

During the period from January 1, 2014 to March 31, 2014, the prior year-end total loss and loss adjustment expense reserves developed favorably
by $61,289,000, resulting primarily from better than expected loss and DCC development for the surety business within the fidelity & surety line for
accident years 2007 through 2010. The remaining changes are generally the result of ongoing analyses of recent loss data and trends. There are no
material additional premiums or return premiums as a result of these prior year effects.

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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4.1
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6.1
6.2

6.3

6.4
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741
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8.1
8.2

8.3
8.4

9.1

9.11

9.2
9.21

9.3

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

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

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?
If yes, complete Schedule Y, Parts 1 and 1A.

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

If the response to 3.2 is yes, provide a brief description of those changes.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

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

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

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

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

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

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

By what department or departments?
Connecticut

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

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

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

If yes, give full information:

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

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

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

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

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

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards?

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

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

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

()  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

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

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

Qo7

Yes[ 1] No[X]
Yes[ ] No[ ]

Yes[ 1] No[X]

Yes [ X] No[ ]
Yes[ 1] No[X]
Yes[ | No[X]
Yes[ ] No[ ] NA[X]
.......... 12/31/2009............
.......... 12/31/2009............
.......... 3/14/2011..............
Yes[ ] No[ ] NA[X]
Yes[X] No[ ] NAT[ ]
Yes[ | No[X]
Yes[ | No[X]
Yes[ ] No[X]

Yes [ X] No[ ]
Yes[ | No[X]
Yes[ ] No[X]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

9.31

10.1
10.2

1.

p

1.2

15.

-

15.2

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

PART 1 - FINANCIAL

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

If yes, indicate any amounts receivable from parent included in the Page 2 amount:

PART 1 - INVESTMENT

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

for use by another person? (Exclude securities under securities lending agreements.)

If yes, give full and complete information relating thereto:

Yes[ 1] No[X]

. Amount of real estate and mortgages held in other invested assets in Schedule BA:

. Amount of real estate and mortgages held in short-term investments:

Does the reporting entity have any investments in parent, subsidiaries and affiliates?

If yes, please complete the following:

Pri

Book/Adjusted Carrying Value

1
or Year-End Current Quarter

Book/Adjusted Carrying Value

14.21 $ $
14.22 Preferred Stock. $ . $ .
14.23 Common Stock.............. $ . $ .
14.24 Short-Term Investments............ $ . $ .
14.25 Mortgage Loans on Real Estate $ $
14.26 All Other. $ 365,079,943 $ s 381,308,776
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ . ...365,079,943 $ .. 381,308,776
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @DOVE...........ceveveeevreeesrereeeeee e G e 0 G e 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes [ X] No[ ]
If no, attach a description with this statement.
. 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: LS 10,548,998
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: LS 10,548,998
16.3 Total payable for securities lending reported on the liability page: LS 10,548,998
. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
171 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[ 1] 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
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PART 1 - INVESTMENT

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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GENERAL INTERROGATORIES (continued)

3.1
3.2

4.1

4.2

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.

Yes[ ] No[ ] N/A[X]

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

any loss that may occur on the risk, or portion thereof, reinsured?
If yes, attach an explanation.

Yes[ | No[X]

Have any of the reporting entity's primary reinsurance contracts been canceled?
If yes, give full and complete information thereto:

Yes[ | No[X]

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[ ] No[X]
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
........ 0.000 |..........0.000 % cevcnmrnnenneenen0 |0 |0 |0 0 [0
Total e | e XXXooo | i D0, O [P o I [FSOOORORORseoe B [FSUOOORSOOSOOOOR | I [UUOPORPUORPOORTON | ) [PV [ (1 [ 0
Operating Percentages:
5.1 A&H loss percent 0.0 %
5.2 A&H cost containment percent 0.0 %
5.3 A&H expense percent excluding cost containment expenses 0.0 %
Do you act as a custodian for health savings accounts? Yes[ ] No [X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No [X]
If yes, please provide the amount of funds administered as of the reporting date. 0
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1
NAIC
Company
Code

2

ID
Number

3

Name of Reinsurer

4

Domiciliary
Jurisdiction

5

Type of
Reinsurer

6
Certified
Reinsurer Rating
(1 through 6)

7
Effective Date
of Certified
Reinsurer Rating

NONE
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Curreﬁt Year Prior3 Year Curre:t Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama......ccooeveierniiniinnnn. AL ... Liorvons | e 4,599,897 | ..oovvrirriin 4,781,373 | oo 344543 | ..o 1,041,707 27,950,142 ...16,529,295
2. Alaska.......coooooierierineinnn. AK|....... Livooroes | e 1,140,148 | .oovveeeee. 1,047,724 | .o 206,193 | coooovreererinn 805,711 2,833,926
3. ANZONA.. AZ|.... Liorvoos | e 6,061,631 | .oovvrrerinne 6,051,429 | oo 253,516 | ooovrerieiins 86,834 | ..o 15,020,711
4. Arkansas...........ccocoeeeeiiennnn. AR ... Leoeres | e 4,016,251 | oovvrrverinnn 4,667,227 | oo 361,670 | cooovrererrerinn 668,042 11,883,997 | oo 16,374,359
5. California.......c..coocurerrnernenenad CA|... Licovvors | e 40,042,939 | ..cooovrrenns 40,172,730 | coovrerrinne 2,270,376 | oo 14,480,729 117,232,128 | e 121,224,286
6. Colorado........coooerrenrvrrrrrnnen. CO |....... Livorroes | e 9,699,299 | ..ooovvrieiinnn 9,627,120 | .ovvvrrreinnes 1,955,183 | oocovrrrienns 1,705,842 | ............... 26,390,446
7. Connecticut........c.cocverrvrrenens CT|...... IS I 12,291,673 | oo 9,133,508 | oo 893,753 | oo 1,275,389 25,127,765
8. Delaware........cccoccosvreerennnn . DE | oo Leooree | o 859,913 | oo 1,590,614 | oo 99,493 | oo 40,653 4,073,825
9. District of Columbia................ DC|..... Liorvons | e 6,319,790 | .covovvrrreiinnns 6,124,093 | oo 3,384,767 | vvrrrrenne 831,876 | .covvrvrnn. 12,958,565
10.  Florida......cocooveenermrreereneenc FL [ i ISP I 24,388,039 | ..ooooeene 21,020,791 | coorrrns 4,397,912 | oo 4,507,729 57,538,858
11, GeOrgia.....coovvevevreervnreennen . GA [ Lo 11,953,396 | ... 11,483,132 | ... 21,221,210 | .. ...3,359,425 ..37,268,002
12, Hawaii.......coooovverrrrrrrnnene H Livorvoos | e 3,293,487 | oo 1,600,845 | ..covvrinn 543,519 | oo 296,501 7,230,295
13, 1daho.....ccooevvevnevnivnenninnecn D i Levoreons | oo 1,458,884 | .....cccoevnnee. 1,867,301 | cooovreererrinnn 289,993 | .o (145,935) 3,796,626
14, MNOIS......vovererereereeirerreenen L [ (- .18,095,217 | .... ...15,257,962 ..3,228,454 ...3,347,594 ..56,092,084
15, Indiana......c.ccoevvvrvrerrrervnnenndN i Liovvons | e 6,037,060 | ..coovvrrrerinens 6,025,632 1,021,788 1,236,696 17,940,762 16,424,061
16, 1OWA..cooceerieee A Liorvoos | s 4,445,003 | .oooorreeenn 4,620,746 | ....coooevenee. 1,049,697 | .ooovrvrii 522,074 | oo 8,652,219 | oo 8,006,390
17, Kansas.......oocneeeneeeeeeseineens KS|....... Liovvons | e 6,118,265 | ..oovvrvrerennn 4,041,075 | oo 581,650 | .ovrvririiennes 1,058,240 8,889,788
18.  Kentucky.......cooovernrinninnis KY ... Livoovons | e 5,455,558 | ..ooovrirniin 5,372,077 | oo 3,484,202 | oo 1,608,837 16,854,087 ...12,765,506
19.  Louisiana......c.c.coeeeereerenrennenns LA|...... Liovvons | oo 7,530,338 | .o 8,815,643 | ..o 1,232,965 | ..o (41,166,790) | ...coovvveneen 19,938,753 | .o 69,737,748
20.  Maine.....oooververireiieiieiiens ME ... Livoovoos | e 1,734,446 | ... 1,682,644 | ..o 459,045 | ...oooiiii 432,020 | ..oooornnns 4,328,344
21, Maryland.......c.coconerirnrinrinnnns MD ... Liovvons | e 8,567,309 | ..ccovvrrne. 11,339,972 | oo 2,017,750 | oo 1,317,838 22,332,304 ...21,133,563
22.  Massachusetts..........ccc.coevennee MA| ... IS I 12,917,945 | ..o 16,762,835 | ..cooovvveienee 1,952,318 | .o 1,594,577 | ooovvrene. 39,455,831 | .ovriviinnee 34,190,661
23.  Michigan........ccoevvmrrrerierinnns MI....... Livorvoes | e 8,402,069 | ..oocvvrvrrine 7,549,289 | ...ooovvvene 1,311,475 | oo 779,774 19,851,156 | ..cooovvveeee. 17,795,444
24, Minnesota........ccccooeeverenee s MN | IS I 11,231,024 | oo 8,196,025 | ...oovvvvrnnnee 1,045,645 | ...cccoovvvenee. 1,804,042 20,086,281 | ...cocovvenne. 17,826,122
25, MiSSISSIPPi....cvrverrrierierrenn MS | . Livooroos | e 4,281,697 | oovovvrrernn 3,631,335 | oo 331,092 | oo 804,887 | ..ocoovvnnee. 20,100,479 | ..cooooevenee. 19,776,349
26.  MiSSOUT......cocrnrernrirnrirnrnnen MO | Licorvoos | v 7,281,064 | .ooovvvinn 6,950,465 | ...covvvvennnee 1,217,986 | .oooovvvvrennes 1,123,272 24,425,176 ...25,834,830
27. Montana........cccooevververeenee MT | . Levorvoes | e 3,839,184 | .oovvrernn 3,630,250 | .ovvrrrirnnn. 601,193 | oo 315,787 9,056,348
28.  Nebraska.......ccccoueenmecnneen . NE | e Liorvoos | e 2,139,841 | oo 2,508,245 | ....cccoovvenne 1,273,587 | oo (65,942) | ...ovvvvrirnnn 9,283,300
29. Nevada.......ccooommrcrmrcrmrcrene NV | Levorroes | e 2,123,999 | oo 2,497,634 | ...ccveeeeernn 506,593 | oo 3,504,947 13,905,427
30. New Hampshire...........cceee... NH | .. Lecen. ..1,811,843 | ... 1,555,580 ....3,816,508
31, New Jersey.....ccooevmeveeeeeeeNJ | e Lo 13,210,025 | ...coevveee. 15,105,297 35,775,521
32, New MexXico.......ocovvuvrrrnee . NM | Livorvoos | oo 2147178 | oo 1,409,738 1,818,082 4,674,436
33.  New York..... LNY (- ..32,003,814 ..35,842,435 | ... ..8,200,699 ...2,967,632 ..97,896,754
34, North Carolina.........cccceeeeeer... NC | ..o Lecen. 11,238,386 11,987,043 | oo 930,510 11,600,559 32,851,699
35.  North Dakota...........coooceneeeen.ND | .o IS I 1,718,672 | oo 1,612,100 | oo (23,823) | v 2,011 | o 2,793,332
36.  Ohi0...c.oovvrrrrrrrseiserserineene OH | L. 12,855,631 | .... 212,147,248 | . ..2,505,530 ...4,011,079 ..38,439,727
37.  Oklahoma........cccocvnvrrnrnnn . OK | . Livorvoos | e 4,592,564 | ..ooovvvrrienn 3415419 | o, 251,670 10,137,761
38, Oregon.......ccuevmeernernerineen. OR | e Liorvons | e 4,893,627 | .ooovvrrrerinn 5,498,695 | ...covvrriricnene 647,444 10,903,331
39.  Pennsylvania.........cccoeeeneee . PA | . IS I 23,962,838 | ....cocovvenee 18,328,371 | oo 2,770,302 | oo 4,284,917 59,053,400
40. Rhode Island...........cccoconen R i Livovvons | e 1,313,395 | .o 1,416,704 | c.oovvrs 424549 | ..o 84,687 4,325,552
41.  South Carolina..........cc..cc......SC | ..ccc. Livoroos | s 5,795,781 | oo 5,683,423 | oo 600,850 | ...ccovvrrennen 1,269,078 | .......c.c...e. 15,661,743
42.  South Dakota..........cccceeveveeneeSD | oo Lecoreons | v 1,005,417 | oo 827,223 | oo 592,999 | .o 103,743 2,776,599
43, Tennessee........ccomevmrcvnecenee IN | i Licorvons | e 7,974,077 | oo 6,569,820 | ..cooovrrrrrinnes 1,739,202 | .ooovvrnee 2,432,696 22,652,182 .
44, TeXaS..onrrirrirrvrinernernerinen X [ ISP I 26,303,192 | ..ovvorerinee 23,961,885 | ..o 5,959,128 | .ooorvviiinnn 6,615,636 | ...ocovvvne. 81,257,152 | .oovvvrirnnee 77,817,874
45, Utah...cooocnencncnenlUT [ Livoovons | e 4,169,065 | ..cocovvvrrienne 3,672,255 | oo 1,020,985 | ...coooovvrennc 1,125,001 10,898,409 | ..cooovvvvncnc 9,525,186
46.  Vermont.........coecvevcververeenn VT [ Looeree | e 378,137 | oo 405,980 | .ooovvvririrnen. (VX072 0 | I 5,295 752,695 687,064
47, Virginia......ocoeeeeeeneeeeeneeee VA i RS I 13,317,662 | ..ccoovene. 11,277,086 | ..ooovereneen. 925,056 | ..coovevenenn. (1,020,564) | .......on...... 35,184,773 | coovvvene 32,204,385
48.  Washington.........cccccoeeveeee . WA | o IS I 11,528,903 | ..ooevvvee. 10,972,617 | oo 1,174,525 | oo, 518,948 35,580,373
49.  West Virginia..........cooooovee . WV | L Livoovons | e 3,485,101 | oo 3,208,186 | oo 199,110 | v 621,411 | oo 9,238,777
50.  WisconSin.......cocoevermrerevereneren W e, Levooroos | e 7,600,850 | ..ovovvrirrinne 5,521,880 | .ooovrrrrrenes 1,683,486 | ...ccovvrrnnne. 1,032,380 | ...ccooonnee. 18,101,956
51, Wyoming......ccoconermeenernen WY | e Livorvoos | e 2,528,019 | oo 2,289,854 | ..o 267,990 | oooovreiieiins 46,007 6,357,893
52.  American Samoa....................AS | ....... Nevorre | 0 | e 0
53.  GuUaM...ccoovvvrnrineineiseienGU | e Lo 1,637
54. Puerto Rico.......coeovvrevevneeen. PR | oo Lo | i 145,713 | e 101,931
55.  US Virgin Islands...........c........VI | ....... L. ....184,856
56. Northern Mariana Islands......MP | ....... Neooore | 0 | e 0
57.  Canada......commerriirennnn. CAN |....... O TN [0 OO 0 | cverrrrnrnrennneineenn |0 | e [0 T 0
58.  Aggregate Other Alien............ OT [ XXX | e 537,704 | o 232,625 | .ooovereeeieeeenn(1,300) | e (1,300) | 3,375,350 | oo 3,332,139
59, TotalS.....ooverierireierneneses () Y. X I 430,865,965 | ............. 411,279,584 .1,203,013,652 | ......... 1,193,870,620
DETAILS OF WRITE-INS
58001. GBR United Kingdom.........cccccoce. | .. ) 0.0 T DO 784,861 | 220,750
58002. MEX MEXICO........ooorvrrrrrrirrirens | e ) 0.0 T PO 215,951 | 0
58003. GRC Greece........oeoevveveveeverevrnns | cove )00, G IR 56,250 | ..covirereiereeieieieians 0
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... )00 G IS (519,358) | vvvevreererirnns 11,875 | o 0 [ e (R 100 AR 79,354 | oo, 36,879
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... ) .0, O 537,704 | oo 232,625 | oo [(RIV[0) ] I [ RI[0) ] I 3,375,350 | oo 3,332,139
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for March 31, 2014 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

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%)
e wee wee wwo ... Laurel Village Swinford Limited Partnership (99%)
......... USF&G Retail Associates GP, Inc.

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

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

e we ... ... 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

...... Travelers Special Services Limited

...... Yonkers Financing Corp.

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

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

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

......... Fidelity English Turn Club General Partnership (99%)
...... English Turn Limited Partnership (1%)

...... English Turn Realty Management, Inc.

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
Connecticut
Connecticut
Connecticut
Connecticut
Wisconsin
lowa
Maryland
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Maryland
Maryland
Maryland
Maryland
Maryland
Maryland
Delaware
Delaware
Delaware
Delaware
Delaware
United Kingdom
Delaware
Maryland
Maryland
Maryland
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
59-2709441
59-2635727
52-1715225

......... Fidelity English Turn Club General Partnership (1%)
...... 8527512 Canada Inc. (22.48%)
......... The Dominion of Canada General Insurance Company *
...... Fog City Fund, LLC (99%)
...... Symmetry Growth Capital I, LLC
...... Upper Lake Growth Capital, LLC (99.1%)
...... Vesbridge Partners, LP (88.4%)
...... Windamere 11, LLC (98.9%)
...... Windamere 111, LLC (99%)
...... Windamere, LLC (90.2%)
... 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
... 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) *
vee we. ... ... 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
TR . 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. (77.52%)
. ... The Dominion of Canada General Insurance Company *

Maryland
Canada

Canada
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Delaware
Minnesota
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Singapore
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

59-2709441

41-1985480
76-0753165
41-1927945
20-1222630
41-1963936
41-2007089
41-1926305
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



T110

Statement for March 31, 2014 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

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

... Travelers Insurance Company of Canada * Canada vee +ee .. ... TravCo Insurance Company (28188) * Connecticut 35-1838077

. Travelers Casualty and Surety Company of America (31194) * Connecticut 06-0907370 es vee o ... TINDY Foreign, Inc Delaware 20-4403403

. Travelers Brazil Holding, LLC Delaware 06-0907370 e wve e ... Travelers Commercial Casualty Company (40282) * Connecticut 95-3634110

. Travelers Brazil Acquisition LLC Delaware 06-0907370 we wee .. ... Travelers Distribution Alliance, Inc. Delaware 62-1657094

. J. Malucelli Participacdes em Seguros e Resseguros S.A. (“Holdco”) (49.5%) Brazil et wee wwn ... Travelers TLD, LLC Delaware 06-0566050

. J. Malucelli Resseguradora S.A. * Brazil et wee wen ... Tiercel, LLC Delaware 06-0566050

.. ... J. Malucelli Controle de Riscos Ltda. (0.01%) Brazil et wee wee wo ... Redstart, LLC Delaware 06-0566050

. J. Malucelli Seguradora S.A. * Brazil vee wer we ... The Travelers Home and Marine Insurance Company (27998) * Connecticut 35-1838079

. J. Malucelli Controle de Riscos Ltda. (99.99%) Brazil vee wer wee ... The Travelers Lloyds Insurance Company (41262) * Texas 76-0002592

J Malucelll Seguros S.A. * Brazil ee wee weo ... Travelers Marine, LLC Delaware 06-0566050
Travelers Casualty Insurance Company of America (19046) * Connecticut 06-0876835
... Travelers Casualty Company of Connecticut (36170) * Connecticut 06-1286266
... Travelers Casualty UK Investments LLC Delaware 06-6033504
... Travelers Commercial Insurance Company (36137) * Connecticut 06-1286268
... Travelers Excess and Surplus Lines Company (29696) * Connecticut 06-1203698
. Travelers Lloyds of Texas Insurance Company (41564) * Texas 75-1732040
e Travelers MGA, Inc. Texas 75-2676034
......... The Travelers Indemnity Company (25658) * Connecticut 06-0566050
e wee wwe ... Arch Street North LLC Delaware 06-0566050
... The Charter Oak Fire Insurance Company (25615) * Connecticut 06-0291290
... Travelers Real Estate, LLC Delaware 06-0566050
... First Floridian Auto and Home Insurance Company (10647) * Florida 59-3372141
... Gulf Underwriters Insurance Company (42811) * Connecticut 56-1371361
... Select Insurance Company (22233) * Texas 75-6013697

... Travelers Casualty and Surety Company of Europe, Limited * United Kingdom

... 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
... 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

Notes:
* Denotes affiliated insurer
Unless otherwise stated, subsidiaries listed above are 100% owned by respective parent
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Satement o arcn 31, 20101 TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SCHEDULEY

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

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Mgrc;c:; . Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
3548...... The Travelers Companies, Inc......... 00000...... 41-0518860 |......cccveveunneee 0000086312|NYSE................. The Travelers Companies, INC.........ccccoevvriirennnes MN............ UIP o [ttt sn s s senes | oereressssessnssesesssnes | eveens 0.000 | i | e
3548...... The Travelers Companies, Inc......... 24767..... 41-0406690 | ...ovovverrerrens | v | e St. Paul Fire and Marine Insurance Company......... (03 P A The Travelers Companies, INC.........ccocerrevriennnnns OBM.....covnne ...100.000 | The Travelers Companies, INC..........cccocvvrrrrreens | correrrrennns
3548...... The Travelers Companies, Inc......... 24791...... 410881659 | ..o | rererinrieirenes | e St. Paul Mercury Insurance Company.............cc...... [0 [ (A, St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC.........c.ccouurerrevnrenns | cererirrennes
3548...... The Travelers Companies, Inc......... 24775...... 4120963301 | oo e | e St. Paul Guardian Insurance Company.................. (O3 P A St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........cccvrverenrrens | cerrerreenens
3548...... The Travelers Companies, Inc......... 40967...... 411419276 | oo e | e St. Paul Fire and Casualty Insurance Company...... |1 A s St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccovrvereerereens | cevrerrenncns
3548...... The Travelers Companies, Inc......... 30481...... 41-1230819 | oo e | e St. Paul Surplus Lines Insurance Company............ DE.....cc.... A St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccereereererens | cevrerrennens
3548...... The Travelers Companies, Inc......... 41769...... 41-1435765 | ..o | e | e The Travelers Casualty Company...........cccccoueuene. (03 po— A, St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC...........cccovvreenis | verererrnnnns
3548...... The Travelers Companies, Inc......... 41750...... 411435766 | ..o | v | eerieesneeeena Travelers Constitution State Insurance Company... |CT............ A St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC...........cccovrureeris | vevrreirennes
3548...... The Travelers Companies, Inc......... 00000...... 51-0375653 | ..o [ errrereininiens [ Northbrook Holdings, INC.........c.cccovvriininienininnne DE........... NIA..ccooee St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC............ccovrireeris | verrrrernnnns
3548...... The Travelers Companies, Inc......... 36463...... 36-2999370 | ..o | e [ Discover Property & Casualty Insurance Company. [CT............ A Northbrook Holdings, INC........c.ccovvivvrneiriinnnns O/BM.....covnne ...100.000 | The Travelers Companies, INC..........cccovverrerrrens | correrrrennns
3548...... The Travelers Companies, Inc......... 19224...... 36-2542404 | .......coovveis | e [ St. Paul Protective Insurance Company.................. (03 P A Northbrook Holdings, INC........cccccvrvrrvrerncinnnns O/BM.....covenne ...100.000 | The Travelers Companies, INC..........ccovrverrerrrens | correrrrennns
3548...... The Travelers Companies, Inc......... 10213...... 52-1925132 | ..o [ e Discover Specialty Insurance Company.................. [0 [ (A, St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccocurerrermrenes | cererrrrrnnes
3548...... The Travelers Companies, Inc......... 25887...... 52-0515280 | .....vvvrveeren | verrerrereieinens [ United States Fidelity and Guaranty Company....... (O3 P A St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccovreereererens | correrreencns
3548...... The Travelers Companies, Inc 52-0B16768 | ....oovovevereres | ererereenerieins [ vreieiseieiesieeinne Fidelity and Guaranty Insurance Underwriters, Inc.. United States Fidelity and Guaranty Company... ...100.000 | The Travelers Companies, INC...........cccovvreeris | cerrreirnnnes
3548...... The Travelers Companies, Inc 42-1091525 | ..o | v | e Fidelity and Guaranty Insurance Company............. United States Fidelity and Guaranty Company... ...100.000 | The Travelers Companies, INC...........cccoevueerns | cerrreirnnnns
3548...... The Travelers Companies, Inc 52-1551225 Laurel Village Fidelity Realty, InC...........cccocvvireennnne United States Fidelity and Guaranty Company... ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc... 41-1616702 | ... Laurel Village Joint Venture Partnership.. .| Laurel Village Fidelity Realty, Inc.... The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 41-1542260 Laurel Village | Limited Partnership. Laurel Village Joint Venture Partnership............. The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc. 41-1542261 Laurel Village Il Limited Partnership Laurel Village Joint Venture Partnership............. The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc... 41-1542263 | ... Laurel Village Il Limited Partnership... .| Laurel Village Joint Venture Partnership. The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 41-1542264 Laurel Village IV Limited Partnership Laurel Village Joint Venture Partnership............. The Travelers Companies, INC.........cocvvrevrenees [ covvreerins
3548...... The Travelers Companies, Inc. 411542266 | ..o [ s | e Laurel Village Tower A Limited Partnership............ Laurel Village Joint Venture Partnership............. The Travelers Companies, INC.........cocverevrenees [ covereerenns
3548...... The Travelers Companies, Inc 41-1593312 | oo | v | e Laurel Village Tower B Limited Partnership............ Laurel Village Joint Venture Partnership............. The Travelers Companies, INC........cccovvevrreeens [ correreirinns
3548...... The Travelers Companies, Inc 411542267 | ..o | v | e Laurel Village Tower C Limited Partnership............ Laurel Village Joint Venture Partnership............. The Travelers Companies, INC........cccoeevrenens [ correreininns
3548...... The Travelers Companies, Inc 41-1542255 | oo | et | e Laurel Village Swinford Limited Partnership............ Laurel Village Joint Venture Partnership............. The Travelers Companies, INC........cccovievreeens [ covrereininns
3548...... The Travelers Companies, Inc 52-1T04255 | ..o [ evrreieinniens [ USF&G Retail Associates GP, INC.........ccoceuvviennne United States Fidelity and Guaranty Company... ...100.000 | The Travelers Companies, INC...........ccovvureenis | vevereirennns
USF&G/Fidelity Retail Associates Limited
3548...... The Travelers Companies, Inc......... 00000...... B2-1T04256 | ..o e | e Partnership MD............ NIA............... USF&G Retail Associates GP, Inc...................... OM..ooieiieas | e 1.000 |The Travelers Companies, INC..........coovvrrvrvrinns 0101.....
USF&G/Fidelity Retail Associates Limited
3548...... The Travelers Companies, Inc......... 00000...... 52-1704256 | ... e | Partnership MD............ NIA oo United States Fidelity and Guaranty Company... [O......c.ccocovnines | voree 83.950 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000...... 52-1852190 | ...vovvvreveeren | e [ BMR Sports Properties, INC.........ccovrvvrvrrieriennnns MD............ NIA .. United States Fidelity and Guaranty Company... ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000...... 52-1573TT8 | ..o | e [ Black Mountain Ranch Limited Partnership............ MD............ NIA .. BMR Sports Properties, INC...........coocvverrieriennnne (0117 SR IS 1.000 |The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000...... 52-1573778 | oo | e [ e Black Mountain Ranch Limited Partnership............ MD............ NIA...ccon. St. Paul Fire and Marine Insurance Company..... [ O.....cccoovvevivens | woves 85.000 |The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000...... 52-2073764 | ...oovvreeererees | cererereieisiens | v MMI Capital Trust L.....c.ccvvrierieerieecceees DE........ NIA..ccooee St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC...........ccccevreeris | vevrreirnnnns
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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 ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
3548...... The Travelers Companies, Inc......... 00000...... 41-0406690 Promenade Partners, LLC...........cccccocoveereveinnenes | DEincc St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC..........covreereererens | cevrerrenncns
3548...... The Travelers Companies, Inc... 52-1953822 | ... USF&G Capital I.......... .| 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...........cccoerrreeris | crrrreirnnnes
3548...... The Travelers Companies, Inc......... 00000...... 41-0406690 | ....cooevvverrien | e | eeerieeiseeenes 350 Market Street, LLC........covvvrieirceriens DE............ NIA..ccooee St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC...........ccovvurereris | verereirnnnns
3548...... The Travelers Companies, Inc......... 00000...... [ eevrrrerrerrereees | eerrererieiereenes | eversnerieiieiens | eereeresesessse s Travelers Special Services Limited............c.ccc...... GBR.......... NIA.....cccoo.... St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC..........cccccvvvrerrers | cererrernns
3548...... The Travelers Companies, Inc......... 00000...... 20-3033027 [ ..cvvvereeririens | eorererereereinenes | eereerieersseeneens Yonkers Financing Corp..........ceeveveeerereisnenenns DE............ NIA..ccoone St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC..........ccccevververrers | cererrrnns
3548...... The Travelers Companies, Inc......... 00000...... 52-1735211 | oo [ e [ Castle Pines Fidelity Realty, InC..........cccovvverreinnne MD............ NIA oo St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC..........cccvrvrvrrrers | cerrerrrrnns
Castle Pines Fidelity Associates Limited
3548...... The Travelers Companies, Inc......... 00000...... 52-1735213 | oo [ | v Partnership MD............ NIA oo Castle Pines Fidelity Realty, InC...........cccovvenee OM.cooiininens | e 1.000 | The Travelers Companies, INC..........cocoeverrnenee 0103.....
Castle Pines Fidelity Associates Limited
3548...... The Travelers Companies, Inc......... 00000...... 52-1631820 | .....cvveveeren | e [ Fidelity Castle Pines Limited Partnership................ MD............ NIA .. Partnership [O117 ISR I 50.000 |The Travelers Companies, INC.........ccccoevvurerenne 0104.....
Castle Pines Fidelity Associates Limited
3548...... The Travelers Companies, Inc......... 00000...... 52-1735213 | oo [ e [ Partnership MD............ NIA...cooree St. Paul Fire and Marine Insurance Company..... [ O.....cccoovvevivens | vovee 99.000 |The Travelers Companies, INC........cccovvvrvrirennnns 0103.....
3548...... The Travelers Companies, Inc......... 00000...... 52-14B6734 | ....ovveverees | e [ English Tum Fidelity Realty, InC........ccccccovvvevnen. MD............ NIA.....cccco.... St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC..........ccccvvrrerrers | cererennns
3548...... The Travelers Companies, Inc......... 00000...... 59-2635727 | c.ovveveevevrins | erreeieinnieins [t English Tum Limited Partnership............c.cccoeveenee. MD............ NIA..ccoorne English Tum Fidelity Realty, InC.........cccocouveveee |OMeiiiiiinii | e 99.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000...... 59-2709441 | ..o [ e [t Fidelity English Turn Club General Partnership...... MD............ NIA..cooone English Tum Fidelity Realty, InC..........ccccouvevveee |OMeiiiiiiiiii | oo 99.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000...... 59-2635727 | coovveveeverirees | ervreieininiens [t English Tum Limited Partnership.............cccceveenee. MD............ NIA. .o St. Paul Fire and Marine Insurance Company..... [O.....cccocovvvrrerens | ovee 1.000 |The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000...... 52-1715225 | ..o e e English Tum Realty Management, Inc.................... MD............ NIA oo St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000...... 59-2700441 | ... [ | e Fidelity English Turn Club General Partnership...... MD............ NIA .o English Turn Realty Management, Inc................ OBM...ocvvnia| e 1.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000....... | eeeerrrnereeree | ceererrmerererneens | eererreieeeensenes | reereeeeerneeseeneens 8527512 Canada INC........ccvvevrvrereererneieireneieens CAN.......... NIA .. St. Paul Fire and Marine Insurance Company..... |O/B/M.........c.c... | w... 22.480 | The Travelers Companies, Inc.
The Dominion of Canada General Insurance
3548...... The Travelers Companies, Inc......... 00000...... [ overrereerrrerenes [ errrrrrieennies | crreeeneeens | e Company 8527512 Canada INC.......ccovvrveveierreieieeeis The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000...... 41-1985480 | ....cvvvvverrien | crveeieiieeieinns | e Fog City Fund, LLC St. Paul Fire and Marine Insurance Company..... The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000...... 76-0753165 | .ovevievevries [ erveereininieins [ v Symmetry Growth Capital Il, LLC e [IMNLce NIA..ccooee St. Paul Fire and Marine Insurance Company..... The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000...... A41-1927945 | oo e | e Upper Lake Growth Capital, LLC..........cccoeverrrrennens MN......co.... NIA...ccoie. St. Paul Fire and Marine Insurance Company..... The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000...... 20-1222630 | ...oveevreririens | e | e Vesbridge Partners, LP.... St. Paul Fire and Marine Insurance Company..... The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000...... 41-1963936 | ..vovvverrerres [ e | e Windamere II, LLC St. Paul Fire and Marine Insurance Company..... The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000...... 41-2007089 | .....vourerereeren | erererirrireirenes | e Windamere Ill, LLC.........ccovvenireieinireicieineiee St. Paul Fire and Marine Insurance Company..... The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000...... 41-1926305 | .vvvvveerereens | e | e Windamere, LLC.......c.oovvveenerreererseneiseeeenne St. Paul Fire and Marine Insurance Company..... The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000...... A1-1T62781 | oo s | e Camperdown Corporation The Travelers Companies, INC.........ccocovvrevreenennes ...100.000 | The Travelers Companies, INC..........ccvreererereens | cerreereunens
3548...... The Travelers Companies, Inc......... 00000...... 41-1888760 | ..o [ e | e SPC Insurance Agency, INC.........cocvereerenererneeens The Travelers Companies, INC.........ccocoevrevreeninnes ...100.000 | The Travelers Companies, INC..........ccereerererens | correrrennens
3548...... The Travelers Companies, Inc......... 00000...... [ coverrereerireees [ | e | e Aprilgrange Limited...........ccoooviivneiniceries The Travelers Companies, INC........cccocveirieeninns ...100.000 | The Travelers Companies, INC...........cccoevrreeris | verrreirenne
3548...... The Travelers Companies, Inc F&G U.K. Underwriters Limited... The Travelers Companies, INC.......ccccovvvrieinenns ...100.000 | The Travelers Companies, INC...........ccovvireenis | vevereirnnnns
3548...... The Travelers Companies, Inc. Travelers Underwriting Agency Limited................... The Travelers Companies, INC........cccocerevriernnns ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc... Travelers Syndicate Management Limited.. .| The Travelers Companies, Inc.... .| ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. Travelers Asia Pte. Ltd.......cccooovivveneniiinnisinnns Travelers Syndicate Management Limited.......... [Board.........ccccc.. | ooee.. 0.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc. St. Paul Surety Europe Limited..........cccocvevviniunee The Travelers Companies, INC...........cocvvvreninnee ...100.000 | The Travelers Companies, INC.........cccocurevrernrenns | corerrrrennes
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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 ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
3548...... The Travelers Companies, Inc......... [ 00000...... | .c.cverrerrens [ correreeriereines [ | e Travelers Corporate Trustee Ltd The Travelers Companies, INC.........cocovvevreenennee O/B..covverririninns ...100.000 | The Travelers Companies, INC..........covreereererens | cevrerrenncns

3548...... The Travelers Companies, Inc... Travelers London Limited.... .| The Travelers Companies, Inc. O/B... ...100.000 | The Travelers Companies, Inc...

3548...... The Travelers Companies, Inc 41-1880024 | ... | e e St. Paul London Properties, Inc. The Travelers Companies, INC........cccovveririeennns Board.......ccoee. | e 0.000 | The Travelers Companies, INC.........cccocouevrrrrenns [ corrirerrinns
3548...... The Travelers Companies, Inc 52-1965525 | ...vovveeerreis e | e TCI Global Services, INC.......ccccevvvvvieiieieeicicvias The Travelers Companies, INC.......ccocovvvrieinnnns O/B/M................ ...100.000 | The Travelers Companies, INC...........ccovvurereris | verereirnnnns
3548...... The Travelers Companies, Inc......... [ 00000...... | c..cooovererees [errrrrieieieiens [ e | e Travelers Management Limited... GBR.......... NIA.....cccoo.... The Travelers Companies, INC..........ccoevveveiennnn O/B..oovervriinns ...100.000 | The Travelers Companies, INC..........cccccvvvrerrers | cererrernns
3548...... The Travelers Companies, Inc. AAT121375] e e | e Travelers Insurance Company Limited.................... GBR.......... A The Travelers Companies, INC........ccccvereviennnnns O/B..oovervirriannns ...100.000 | The Travelers Companies, INC..........ccccevververrers | cererrrnns
3548...... The Travelers Companies, Inc......... [ 00000...... | cc.covrervrnns [errrrirrerenns [ rrrrieneeinnes | cevsieseeessesenees Travelers Professional Risks Limited Travelers Insurance Company Limited................ O/B...overririrrnns ...100.000 | The Travelers Companies, INC..........cccvrvrvrrrers | cerrerrrrnns
3548...... The Travelers Companies, Inc. 06-1008174 | ... e e Travelers Property Casualty Corp The Travelers Companies, INC...........cocvvvveninnee OBM.....cccvvne. ...100.000 | The Travelers Companies, INC.........cccocurevrernreres | cerererrrines
3548...... The Travelers Companies, Inc. 06-0566030 | ....coovvrerererns [ corerirrinrirernes | eoreererieeineenerreenes Constitution Plaza, INC.........cocoevvrnirierernrircirenns Travelers Property Casualty Corp........c.ccccvuuennee OBM.....covvnee. ...100.000 | The Travelers Companies, INC..........ccouurerrernrenns | cererirrennns
3548...... The Travelers Companies, Inc. 06-1445591 | ....ovvrrrins e e Travelers Insurance Group Holdings Inc................. DE............ UIP..orie Travelers Property Casualty Corp.........ccccuuueunee OBM......cccc.... ...100.000 | The Travelers Companies, INC..........ccoceeurevnrenns | corerirreenas
3548...... The Travelers Companies, Inc. 06-6033509 | ... | e [ The Standard Fire Insurance Company.................. CToriiee A Travelers Insurance Group Holdings Inc............. O/BM.....covenne ...100.000 | The Travelers Companies, INC..........ccereereerereens | correrreenens
3548...... The Travelers Companies, Inc 06-6033509 | ....oovveverries [ ereeereinirieies [ Standard Fire Properties, LLC..........cccccoveeviennnee. DE..... NIA...ccorne The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, INC...........ccccerreeris | cerrreirnnnes
3548...... The Travelers Companies, Inc 94-3097171 | cooeeeeeieiereiees | eererereieriens [ Bayhill Restaurant Il Associates.............c.cccveennne. CA..cooeee NIA..ccooee Standard Fire Properties, LLC..........ccccccvvevvieres [ O | e 50.000 |The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc. 06-6033509 | .....ooovererrine | verrerereireinies [ Standard Fire UK Investments, LLC..........c..cc........ DE.....c..... NIA.....coooone. The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, INC..........cccorvvrrrrers | cerrerrrens

The Automobile Insurance Company of Hartford,
3548...... The Travelers Companies, Inc......... 19062...... 06-0848755 | .....coovrevvirine | ververerrerrenins [ s Connecticut (02 P A The Standard Fire Insurance Company.............. OBM.....covnnne ...100.000 | The Travelers Companies, INC..........ccccervervrrrers | correrrrrnns
The Automobile Insurance Company of Hartford,

3548...... The Travelers Companies, Inc......... 00000...... 06-0848755 | ....ocvvevererens | eeverereieniiieias [ veereissieessieeinns Auto Hartford Investments, LLC............cccceovirevennnne DE....... NIA....cccoie. Connecticut ...100.000 | The Travelers Companies, INC..........cccvvvverrens | cerrerrrennns
3548...... The Travelers Companies, Inc......... 36145...... 06-1286264 | .......cooevervens [ e v Travelers Personal Security Insurance Company....|CT............ (A, The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, INC..........ccocurerrevnrenes | cererirreenns
3548...... The Travelers Companies, Inc......... 36161...... 06-1286274 | ... | vevrerreeieinens [ e Travelers Property Casualty Insurance Company... |CT............ A The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, INC..........ccereereererens | cerrerrenncns
3548...... The Travelers Companies, Inc......... 38130...... 36-3703200 | ..o | e [ Travelers Personal Insurance Company. CToriie A The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, INC..........ccereereerereens | correrrennens
3548...... The Travelers Companies, Inc......... 00000...... 27-84B9564 | ... | e | e Travelers Texas MGA, Inc The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, INC...........ccoevreeris | cerrreirnnnes
3548...... The Travelers Companies, Inc......... 00000...... 06-6033509 | ....oovvvriverries [ errrereininienns [ Oregon Evergreen Investor |, LLC.........ccccoevirenne The Standard Fire Insurance Company.............. ...100.000 | The Travelers Companies, INC...........ccovrureenis | vererrernnnns
3548...... The Travelers Companies, Inc......... 00000...... 6711639956 | ....cvvvevrererens e | e Lone Rock Timber Investments I, LLC.................... Oregon Evergreen Investor |, LLC.........cccccovveee [ Ouevvvvvieivierenns | e 75.000 |The Travelers Companies, Inc

3548...... The Travelers Companies, Inc......... 00000...... 98-0190863 | ....oovvreverrres | errrrerrinirieins [ Travelers (Bermuda) Limited............cccoovererrirrnnnnn. Travelers Insurance Group Holdings, Inc............ ...100.000 | The Travelers Companies, INC..........ccevvvrerrers | cererrrrnnns
3548...... The Travelers Companies, Inc......... 00000...... 20-4312440 Travelers Lloyds Management Company Travelers Insurance Group Holdings, Inc............ ...100.000 | The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc... 06-1534005 | ... TPC Investments INC.........c.cocrevrerenn. .| Travelers Insurance Group Holdings, Inc.... ...100.000 |The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 06-6033504 Travelers Casualty and Surety Company. Travelers Insurance Group Holdings, Inc............ ...100.000 | The Travelers Companies, INC.........cccovrververrrens | cerrerreenens
3548...... The Travelers Companies, Inc. 06-1067483 | .....coovrvrreren | verrerrerereinens [ Farmington Casualty Company. Travelers Casualty and Surety Company............ ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc. 8527512 Canada Inc.... .. | Travelers Casualty and Surety Company The Travelers Companies, Inc.

The Dominion of Canada General Insurance
3548...... The Travelers Companies, Inc......... 00000...... | coverrereerireenes [ | e | e Company CAN.......... A 8527512 Canada INC.......coovvevevrierrerieeeieas O/B/M.....ccccvune ...100.000 | The Travelers Companies, INC...........cccvvueeris | vevrreirennes
3548...... The Travelers Companies, Inc......... 00000...... | ceverrrreerirerenns [ e | v | e Travelers Insurance Company of Canada............... CAN.......... A, Travelers Casualty and Surety Company............ O/B/M.....coouvune ...100.000 | The Travelers Companies, INC...........ccovvureenis | veverrernnnns

Travelers Casualty and Surety Company of

3548...... The Travelers Companies, Inc......... 3119%...... 06-0907370 | ...vovvrevrerrnne | verrereireireininns [ America CToiine RE.... Travelers Casualty and Surety Company............ OBM.....ccovenne ...100.000 | The Travelers Companies, Inc.

Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... 00000...... 06-0907370 | ..ooveuererererns | eorerrerrnnirernes | eeveererieiseenenreenes Travelers Brazil Holding LLC...........ccovvvrereiininnen. DE.....c..... DS..coovirvins America OBM.....ccovvnee. ...100.000 | The Travelers Companies, INC..........ccouurerevnvenns | cerererreenas
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3548...... The Travelers Companies, Inc......... 00000...... 06-0907370 | ...eovervreerenn | e [ e Travelers Brazil Acquisition LLC..........c.ccocovvevnennee. DE.....cc.... DS Travelers Brazil Holding, LLC..........ccocoevvininnee. O/BM.....covenene ...100.000 | The Travelers Companies, INC..........covreereererens | cevrerrenncns
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000....... | erereerrreererrees | ceererreieerereins | e | e Resseguros S.A. ("Holdco") BRA.......... [D1S S Travelers Brazil Acquisition LLC............cccocueenee. O/B..ovvereiriirns | e 49.500 | The Travelers Companies, INC...........covevrienenncn. 0109.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... | everrereerirerenns [ e | v | e J. Malucelli Resseguradora S.A..........ccccoevirireininns BRA.......... [DIS TR Resseguros S.A. O/B..ooveririannns ...100.000 | The Travelers Companies, INC............cccvervrernnen. 0109.....
3548...... The Travelers Companies, Inc......... 00000...... [ eerrrerrerrerene | cerrerrrienereeees | eversrenierisiens | eeresreneseessseseens J. Malucelli Controle de Riscos Ltda...........ccccc...... BRA.......... [D1S S J. Malucelli Resseguradora S.A.........c.ccocvvurnnen O/B...oovvervrrans | e 0.010 | The Travelers Companies, INC.........c.ccovvrrvrrvnnnes 0109.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000...... [ overrerrreereerne | ceererrneeeenseens | eorersseneeneenes | rerseeererseenseneees J. Malucelli Seguradora S.A..........ccccovvvvereninnn. BRA.......... [D1S S Resseguros S.A. [01- S ...100.000 | The Travelers Companies, INC.........cccvererrrerrrnn. 0109.....
3548...... The Travelers Companies, Inc......... 00000...... | 1orrrererererrereen | eerermrrerenienen | ererenensineeenes | crerreeseesneereee J. Malucelli Controle de Riscos Ltda.............ccccce... BRA.......... DS..covirvins J. Malucelli Seguradora S.A...........ccocvviniurerninns OB | e 99.990 | The Travelers Companies, INC.........c.ccccoeurevrrenee 0109.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000....... | eeereerrreereeree | ceererreererenneens | eererreeeeensenes | rerreeeeerneeneneneens J. Malucelli Seguros S.A.........ccovvvreerenreereenenen: BRA.......... DS Resseguros S.A. O/B..oovverriririnns ...100.000 | The Travelers Companies, INC........ccoccvererreerennn. 0109.....
3548...... The Travelers Companies, Inc......... 19046...... 06-0876835 | .....coovrevereres | ereeereinirieins [ veeisissieesieeine Travelers Casualty Insurance Company of America |CT............ A Travelers Casualty and Surety Company............ ...100.000 | The Travelers Companies, INC...........cccovvureeris | verrreirennns
3548...... The Travelers Companies, Inc......... 36170...... 06-1286266 | .....ccvvevevrreee | errrereinirienns [ v Travelers Casualty Company of Connecticut.......... CTuieiee A, Travelers Casualty and Surety Company............ ...100.000 | The Travelers Companies, INC...........ccovvureenis | verereirnnnns
3548...... The Travelers Companies, Inc......... 00000...... 06-6033504 | ......ocvveverrr | cerrereiereiies [ Travelers Casualty UK Investments LLC................ DE........... NIA.....ccooon... Travelers Casualty and Surety Company............ ...100.000 | The Travelers Companies, INC..........ccccvvevrerrers | cererernns
3548...... The Travelers Companies, Inc......... 36137...... 06-1286268 | .......cvveverrrere | verrererrerreinins [ Travelers Commercial Insurance Company............ (03 P A Travelers Casualty and Surety Company............ ...100.000 | The Travelers Companies, INC..........cccervevrrrrers | cerrerrernns
3548...... The Travelers Companies, Inc......... 29696...... 06-1203698 | .....coovrevrerrine | vevrerrererreinens [ e Travelers Excess and Surplus Lines Company....... (03 P A Travelers Casualty and Surety Company............ ...100.000 | The Travelers Companies, INC..........ccccvrvrrrrrers | correrrrenns
3548...... The Travelers Companies, Inc......... 41564...... 75-1732040 | ...ovoeverevens | e [ Travelers Lloyds of Texas Insurance Company...... TXoiereen A Travelers Casualty and Surety Company............ ...100.000 | The Travelers Companies, INC..........ccccvrvervrerens | correrrrennns
3548...... The Travelers Companies, Inc......... 00000...... 75-2676034 | ... e e Travelers MGA, INC.......ccovveniverninriniirererieineieinns [ SO NIA oo Travelers Casualty and Surety Company............ ...100.000 | The Travelers Companies, INC..........ccouurerrernrenns | cererirrennns
3548...... The Travelers Companies, Inc......... 25658...... 06-0566050 | .....coovevreeeee | reverreremeerenns e The Travelers Indemnity Company............cccoeueenee. (O3 P A Travelers Insurance Group Holdings Inc............. ...100.000 | The Travelers Companies, INC..........ccvreerererens | cevreereeens
3548...... The Travelers Companies, Inc......... 00000...... 06-0566050 | .....coovrvrreens | rererrerereineens [ e Arch Street North LLC The Travelers Indemnity Company.............cc.c... ...100.000 | The Travelers Companies, INC..........ccereereerereens | cerreerenncns
3548...... The Travelers Companies, Inc......... 25615...... 06-0291290 | ...vovreveveies [ eveeereieiveeies [ The Charter Oak Fire Insurance Company............. (03 po— A The Travelers Indemnity Company............cc....... ...100.000 | The Travelers Companies, INC...........cccoerreeris | cevrreirnnnns
3548...... The Travelers Companies, Inc......... 00000...... 06-0566050 | ....vovurrevavrrnee | everrereinerienns [ v Travelers Real Estate, LLC..........cccocovieiviiinnnnen DE............ NIA..ccooee The Travelers Indemnity Company............ccc..... ...100.000 | The Travelers Companies, INC...........cccovvirereris | vererrirnnnns
3548...... The Travelers Companies, Inc. 59-3372141 First Floridian Auto and Home Insurance Company |FL............. A The Travelers Indemnity Company.............cc...... ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc... 56-1371361 | ... Gulf Underwriters Insurance Company. . | The Travelers Indemnity Company.. ...100.000 |The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 75-6013697 Select Insurance CoOMPaNY.........ccoeveerereererererrens The Travelers Indemnity Company.............cc...... ...100.000 | The Travelers Companies, INC..........cccvrvererrrens | cerrerrrenens
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... 00000....... | rereerrrrereeree | crererrmererenneens | eererreeereineenes | rerreeeeereeneseneenes Europe, Limited GBR.......... A The Travelers Indemnity Company.............cc.c... OBM.....coverene ...100.000 | The Travelers Companies, INC..........ccvrrereererens | correrreenens
3548...... The Travelers Companies, Inc......... 38385...... 75-1679830 | ..o | e [ Commercial Guaranty Insurance Company............ DE....cc.... A The Travelers Indemnity Company.............cc.e... O/BM.....ocovuene ...100.000 | The Travelers Companies, INC..........ccvreereererens | cevreereenens
3548...... The Travelers Companies, Inc......... 00000...... 06-0566050 | .....coocevrreens | rererrerereiniens [ e Crystal Brook, LLC The Travelers Indemnity Company.............ccc.c... O/BM.....ocovenne ...100.000 | The Travelers Companies, INC..........ccereereerereens | correrrennens
3548...... The Travelers Companies, Inc......... 00000...... 06-0566050 | ....covvevrerevens | erveceieiieie | e Durham Holding, LLC Crystal Brook, LLC.........cccooverrieeceerieies O/B/M................ ...100.000 | The Travelers Companies, INC...........cccovvureeris | verrreirennes
3548...... The Travelers Companies, Inc......... 00000...... 060566050 | ....vovrrevvrrene | ererrerrinirieins [ rererriseiessieeinnne Sutton Holdco, LLC.......c.ooevviireierceercees The Travelers Indemnity Company.............cc..... O/BIM.....coovune ...100.000 | The Travelers Companies, INC...........ccovvurereris | vererrirnnnns
3548...... The Travelers Companies, Inc......... 00000...... 06-0566050 | ......cvvvreres [ erereeeeieees | eveeseeeeeeeeeeeeeens Cadet Limited, LLC..........cocoovvieieecceccceeens Sutton Holdco, LLC........ocovuveeiccccecccenne OBM................ ...100.000 | The Travelers Companies, INC..........cccccvvvrerrers | cererrrnns
3548...... The Travelers Companies, Inc......... 00000...... 06-0566050 | .....cvrrverrrnne | vevrererrereinenes [erreirieresssseenns Arrowhead Company, LLC........ccccccovvvrvnrnrerrinnns DE.....cc.... NIA...coon. The Travelers Indemnity Company.............cc.... O/BM.....covnnne ...100.000 | The Travelers Companies, INC..........cccvrvevrrrrers | cerrerrernns
3548...... The Travelers Companies, Inc......... 00000...... 06-0566050 |.....covevevereres [ erererereisieiees | erererererererererereeens Eastern Asset, LLC.........ccovvvvvvveeeeeeceeceen DE............ NIA............... Arrowhead Company, LLC..........cccovovvvvrnrerrrenns OBM................ ...100.000 | The Travelers Companies, INC..........cccvrvervrerens | correrrrenns
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3548...... The Travelers Companies, Inc......... 00000...... 41-1769846 Jupiter HOIdINGS, INC....c..cvvvvireiiiricinccrcines The Travelers Indemnity Company............ccc.c... ...100.000 | The Travelers Companies, INC..........covreereererens | cevrerrenncns

86-0703220 | ...
86-0868106

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

American Equity Insurance Company..

. | Jupiter Holdings, Inc............
American Equity Specialty Insurance Company......

American Equity Insurance Company

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

¥'Z1l0

The Travelers Companies, Inc

The Travelers Companies, Inc.........| 27987...... | 410983992 | ........cccocvevws [ corrererenreinnns | e Northfield Insurance Company . A Northland Insurance Company................... The Travelers Companies, Inc.
The Travelers Companies, Inc......... [ 24031...... | 94-6051964 | .........ccccvuvns [ corvererererrnes | cevererieireiseienenens Northland Casualty Company..........cccoevverrerennn. A, Northland Insurance Company................... The Travelers Companies, INC..........ccoevviverrnnes
The Travelers Companies, Inc.........{00000......| 06-0566050 |.........ccccrurrre [ corrrmrererernnes | ceverrrrneernsenisenens Travelers Indemnity U.K. Investments LLC............. NIA oo The Travelers Indemnity Company............. The Travelers Companies, Inc.
The Travelers Companies, Inc.........[00000...... [ 06-0566050 | .........c.ccoerewe | corerrrrrmrinireens | crrerereiinnireinernes TPC UK. Investments LLC..........coccovurermrrircrinine NIA .o The Travelers Indemnity Company............. The Travelers Companies, Inc.
The Travelers Companies, Inc......... [25623...... [ 06-0303275 | ........cocovvrene [ corermernrinirinns | coveerereineinereernes The Phoenix Insurance Company...........c.coveereven (A, The Travelers Indemnity Company............. The Travelers Companies, INC..........cocvevevnenne
The Travelers Companies, Inc......... [ 25666...... | 58-8020487 | ........c.ccocovewe | corerrinrinernens | v The Travelers Indemnity Company of America....... A, The Phoenix Insurance Company............... The Travelers Companies, Inc.
The Travelers Companies, Inc.........{ 25682......| 06-0336212 | .......cccovrivree [ orererrmrnereirees | cereeveieereiseieeenes The Travelers Indemnity Company of Connecticut.. A The Phoenix Insurance Company............... The Travelers Companies, Inc.
The Travelers Companies, InC......... [25674......{ 36-2719165 [ ......cccoovvvis | covrrerririenns | ceerireeeeeenas Travelers Property Casualty Company of America.. A, The Phoenix Insurance Company............... O/B/M......cceune The Travelers Companies, Inc.
Travelers Property Casualty Company of
The Travelers Companies, Inc.........{00000...... | 13-2743602 | .......ccccecvuens [ crrvrrererernnes | cevereneireissisnenens American Marine Management Services, Inc.......... OTH............. America OB...cvvere. The Travelers Companies, INC..........ccoevrverrnnnes
The Travelers Companies, Inc.........{00000......| 30-0510298 |........cccccruvue [ corrrrrrerernnes | cevernrereissnienens American Marine Claims & Adjusting Services, Inc. OTH..ovvvne American Marine Management Services, Inc O/B..oovverririiannns The Travelers Companies, INC..........ccoevrverrnnns

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

Northland Insurance Company.

Constitution State Services LLC
Phoenix UK Investments LLC

Jupiter Holdings, INC.........ccoocviriverniiinnnnen.

The Phoenix Insurance Company
The Phoenix Insurance Company

The Travelers Companies, Inc.

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

The Travelers Companies, Inc.........{ 12850......| 04-3175569 | .........ccooriree [ corrrenmmreinees | cererreinereineineenes The Premier Insurance Company of Massachusetts A The Travelers Indemnity Company............. O/BM.....ccoveene The Travelers Companies, INC.........cccoevvevrceenne
The Travelers Companies, Inc......... [28188......{ 35-1838077 [ .....cccoevvvvis | cvrrerrireenns | cerrrireeeieeieiienas TravCo Insurance Company...........cccvueeevrereeeennnnns A The Travelers Indemnity Company............. O/B/M.....cooouvunne The Travelers Companies, INC........cccovevevricennnes
The Travelers Companies, Inc......... [00000...... | 20-4403403 | ........cccocvrie | corrmenreninns | cerrrireernieenennnas TINDY Foreign, INC......ccoviverriirriniieiricieesieieins NIA..ccooree The Travelers Indemnity Company............. O/B/M.....coovune The Travelers Companies, Inc.
The Travelers Companies, Inc......... [40282......{95-3634110 [ ....ccccovvivris | covrrrernierenns | cererireesieeeenenas Travelers Commercial Casualty Company.............. A, The Travelers Indemnity Company............. OBM.....ccene. The Travelers Companies, Inc.
The Travelers Companies, Inc.........{00000......| 62-1657094 | .........ccccruves [ corvrrrrrmrernnns | ceverrreireissnnennns Travelers Distribution Alliance, InC.........cc.cccovvirnnen NIA...ccoie. The Travelers Indemnity Company............. OBM.....ccovnnne The Travelers Companies, INC..........ccoerrverrennns
The Travelers Companies, Inc.........{00000......| 06-0566050 |.........ccccruvrve [ corrrrrrmrrreinnes | ceverrrrrereinseniennns Travelers TLD, LLC....c.ocovvvvererececeeieisnis NIA...con. The Travelers Indemnity Company............. OBM.....covunne The Travelers Companies, Inc.
The Travelers Companies, Inc.........{00000......| 06-0566050 |.........ccccrurrre [ crrrrrrrrrmrminnes | ceverrrrnererneeneenens TIErcel, LLC...ooveieeseeeeseee s NIA...oonn. The Travelers Indemnity Company............. OBM.....covene The Travelers Companies, Inc.
The Travelers Companies, Inc.........{00000......| 06-0566050 |..........ccccruvree [ orererrmrrereernes | cerreererrereineeneennes Redstart, LLC.........cccoeveeeeeeeeee e NIA.............. Tiercel, LLC.....oeveeeeeeeeeeeeeee e OBM................ The Travelers Companies, INC..........cocoevrvrrennne
The Travelers Home and Marine Insurance
The Travelers Companies, Inc.........{27998......| 35-1838079 | .......coovrervee [ orrreerrrrreirees | e Company A The Travelers Indemnity Company. The Travelers Companies, INC.........cccocvevriennnee
The Travelers Companies, Inc The Travelers Lloyds Insurance Company.............. A The Travelers Indemnity Company The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc 06-0566050 Travelers Marine, LLC .. | The Travelers Indemnity Company ...100.000 | The Travelers Companies, Inc

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

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. 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.
0104. Fidelity Castle Pines Limited Partnership is 50% owned by an unrelated party with no current economic interest.

0105. English Turn Limited Partnership is 99% owned by English Turn Fidelity Realty, Inc. and 1% owned by St. Paul Fire and Marine Insurance Company.

0106. Fidelity English Turn Club General Partnership is 99% owned by English Turn Fidelity Realty, Inc. and 1% owned by English Turn Realty Management, Inc.

0107. Bayhill Restaurant Il Associates is 50% owned by an unrelated party, which is the manager.

0108. Lone Rock Timber Investments I, LLC's other 25% member and manager are unafiliated with Travelers

0109. Control determination is based upon application of the last sentence of SSAP 25 paragraph 4.

0110. Ownership due to Travelers Property Casualty Company of America's participation interest as a subscriber in the American Hull Insurance Syndicate

0111. Ownership due to Travelers Property Casualty Company of America's participation interest as a subscriber in the American Hull Insurance Syndicate

0112. St. Paul Fire and Marine owns a significant portion of the investment entity. Although it is managed by an unaffiliated partner, St. Paul Fire and Marine still has control of the entity




Statement for March 31, 2014 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
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

Tt | 0| 0 [ . 0.0

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........ccciveiveiirie e
. Ocean marine
. Inland marine........ .
. Financial QUaranty..........ccoeeveieieieinssieessiese s
11.1. Medical professional liability - OCCUITENCE..........cverveveiriieieieireeie s
11.2. Medical professional liability - claims-made..
12. Earthquake.......cccccvvvierervenieieinnnns
13. Group accident and health...
14. Credit accident and health....
15. Other accident and health

—~
SCOWOmO A WN

16. Workers' compensation.... . M
17.1 Other liability-occurrence.. B [T e ———— (248,063)] ....
17.2 Other liability-claims made.... ..86,009,876

17.3 EXCESS WOTKETS' COMPENSALION.......cvvviriirierieieieieiesseisissseeseese s ssessnsnns | seseesssssssssessssssssssessessssessenns e —————————
18.1 Products liability-occurrence.....
18.2 Products liability-claims made...... L0 .
19.1, 19.2 Private passenger auto liability . 0 | s
19.3, 19.4 Commercial auto liability..........
21. Auto physical damage
. AICraft (all PETIIS)......cvveveeriereerese et

16,483,963 | ....
. (10,178,520) | ....
26. Burglary and theft.............cooovvriinrirririnccssscssssssnisssi | v 10,324,880 | o, 5,449,382

. International..

30, WAITANY. ...t
31. Reinsurance-nonproportional assumed Property..........cccoeerereerreeneenenenee | ceereererreenerece e XXX ertisirrerinenns
32. Reinsurance-nonproportional assumed liability........ e
33. Reinsurance-nonproportional assumed financial lines.............ccocoevvvvcvnnee. XXX | XXX .
34. Aggregate write-ins for other liNes of BUSINESS............coeveeeeveeicieecierceicieis | vt ettt naa
35. Totals ,093,586 | .o
DETAILS OF WRITE-INS

BA0T. bbb ens | Hietbeb et 0

BA02. e .0

3403, e .0

3498. Sum. of remaining write-ins for Line 34 from overflow page. .0

3499. Totals (Lines 3401 thru 3403 plus 3498) (LiNE 34)......cccivuninnrnincrinninins | eonrineiisissississesnessesenssnseens 0

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

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

1.

2. Allied lines....

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

. Mortgage guaranty
. OCEAN MAMNE......coovieereeiieieeicisete ettt
. Inland marine........
10. Financial guaranty........c.cocoeereereerseneenes
11.1 Medical professional liability - occurrence....
11.2 Medical professional liability - claims made..
12. Earthquake........ccocoverercevisicicinns
13. Group accident and health
14. Credit accident and health
15. Other accident and health.
16. Workers' compensation....
17.1 Other liability-0CCUITENCE. .......c..cvueveeieeccsee et
17.2 Other liability-claims made
Excess workers' compensation

.............. 48,660,207
G SUIBlY. o 174875350

...48,660,207
174,875,350

26. Burglary and theft............ccceieeicniesceeecee e | e ..10,304,543
27. Boiler and MACINETY........cccviurireieieeesee ettt sesesens | seens .
28. Credit......ccoovererrirnns

29. International..
30, WAITANEY.....ocveiicecte ettt b bbbt
31. Reinsurance-nonproportional assumed property
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines. e |
34. Aggregate write-ins for other lines of bUSINESS.............cceceeieeiieeicceeinens

3B, TOMAIS.....cvivieeiieie e

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




Statement for March 31,

aude TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

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

10

1 3 4 5 6 7 8 9 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2014 2014 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Year-End Loss and LAE Loss and LAE Total 2014 LAE Reserves on Reserves on Claims Q.S. Date Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2011 + Prior.....ce. | oo 138,266 | ..oooeereeeere 514,790 | oo 653,056 | .oocvrrirrirenann 5615 | v 1,549 | oo, 7,164 | oo 125,430 | o [V I 459,584 | ....ccocce0ee.585,014 | oo, (U220 | [CRECET:) ] (60,878)
2. 2012u s [ 63,415 | oo 190,750 | v 254,165 | oo 16,750 | oo 1,460 | oo 18,210 | v, 55,832 | oo (V1) I 175,803 | covveeeereeren 231,634 | i, 9,166 | oo (13,488) | ..o (4,321)
3. Subtotals
2012+ Prior.....c.. | coveeenriernans 201,681 | ..ccoooveeere. 705,540 | oo 907,221 | oooiiieeiee0an22,365 | oiiieieeeenn3,009 | 25374 | 181,262 | {0 635,386 | ..cocooeee0en816,648 | oo 1,946 | oo, (67,145)] oo (65,199)
4. 2013 s | e 74,663 | ... 288,649 | oo 363,312 | oo 34,162 | o 4435 | e 38,598 | .o 69,209 | .o {0 259416 | .00 328,625 | oo 28,708 | ..o (24,798) | oo 3,910
5. Subtotals
2013 + Priof...c.o. | coovereereereenenn 276,345 | i 994,189 | 1,270,534 | 000 56,527 | e TA44 | 83971 | 00250471 | [V I 894,802 | ..o 1145273 | oo 30,654 | oo [CHRSLX)] (61,289)
6. 2014 [, 0.0, TN IR 0.9, G IR .S T P .0 S [P 1,866 | oo, 1,866 |..ccovrnneee )8 S K 99,338 | ..o 103,671 [, XXX v [ crreiieiieninns 0.0 T P XXX o
7. Totals...cooeeeeees | e, 276,345 | ..oooeien994,189 | 1,270,534 | oo, 56,527 | oo 9,310 | oo 65,837 | v 250,471 | oo 4,333 | o 994,140 | ...cccoe...... 1,248,944 | 30,654 | .o (91,943) | oo (61,289)
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 | .oocveveeeee. 1,881,720
L PR 111 %2, e, (92)% (3. oo (4.8)%

Col. 13, Line 7

Line 8

A (3.3)%




statement for March 31, 2014 ofthe T RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

Explanation:
1.

2.

3.

4

Bar Code:
* 311 942 0144 900O0O0O0 1 =
* 311 94 2 0144550000 1 =

* 311 9420143650000 1 *

Q15

Response

NO

NO

NO

YES




Statement for March 31, 2014 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
Overflow Page for Write-Ins

Additional Write-ins for Assets:

2505. Ceded deposit asset
2506. Suspense, undistributed payments
2507. Other assets - Reliance acquisition
2597. Summary of remaining write-ins for Line 25

....50,000
36,107
...(257,109)
184,225

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. State surcharges receivable 355,227

Additional Write-ins for Liabilities:

Current
Statement Date

December 31,
Prior Year

2504. Federal excise tax-reiNSUraNCe CONMTACES. .........c.cuiueiiriieiicieicreeisie sttt b e a s s s b n e s snaesensn s
2597.  Summary of remaining Write-iNS fOr LINE 25.......... ittt sttt sttt st

...................................... 3,785
...................................... 3,785

...................................... 4,371
...................................... 4,371

Additional Write-ins for Statement of Income:

1
Current Year
to Date

2

Prior Year
to Date

3
Prior Year Ended
December 31

1404. Profit and 10SS, MISCEIIANEOUS............c.cvuevueiitiieie ettt ettt b s sans
1497. Summary of remaining Wite-inS fOr LINE 14........ ottt

.................... (168,093)
.................... (168,093)

(102,093)
(102,093)

Additional Write-ins for Schedule T:

1 Direct Premiums Written

Direct Losses Paid (Deducting Salvage)

Direct Losses Unpaid

2 3
Current Year Prior Year
to Date to Date

Active

States, Etc. Status

4
Current Year
to Date

5
Prior Year
to Date

6

Current Year
to Date

7
Prior Year
to Date

58004.
58005.
58006.
58007.
58008.
58009.
58010.
58011.
58012.
58013.
58014.
58015.
58016.
58017.
58018.
58019.
58020.
58021.
58997.

BRB Barbados............ccoccovuerrinec.
PHL Philippines
THA Thailand...
BMU Bermuda..........coouvvvrernnnnee
KOR Korea, Republic of..............
CHN China.......

TUR Turkey.
AUS Australia..
DEU Germany..
SGP Singapore........
ANT Netherlands Antilles.
PER PErU......ooeverierieieceeieinns
VEN Venezuela (Bolivarian Repul
Other Alien Combined.................
PNG Papua New Guinea.
WSM Samoa........
NOR Norway
NLD Netherlands.............cccceun...
Summary of remaining write-

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

Q16




Statement for March 31, 2014 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT........ceiiiiieieieiriisieiee ettt s st ss s snsens | sssesssssssessesssssstessesesssessessessnsns 0 | e 0
2. Cost of acquired:
2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............cccerrrrrererrennn.
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment FECOGNIZEM. .........cueuiuririeieee e sessesenes | essesssssssessesssssssessessssssessessessnse [0 ST 0
8. Deduct CUITENt YEAI'S AEPIECIALION. ... ... ettt ettt sttt esenneen | famseessssssssssesssanssssensssssssnsenssesnenn 0 ] s 0
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-7-8)........cccoeviiereiiiiisieinseiessissesssseseissiens | evsesssssssessesssssssesesssssssssesessssen [0 TSR 0
10. Deduct total NONAdMItEd AMOUNES............cvevireiieieicicce ettt snas | aessesssssssessesssssssessebssssnsansensssnaan 0 | oo 0
11. Statement value at end of current period (Line 9 MINUS LINE 10)..........cccviiuiiiieiiiciiieiscesseessseressseresssveressssesesnsesens | seresssesesssesssssessssesesssesessnsesened 0 | o 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHIOr VAN ..........ccvvvvveveerievieeereteeiseeieseisieens | eveeveiesissesesssssessesessessess s 0 [ o 0
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other............
4. Accrual of discount.............ccevriunnne
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals
7. Deduct amounts reCEIVEA ON QISPOSAIS.........c.euirrrreiiirireieieis ettt es sttt sse s ssnanns | sessessessstessessssassessessssssassessesntnn 0 | s 0
8. Deduct amortization of premium and mortgage interest points and COMMItMENL FEES...........cveveiiieieicicse e | e nee 0 | e 0
9. Total foreign exchange change in book value/recorded investment excluding acCrued iNEIESE.............overurerienrerrirninrnrinns | rerreereesisseseeseeseeeseeseeseesssenennd 0 | oo 0
10. Deduct current year's other than temporary impairment FECOGNIZEM...........cuuevevierieeieieisree et | essesssssssesesssssssessessessssassensessneen 0 | oo 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | tovviorsreininmsmesrrisneseessesssesseeees 0 | oo 0
12, TOtal VaAlUGHON GIOWANCE. ......ocvveirieiieieictesieie ettt sttt s st s bbbt b s s s sessnsentesns | sensesssssstessessnssnsensenssssnsansensesntan 0 | oo 0
13, SUDLOLAl (LINE 11 PIUS LINE 12)...eeieecieiecieie ettt sttt en s s nes | ehsestenssessesssnssnssen sttt sns e 0 | oo 0
14,  Deduct total NONAAMILEEA AMOUNES..........cceieiiieiieic ettt ss bbb s s snne | sessessssantessessnssnsessenssssnsansensesnsan 0 | oo 0
15. Statement value at end of current period (Line 13 MINUS LINE 14)......crriiiiiisisissessiiessssessessssessssesssssss s s sssssss s snssnsssssens | sesessossssssesssssssssssssssssssessassnsssees 0 | oo 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.........c.ccvcviveieicieie ettt snsns | sssesssssssessessessssessenas 368,744,796 | ..o 429,854,627
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIHION.............ccveiveiciciisic ettt st sesse s sssnns | sevessessessesssssssessesssssnsesssssnsensesensD | sevsessessesssssssesessssessesas 1,737,570
2.2 Additional investment made after acquisition
3. Capitalized deferred INtErest AN OthET..........ccoviiiiecee ettt sssssstenses | essesssssssesessssensessessssssssssensessnseld | sresiesessesesssssssssessessssesses e sssenes 0
4. Accrual of discount
5. Unrealized valuation iNCrEaSE (ABCTEASE)...........euiviiveiriiireiieieieiese ettt b st b b st b st st stenses | sestessessssessessessssensanees 16,228,833 | ..o (62,707,182)
6. Total gain (I0SS) ON QISPOSAIS.........crrrerrerirrerireiiesesise sttt ss e st st s s bbbt s s st st ssessnts | ssessansssssnssessansnssessanssnssessanssnssn [0 TR 0
7. Deduct amounts reCEIVEA ON GISPOSAIS...........ccueireiiuiieireicieissieie ettt b s st et s s s bsssnas | sebsessssastessessssessessesssssssastensessnta 0 | e 0
8. Deduct amortization of premium and depreciation.................... 70,965 ..140,219
9. Total foreign exchange change in book/adjusted carrying value....... w0 | 0
10. Deduct current year's other than temporary impairment FECOGNIZEM...........c.vevriiueiriierieeriee s essrens | seressssessssssesssssessssesessnsesessnsssenad (O 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..384,902,664 ...368,744,796
12. Deduct total nonadmitted @amOUNtS..........ccevieiricrciricesiee e ol 104,614,197 | .. ...103,645,186
13. Statement value at end of current period (LIne 11 MINUS LINE 12).......cuiiiiriiiiiiieiieiisiesssietsississsesssessiessesssssssessessssssssssessess | sossesssssssessesessssassans 280,288,467 | .o 265,099,610
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHiOF YEaT..........c.vueueererreeneeeineeneineieesseseesesssessenees | sessesssseesssssssssnenns 3,452,214,898 | ...ooovveenns 3,713,312,104
2. Cost of bonds and SLOCKS ACQUITEM...........c.cueviriieiicie ettt bbbt s e s se s s bensesesenas | eevebessssesessssesssansesaes 222,289,134 | oo 394,775,682
3. ACCIUAI OF QISCOUNL.......o.vuveieieiecite ettt s st b s s s s st ss s tensenaes | bevtessssassessesaessssnsessesnsan 937,287 | oo 2,061,667
4. Unrealized valuation increase (decrease) (149,400) | ovoveverererieeree e 89,191
5. Total gain (loss) on disposals 946,777 | oo 1,424,141
6. Deduct consideration for bonds and stocks diSPOSEd Of ...........ccccieeiiiiiiciicesce e sesssessnensenes | severseresessnneseneenenennes 1D T415,389 | i 637,175,193
7. Deduct amortization of PrEMIUM..........ccceieviiiieieiesieie et bssss st ssssssessessssessessessssssssnses | snsensessesssssssessessessnensnsdy 181,003 | ovvevevieriieseieisiiennns 22,373,187
8. Total foreign exchange change in book/adjusted CAIMYING VAIUE.............cccvuvvveveietieees ettt ssssssssssssenes | sressessssssesssssssssssesenenes (106,233) | ..vovvrerererereieeseereienae 100,493
9. Deduct current year's other than temporary impairment FECOGNIZEA...........ceviveiueieieirieieiere s ssssesses s | etsssssssseses st essesssssssessessessnand A2 | oo 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-7T+8-9)..........ccccoovrrrrrrererrereeesieriesss e ssssseesenns | evreseesessesssssnans 3,519,585,451 | ..ccovvevirrcrernn, 3,452,214,898
11, Deduct total NONAAMItEd AMOUNES..........cccieiiieiieictcisse ettt ss bbb b snns | sensesssssstesses st sssessebsessnsansensssnaan 0 | o 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11).......cviiiriiiriiieieiecieeisssisisisseesesssssesesesssssssssssssssssessess | sessesssessesssssesnenes 3,519,585,451 | ...covvvvrerirenne, 3,452,214,898
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Satement o arcn 31, 20101 TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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

Book/Adjus:ed Carrying Acquizsitions Dispozitions Non-Tradi‘Lg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjusitsed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS

1o NAIC T (B) ittt | et 3,106,653,166 | .......cocovrrvrrerenn 730,847,036 | ...cooovvvercrerninne 555,639,377 | ..ocverererrrrierirens (3,095,636) | ...ovvrurverrennee 3,278,765,189 | ...ovvervrrrrcrerrerrnerrienrirneenend0 | i (VN O 3,106,653,166
2. NAIC 2 ().vereeeeerirrereeneseesiesss st ses st | eresiens e 405,469,421 | ..o 29,479,790 | ..o 16,787,988 | ... (6,762,058) | ....coorvernrrirrenns 411,399,166 | ..ooovverrrrerrenrrirerrrncrrnneens0 [ e (U R 405,469,421
30 NAIC 3 (@)t st sss st ssessans | sressessessneessessnens 24584128 | ..o [0 4,003,702 | ..o 18,963 | .ovvevveeririnenee 20,559,389 | ..ceovvvivrerrrieenereeneinenn0 | e (1] 24,544,128
4. INAIC 4 (B)-eruevereermeeeeeeie st eeeseest st sess sttt stsesnens | sesssenesseesss s esenans 312,267 | oo (1 3,112,098 | ..o (1G] ) O SO STRTRTIN | [ DO (0 3,112,267
B INAIC 5 ().rvvecvesrerseriseesse e seess sttt | feeninnesi et 814,809 | ... [V R 814,769 | ...oovecverreceerisi (10 RN O ST SPRRTON ) I BOTOTOOTRRRTRR RO (1 R 814,809
B, NAIC B ()..vvveveerrersererresserieeiesieesiesss sttt | frtnsenas s {0 RO RRRROY 0 [ [V 5,388,950 | ....ovvvrireiniririniinnas 5,388,950 | ....ovrrvrinnrincrnnrnrnerinnnnens0 | o 0 | 0
7. TOtl BONGS.......cvecvececeieee et ssaeses s s ssesssssnsenns | soenseneesensennnrenndy 040,593,791 | ... 760,326,826 | ......................580,357,934 | ...ooooniieene (4,449,990) | ....ovovvrrrrrennn. 3,716,112,694

8. INAIC Tt | st (0 RN (U TR (O RN (O R 0 [ cverrrerrnerermrneneneereneen0 | e (0 RN 0
9. NAIC 2.ttt sttt ntnns | esestest sttt (0 SR (0 S [0 TS [0 S 0 | om0 | e (0 ST 0
10, NAIC 3ottt | fiees sttt (0 RN (0 SR (O O (O T O SRRSO | [ DO (0 N 0
110 NAIC 4ttt | et (0 SRR (0 RN (O RPN (O RN O O SPSPRRTON ) I BOTOPOPTRRRRR (0 RN 0
12.

13, INAIC Bt | et (( RPN (O RN (O RPN (O R 0 [ cvnrrnerrnnnrernrnsressnrneneess0 | o (0 PR 0
14, TOtal Preferred STOCK. ... ..ottt snssssns | sesssssssssssssssssssssnsssssssssnsanesees 0 | o 0 | o 0 | o 0 | o 0 |0 | s {0 0
15.  Total Bonds and Preferred SOCK............cuurerereerineeireierineesisssesseseseneessissees | soveeessessneessees 3,540,593,791 | ..ovvovvreerrinens 760,326,826 | .....ccoooorvvrerenenn. 580,357,934 | ....cooovvrerrrerirs (4,449,990) | ....vvrnrrrrrenne. 3716,112,694 | ..oovvorvrerecercrrrecerserrneeennd0 | s (V) 3,540,593,791
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC1S............ 0; NAIC2S.......... 0; NAIC3S...... 0; NAIC4S..... 0; NAIC5S........ 0; NAIC6S........ 0.




Statement for March 31, 2014 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ceerreeereeee e | e 148,327,243 |................ XXX vivivvvrireeneinene | eveeeinsinssiennsenns 148,327,243 | ..o 9,994 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.........coiuiieiriieiireie ettt essesens | sbsssessesssssssessessesessenes 59,678,894 | ...coovrereerrina 40,170,714

2. Cost of Short-term INVESIMENS ACAUITED. ...........cvueieiiieicieicee et b st bbb snns | seveesssssssessesssssssans 461,137,692 | ..ooveveeeen 1,884,714,313

3. ACCIUAIL OF BISCOUNL. ..ot | bossbin bbb L0 0

4. Unrealized valuation INCIEASE (ECIBASE)........cuwuururrerrerereeseeeseeseeseesseeseeseessesseesessessseesessesssessessessessessesssssnssesssssessassssssssass | sessessassssssmssassnsssessassnssssssssssnsnn 0 | e 0

5. Total gain (I0SS) ON QISPOSAIS........cceviueiirireiiriieiie sttt b bbb a st s st s ae bbbt s s s s et bssebesnans | ebessebesessssesssnsebensesessssesessnnetenas 0 [ oo 0

6. Deduct consideration reCeived ON dISPOSAS............c.uiviuiireireieiieie ettt bbb b st ssbesteses | eviesssesteses s sessenaens 372,489,342 | oo 1,865,206,134

7. Deduct amortization Of PIEMIUM..........cociiireiiiieiee ettt bbb bbb st bbb s bt s s b ssebesnsens | ebessstesessssesssnsebansebessnsesesannetenas 0 [ o 0

8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE. ..ottt ssesssssnenas | sseesestsesessessasssessessesssssessansanenn (0 RN 0

9. Deduct current year's other than temporary impairment FECOGNIZEM. ..ot eeenns | essesssssssssessssssssssenssssssssesssesnees (O O 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7T+8-9).........ccccevirririeririreieieseeseesssssiesees | evresessssessesssessessens 148,327,243 | .o 59,678,894
11, Deduct total NONAAMItIEA @MOUNTS.........c..veieerieiireirerc sttt | tesentsnsnen sttt 0 | oo 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)...uvucviiiiisiiiiiiieiieiisiesssisrssssssssesssssssessesssssssessessesssssssessens | sossesssssssessessessssassans 148,327,243 | oo 59,678,894
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10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAI)..........cviuiieieiiieieicieisie ettt bbbttt bbb bbbttt nes (112,003)
Cost paid/(consideration reCeIVEA) ON AAIIONS...........c.vuririierirrie ettt st E s s s n bt 0
Unrealized valuation INCIEASE (ECIEASE).......c.uuiiuiriuiiriieiseiitesies et iesse et ssse sttt s s s 8 eseseEebs bS8 s s 8k bbb st s bbbt aes 115,614
Total gain (I0SS) ON tErMINGHON FECOGNIZEM. ........cvurerierereiseereeeeiseesseeseee s stsee e ssess e s s s ess s e se s s a8 ee s8R E e85 E s s et n et sren 0
Considerations received (Paid) ON tEIMINGHONS. ..........cciieireiiiieieice et a8 bbb bbb bR bRttt nes 0
AAMOIHIZALON........ et E s8££t 0
Adjustment to the book/adjusted Carrying Value Of NEAGE IIEML...........ciieec bbbt en 0
Total foreign exchange change in boOK/adUStEd CAMTYING VAIUE. .........curu ittt st s sttt nen 0
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 6 7+ 8)..cuciiiiiieieiieeisie et naes 3,611
DEAUCE NONAAMITIE BSSES........vuverreritriiiie it bbb 0
Statement value at end of current period (LINE 9 MINUS LINE 10)........ccuiviuiieiieiricte ettt st bbb bbbt bbb bbbt s e 3,611

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE 6, PHIOF YEAI)........evururrrrrreresreseensessesessssssessesssssssssesssssssssssessssssessessassssssessssssssssessessssssessessnssessassanssns 0
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)...........cc.ccueiireieieiicinisieesesseesevesies e 0
Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..........cccccovveveerennen 0
3.12 Section 1, Column 15, PrIOF YEAI.......c.cvevriierrieieireiesieieseisssesseesessnees 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus............cccccoeeverenenen 0
3.14 Section 1, Column 18, PriOr YEaT..........oceeureeereeeererineeeeeeeeeeeeneeseseens 0 0 0
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........cccccvevereereernes 0
3.22 Section 1, ColumN 17, PriOr YEAI.......c..cveveererrireieiseresieseisessas e 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus...........cccccvverrerrenne. 0
3.24 Section 1, Column 19, PriOr YEA.........cevveereererererieresesessesessssssessesnees 0 0 0
SUDLOtAI (LINE 3.1 MINUS LINE 3.2)......eucvieiieiiiiiteiicieteies ettt s bbbt s 48428 b st s bbbt nn 0
Cumulative variation margin on terminated contracts during the Year............c..covvreernrireenrenrereessensenens 0
Less:
4.21 Amount used to adjust basis of hedged item 0
4.22  Amount recognized 0 0
SUDLOAL (LINE 4.1 MINUS LINE 4.2).......ceuieeeerieie ittt sttt es st e85 842 £ 882 E 585828488 E a8 e s s et st et 0

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

5.1 Total gain (loss) recognized for terminations in prior year...........c.cccoveveverveveerinnns 0
5.2 Total gain (loss) adjusted into the hedged item(s) for the termiNations iN PHIOF YEAI..........cuieiriiciririee et nsns 0
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 - 4.3 = 5.1 = 5.2) ...ttt ettt 0
DedUCE NONAAMITIE BSSELS..........ouuiiiiiiiiii bbb 0
Statement value at end of current Period (LINE 6 MINUS LINE 7)........curureuiurreeireeeneireiseessseeeseesessssesessesss et sssesssssss st ess st st st sses st st ssessesssessesssessessasssssessssansane 0
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Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE
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Statement for March 31, 2014 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SEction 1, COIUMN T4 ... 3,611
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccovvieieviinieriercsieieseseseeninne 0
3. TOAI (LINE T PIUS LINE 2)...vuvrvuiiiieiieiseisiiesieietssiesse s ssss s sse s sss s st esse st es s ss s s s a8 b s8R s a 8 e s 480 R e s a £ bR bR n sttt s 3,611
4. PartD, SECHON 1, COIUMN B.......cooeiiiirirri bbb 3,611
5. PartD, SECHON 1, COIUMN B........oouieiiiiiriiriis bbb 0
6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5).....vuevuiiiriieiiiriiesseietsiesse e issss st es e st sse st sttt s a8 s a8 e 8RRttt 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 16........ouiiiiiiiiieiieeii bbb 3,611
8. Part B, SECHON 1, COIUMN 13.........oiiieiiiiriiiceiesiesei st 0
9. TOLAl (LINE 7 PIUS LINE 8)....eovevecveeeeicieiee ettt ettt sttt et b st e s st s st et a s st e e s et R et bbb s b st e s bR bbb s s bbb e et s st s st et n s baen 3,611
10, Part D, SECHON 1, COIUMN 8........ouveeieeiceceeitcie ettt ettt sttt bt e st s s s e bt s st ense st 3,611
11, Part D, SECHON 1, COIUMN O....oouiieiieeiiirceie st 0
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)....cvuiieiiereirieieeiseieessissessesesssssssssesssssssssesssssssssessesssss st essassssssessasssessessasssessessessssssessassssssessasssssnssessnssessessassnssessasssnssnssassans 0
Potential Exposure Check
13, Part A, SECHON 1, COIUMN 27ttt ettt bbbttt a e bt a sttt b s s e ses s s saenses e 4,104,792
14, Part B, SECHON 1, COIUMN 20.........oiiiieeiieiceeiecieet ettt sttt bbb s bbbt s s s e se s s saessns st 0
15, Part D, SECHON 1, COIUMN 1.ttt ettt b bbbt e ettt s bt es st ense st 4,104,792
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cvuruueeeeereirrierreeeseesesesesesseseseesessessssssessessssesessssessssssessesssessessesssessessassssssessessssssessessasssessessassssssessassssssessesssssnssessasssessassnsans 0
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Statement for March 31, 2014 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

.......................................... 28,700,000

.......................................... 76,900,000

.......................................... 57,400,000 | ...ccccvvvvimriinriinririnninnn.n.41,450,000
.......................................................... O OO PROOOON
.......................................................... O OO
.......................................................... 0 | 0
.......................................... 48,200,000 | ...ccoovrrrrerrinnrinniriniennn.n.28,700,000
.......................................................... 0 | 0

.......................................... 28,700,000
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statement for March 31, 2014 o the 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

Sch. BA-Pt 2
NONE

Sch. BA-Pt 3
NONE

QEO01, QE02, QE03
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statement for March 31, 2014 of the T RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

SCHEDULE D - PART 3

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

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

Bonds - U.S. Political Subdivisions of States, Territories and P ion

147051 UU 8| CARY GENERAL OBLIGATION 4.000 2033 03.........cevveeuemrreemmmermesssneressssesessssessessssesssssssessssssnesssssnnessssss | seonmeeeees ...02/18/2014 | PIPER JAFFRAY. 3,630,468 3,525,000 0 |1FE

147051 UV 6| CARY GENERAL OBLIGATION 4.000 2034 03..........oovvvuerieemrernneesneesesesssssssesssssssssesssssssssesssssssssssssssnssss | sesssssness ...02/18/2014 | PIPER JAFFRAY. 3,697,649 3,605,000 0 |1FE

194475 RM 3| COLLEGE STATION ISD GO S 4.000 2031 08........ccomrreemmmreermmmrressssmersessssrssssssessssssssssssssesssssssessssssnesssss. | ersneenes ...01/21/2014 | CITIGROUP GLOBAL MARKETS, 3,325,563 3,250,000 1,806 | 1FE

194475 RN 1| COLLEGE STATION ISD GO S 4.000 2032 08.........coeerreemmmerreemmmrreisenersesssessessssesssssssesssssssessssssessssssnsesssss. | seoniesees ...01/21/2014 | CITIGROUP GLOBAL MARKETS 3,432,120 3,380,000 1,878 | 1FE

194475 RP 6| COLLEGE STATION ISD GO S 4.000 2033 08.........cooorrermrermremmeresseniseseseenssssessessssesssssessssesssssesssesssssenss. | sosessnees ...01/21/2014 | CITIGROUP GLOBAL MARKETS 3,553,053 3,520,000 1,956 | 1FE

198036 8M 0| COLUMBIA SCH DIST GO S20 4.500 2032 03.........occoumurveemmmereesemerresssnesesssssesssssssssssssnessssssnesssssssesssssnesnes | eonmeeeees ...02/10/2014 | PIPER JAFFRAY. 3,182,070 3,000,000 0 |1FE

198036 8N 8| COLUMBIA SCH DIST GO S20 4.500 2033 03 ...02/10/2014 | PIPER JAFFRAY. 3,954,113 3,750,000 0 [1FE

30382A BP 6 |FAIRFAX CO GEN OBLIG REF 4.000 2030 10 .01/23/2014 | CITIGROUP GLOBAL MARKETS 10,422,800 10,000,000 0 |1FE

385064 RG 7 |GRANBURY ISD GO S2014 (P 4.500 2034 08 ....01/30/2014 | SOUTHWEST SECURITIES 6,158,120 5,850,000 0 [1FE

412487 CG 3 |HARFORD CO GENERAL OBLIG 4.000 2034 03..........ccoererreimerererssssessesesssessesssssessssessssssssssesssssssssesses | senssesens ...03/11/2014 | PIPER JAFFRAY. 2,158,393 2,120,000 0 |1FE

442565 8B 6[HOWARD CO GENERAL OBLIGA 4.000 2030 02.........covcuumereermmmrressmsersesssnessesssseesssssssesssssssnssssssnnesssssnesseses | sessesnnes ....03/18/2014 | BAS-MERRILL LYNCH 6,524,547 6,225,000 0 |1FE

442565 8C 4 |HOWARD CO GENERAL OBLIGA 4.000 2031 02.......ccveumreuurirereinerisersseesssessssssssessssessssesssesssssesssesses | snsessies ...03/18/2014 | BAS-MERRILL LYNCH 6,740,252 6,470,000 0 |1FE

442565 8D 2[HOWARD CO GENERAL OBLIGA 4.000 2032 02.........coccouuveermmmrressmnereessnserssssssessessssessssssssssssssnensssssesssses | sossesnnes ....03/18/2014 | BAS-MERRILL LYNCH 6,973,491 6,730,000 0 |1FE

478700 T7 2[JOHNSON CO USD #229 GO'S 4.000 2032 10......0.ccummrrreemmcerresmmesrissmssssssssessssssesssssssessssssssssssessssssssss | cessesnnes ...01/13/2014 | CITIGROUP GLOBAL MARKETS 3,203,015 3,150,000 5250 |1FE

494619 CV 9 |KING & PIERCE CO GO SD # 5.000 2026 12..........ccvvervrerrriiesisssssessssesssssssssessssssssssesssssssssessssssssssessssnnss | svssssens ...01/29/2014 | DA DAVIDSON 2,974,434 2,575,000 0 |1FE

494619 CW 7 [KING & PIERCE CO GO SD # 5.000 2027 12 ....01/29/2014 | DA DAVIDSON 2,112,746 1,845,000 0 |1FE

591852 XK 9|MET COUNCIL MPS-ST PAUL 3.750 2030 09. .01/14/2014 | PIPER JAFFRAY. 3,731,152 3,680,000 0 |1FE

591852 XM 5|MET COUNCIL MPS-ST PAUL 4.000 2032 09, ...01/14/2014 | PIPER JAFFRAY. 4,055,182 3,980,000 0 |1FE

639557 SU 2| NEBO SCH DIST SCH BLDG G 3.500 2027 07........cvveeuumereemmreresrisssesssssesssssssssssssesssssssssssssesssssssssssses. | soseessssns ....03/12/2014 | JANNEY MONTGOMERY SCOTT INC. 2,355,821 2,300,000 0 |1FE

639557 SV 0| NEBO SCH DIST SCH BLDG G 3.500 2028 07........ccourvummreeeeemrersieriresssesisssssssssssesssssssssesssssssssssssssssns. | seveseseens ...03/12/2014 | JANNEY MONTGOMERY SCOTT INC 2,815,626 2,775,000 0 |1FE

678519 QP 7| OKLAHOMA CITY GEN OBLIG 4.000 2032 03..........cevrveemmmrmemeammaesessmeesessssssssssesssssssssssssessssssssssssnsesses | soseessenns ....03/18/2014 | BAS-MERRILL LYNCH 5,063,134 4,855,000 0 |1FE

678519 QQ 5| OKLAHOMA CITY GEN OBLIG 4.000 2033 03.........ccommruemrrmmererinriressissisesssessisssssessssesssssssssessssssssnssss | soveseeeees ...03/18/2014 | BAS-MERRILL LYNCH 5,034,489 4,855,000 0 |1FE

678519 QR 3| OKLAHOMA CITY GEN OBLIG 4.000 2034 03.........ccommmuemmmmmmemsammimsmsssensessssssssssesssssssssssssessssssssssssssssenses | soseesssses ....03/18/2014 | BAS-MERRILL LYNCH 4,952,180 4,795,000 0 |1FE
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession: 100,050,416 96,235,000 10,889 |......... XXX
Bonds - U.S. Special R and Special A

914455 LP 3| UNIV OF MICHIGAN REV S20 .050 2036 04 .01/03/2014 | CITIGROUP GLOBAL MARKETS 21,725,000 21,725,000 18 [1FE

914402 2D 3| UNIV SYS OF MARYLAND FAC 4.000 2027 04 ...01/29/2014 | CITIGROUP GLOBAL MARKETS 8,138,739 7,640,000 0 |1FE

914455 NU 0| UNIVERSITY OF MICHIGAN R 4.500 2036 04.........erruvmmmmrmmmsssrmmmsssssmsssssssmsssssssssssssssesssssssssssssssssssssssesssses | soseesssses ...02/12/2014 | BARCLAYS CAPITAL INC 2,990,690 2,840,000 0 |1FE
3199999. Total Bonds - U.S. Special Revenue and Special Assessment. 32,854,430 32,205,000 18 | DS S
Bonds - Industrial and Miscell

008117 AP 8| AETNAINC 2.750 2022 11...oooevverirreiiieseeisee e | cessesnes ....01/27/2014 | BAS-MERRILL LYNCH 933,450 1,000,000 5729 |1FE

00817Y AN 8|AETNAINC 2.200 2019 03.....courveerirriererisseeiie st | v ...03/04/2014 | BAS-MERRILL LYNCH 999,000 1,000,000 0 [1FE

0258M0 DK 2 | AMERICAN EXPRESS CREDIT 2.125 2019 03.........oocurrerimrmreeierererissressssesssssssssssssssessssssssesssssssssssssnes | soseeseenes ....03/13/2014 | CITIGROUP GLOBAL MARKETS 998,110 1,000,000 0 |1FE

03524B AE 6| ANHEUSER-BUSCH 3.700 2024 02 Reoe ....01/22/2014 | BAS-MERRILL LYNCH 999,750 1,000,000 0 |1FE

000000 00 O|AUTOLIVASPINC 4,090 2024 04 ....03/12/2014 | HSBC. 4,000,000 4,000,000 0 |2Z

06050T LT 7|BANK OF AMERICA 1.250 2017 02 .02/11/2014 | BAS-MERRILL LYNCH 999,120 1,000,000 0 |1FE

06051G FB 0|BANK OF AMERICA CORP  4.1252024 01 ...01/15/2014 | BAS-MERRILL LYNCH 999,270 1,000,000 0 |1FE

06051G FF 1| BANK OF AMERICA CORP  4.000 2024 D4..........ooooommreemmmcrreesmeressssesssssssesssssssesssssssesssssssesssssssessssssennes | ermneenes ....03/27/2014 | BAS-MERRILL LYNCH 996,250 1,000,000 0 | 2FE

06406H CS 6|BANK OF NEW YORK MELLON  3.650 2024 02...........cvvveummmerreeemmerniesmersesssnessssssessssssssessssssssessssssssssssnnes | coveennes ....01/28/2014 | CITIGROUP GLOBAL MARKETS 996,350 1,000,000 0 |1FE
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SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
07330N  AJ 4 [BRANCH BANKING & TRUST = 2.850 2021 04.........ceovemerermrrerrerenesesssmenssassessnessssessssessssessssesssssssssssssens | snsessenns ...02/127/2014 | DEUTSCHE BANC 999,160 1,000,000 0 [1FE
166764 AB 6| CHEVRON CORP 2.355 2022 12....couivviirerieesssessiiesses s | crssiinnes ...01/17/2014 | MORGAN STANLEY. 928,730 1,000,000 3,140 |1FE
17275R AN 2| CISCO SYSTEMS 31625 2024 03......oomrierrieriieeiese sttt | eesiines ...02/124/12014 | BAS-MERRILL LYNCH 999,250 1,000,000 0 [1FE
195869 AM 4| COLONIAL PIPELINE CO (14 3.500 2020 10........ccumrrermmmerressmmrrressmnersessmsesssssssesssssssesssssssssssssssesssssssesssssens | seonneenes ....01/30/2014 | KEYBANC CAPITAL MARK 1,064,360 1,000,000 10,597 |1FE
20030N BJ 9|COMCAST CORP 3600 2024 03........occvvveererrisseeeieseessis s s | e ....02/19/2014 | BNP PARIBAS 994,260 1,000,000 0 |1FE
209111 EZ 2| CONSOLIDATED EDISON CO O 4.450 2020 06.............cvvomurermreimmremmneresseessenssseessessssesesssessssssesssesssssssssnens | sevsseeeees ...03/13/2014 | FTN FINANCIAL 1,103,310 1,000,000 11,496 |1FE
25459H BL 8 |DIRECTV HOLDINGS/FINANCE 4.450 2024 04...........covvverrerrioeereisenessisesssssssessisssssssssssssssssssssssssennes | covessnes ....03/17/2014 | BARCLAYS CAPITAL INC 996,300 1,000,000 0 | 2FE
263901 AC 4|DUKE ENERGY INDIANA  3.750 2020 07 ...01/28/2014 | SOUTHWEST SECURITIES 105,294 99,000 165 | 1FE
263534 CB 3| DUPONT EI NEMOUR 3.625 2021 01 .02/07/2014 | GOLDMAN SACHS & CO. 1,042,810 1,000,000 2,719 |1FE
532457 AZ 1|ELILILLY 5.500 2027 03 ...01/28/2014 | ROBERT W BAIRD & CO. 2,323,220 2,000,000 41,556 | 1FE
29336U AB 3 |ENLINK MIDSTREAM 4400 2024 D4........ooovreeeieeceeeseeee ettt | eesnieens ...03/12/2014 | CITIGROUP GLOBAL MARKETS 998,300 1,000,000 0 | 2FE
26875P AL 5|EOG RESOURCES INC 2450 2020 04...ooonrveveeereeirersesseessssssessesseessssssses s ssssseessssssesneses | sessiiines ....03/18/2014 | J P MORGAN CHASE SECURITIES INC 998,440 1,000,000 0 |1FE
30231G AC 6|EXXON MOBIL CORP 376 2024 03........oooereereeiieeeieesies e | cerieenies ...03/17/2014 | MORGAN STANLEY. 4,000,000 4,000,000 0 |1FE
33829T AA 4| FIVE CORNERS FUNDING TRU 4.419 2023 11......couivveeuurreerierressmsessssssesssssssesssssssesssssssessssssessssssnenssss. | sesnneenes ....02/14/2014 | NOMURA SECURITIES INTL 1,014,270 1,000,000 10,434 | 2FE
341081 FJ 1|FLORIDA POWER & LIGHT = 2.750 2023 0B...........cvveermmurresmmmrressmsessessmessessanessssssesssssensessssssessessensessssssnns. | soseesesens ....03/17/2014 | J P MORGAN CHASE SECURITIES INC 580,668 600,000 4,996 | 1FE
369550 AU 2| GENERAL DYNAMICS CORP  2.250 2022 11.....couivuurreererimrereeseessessssessissesssssssssssssssssesssssssssssssssesssnsss | sesssseens ...03/12/2014 | BNP PARIBAS 924,660 1,000,000 7,625 [1FE
369604 BG 7| GENERAL ELECTRIC COMPANY 3.375 2024 03 ....03/06/2014 | BARCLAYS CAPITAL INC 990,610 1,000,000 0 |1FE
370334 BT 0|GENERAL MILLS INC 3.650 2024 02 .01/21/2014 | MORGAN STANLEY 998,400 1,000,000 0 |2FE
38141G VM 3| GOLDMAN SACHS GROUP  4.000 2024 03 ....02/26/2014 | GOLDMAN SACHS & CO 996,980 1,000,000 0 |1FE
38259P AD 4|GOOGLE INC 3375 2024 02.....oooomirveereriesieesess st essssseene | arsiiines 02/20/2014 | BAS-MERRILL LYNCH 1,999,660 2,000,000 0 |1FE
437076 BC 5|HOME DEPOT INC 3750 2024 02......oooevirrrierieerierses sttt | sereeeeens ...02/11/2014 | GOLDMAN SACHS & CO. 1,024,780 1,000,000 16,042 |1FE
44107T AT 3 |HOST HOTELS & RESORTS  4.750 2023 03........ccrveeeumcrmeemrerressmesssssssessssssesssssssessssssssssssssessssssessssses | sernneeres ....02/28/2014 | WELLS FARGO SECURITIES 1,048,050 1,000,000 528 | 2FE
459200 HU 8|IBM CORP 31825 2024 02.......oovvoveriiesieee st | crisinesins ...02/06/2014 | BNP PARIBAS 997,920 1,000,000 0 |1FE
452308 AT 6ILLINOIS TOOL WORKS ~ 3.500 2024 03..........omvrvermmmrrermmmareesemessessssesesssssesssssssesssssssesssssssesssssssessssssnenes | sossesnnes ....02/18/2014 | J P MORGAN CHASE SECURITIES INC 1,992,960 2,000,000 0 |1FE
445658 CC 9|JB HUNT TRANSPORT 2400 2019 03....coourverenrreeseerressseesessseessssseeesssssses s sesse e ssessseenesies | cessisnes ....03/03/2014 | J P MORGAN CHASE SECURITIES INC 999,570 1,000,000 0 | 2FE
501044 CY 5|KROGERCO 4,000 2024 02 ...01/23/2014 | CITIGROUP GLOBAL MARKETS 997,960 1,000,000 0 | 2FE
55279H AE 0|MANUFACTURERS & TRADERS 2.300 2019 01 .01/27/2014 | J P MORGAN CHASE SECURITIES INC 998,310 1,000,000 0 |1FE
56585A AD 4| MARATHON PETROLEUM  5.1252021 03 ...02/125/2014 | SOCIETY GENERALE AMERICAS 1,116,940 1,000,000 25,198 | 2FE
57636Q AB 0|MASTERCARD INC 3375 2024 D4.....ooooreieereeiieeresise s | s ....03/26/2014 | CITIGROUP GLOBAL MARKETS 995,710 1,000,000 0 |1FE
581557 BE 4 |MCKESSON CORP 3796 2024 03.......ocvvevemrreeiereeiieeseesse e | s ....03/05/2014 | BAS-MERRILL LYNCH 1,000,000 1,000,000 0 | 2FE
585055 BC 9|MEDTRONIC INC 3625 2024 03........oovererriiricreieerie s | i ...02/120/2014 | BARCLAYS CAPITAL INC. 998,060 1,000,000 0 [1FE
595620 AM 7 | MIDAMERICAN ENERGY CO  3.500 2024 10.......ccourreemmmrrersmmereessmsermsssssensesssssssssssesssssssesssssssesssssssseeses | soseessenns ....03/31/2014 | WELLS FARGO SECURITIES 995,110 1,000,000 0 |1FE
609207 AB 1|MONDELEZ INT INC 4,000 2024 02........ooooeveerrieeieesss st | sessiensens ...01/09/2014 | ROYAL BANK OF SCOTLAND 998,920 1,000,000 0 | 2FE
628530 BD 8|MYLANINC 4.200 2023 11...coouvrieerrrriseesesssessss s | serineenes ....02/13/2014 | GOLDMAN SACHS & CO 1,009,850 1,000,000 9,333 | 2FE
637071 AJ 0| NATIONAL OILWELL VARCO = 2.800 2022 12.......coucummrreemmrreesmnersessssesesssssesssssssesssssssesssssssessssssnesssssssnesss | soseessssos ...01/31/2014 | BNP PARIBAS 2,084,038 2,200,000 10,169 |1FE
652482 CB 4 |NEWS AMERICA INC 4.500 2021 02 ...02/121/2014 | SOCIETY GENERALE AMERICAS 1,089,100 1,000,000 1,375 | 2FE
666807 BG 6| NORTHROP GRUMMAN 3.250 2023 08 .03/17/2014 | VARIOUS 1,917,640 2,000,000 5597 |2FE
66989H AG 3 [NOVARTIS CAPITAL 3.400 2024 05. ....02/18/2014 | GOLDMAN SACHS & CO 2,978,610 3,000,000 0 [1FE
68235P AB 4 |ONE GASINC (144A)  3.610 2024 02........vvvermrresreressieessesssesssssssessssssesssssssesssssssesssssssessssssessssssnns. | soseesseses ...01/29/2014 | VARIOUS 1,560,150 1,555,000 334 | 1FE
695114 CR 7 |PACIFICORP 31800 2024 04........ovoormrrvirierreiies ettt | s ....03/10/2014 | MITSUBISHI SECURITIES (USA) INC 999,400 1,000,000 0 |1FE
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

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

713448 CM 8| PEPSICO INC 3800 2024 03........oovveeeeeeiississseiessssssss s sssss s sssnssies | ienisins ...02/25/2014 | CITIGROUP GLOBAL MARKETS 1,996,500 2,000,000 0 |1FE
718546 AC 8|PHILLIPS 66 4.300 2022 04......ooovrrveerrreeeseeeeisseseesis st | eeeeseenes ....02/26/2014 | GOLDMAN SACHS & CO 1,056,280 1,000,000 18,156 |2FE
737679 DG 2| POTOMAC ELECTRIC POWER  3.600 2024 03.........coveuiruereieriieriesesieesssiessissesssssssssesssssesssssssssssssssessies | soveneeeees ...03/11/2014 | J P MORGAN CHASE SECURITIES INC 998,670 1,000,000 0 |1FE
74834L AV 2| QUEST DIAGNOSTIC 4.250 2024 04.......oooooreeereeeieeseeie s | neneeseenes ....03/12/2014 | GOLDMAN SACHS & CO 995,540 1,000,000 0 | 2FE
78355H JW 0|RYDER SYSTEMINC 2.550 2019 0B......oovervveermrreensmcnessssssssssesessssseesssssesssssssessssss s ssssisnas | cessiiies ....02/18/2014 | BNP PARIBAS 998,800 1,000,000 0 | 2FE
882508 AU 8| TEXAS INSTRUMENTS INC  1.650 2019 08........cvvvvrmurrrermerresssesssssssssessssessssssssssssssesssssssssssssssssssssesses | soseesessos ...02/05/2014 | JEFFERIES & CO INC 976,870 1,000,000 321 |1FE
883203 BU 4 |TEXTRON INC 4.300 2024 03......ooorrvveererreisseeresissesessssessssss st | crssiies ....01/24/2014 | J P MORGAN CHASE SECURITIES INC 1,004,060 1,000,000 0 | 2FE
88731E AF 7| TIME WARNER ENTERTAINMEN 8.375 2023 03 ...02/26/2014 | CANTOR FITZGERALD. 1,315,920 1,000,000 39,083 |2FE
91324P CC 4 |UNITEDHEALTH GROUP INC  2.875 2023 03 .02/14/2014 | CREDIT SUISSE FIRST BOSTON 952,750 1,000,000 12,378 |1FE
91159H HG 8|US BANCORP 3.700 2024 01 ...01/27/2014 | U S BANCORP. 998,920 1,000,000 0 |1FE
92553P AX 0| VIACOM INC 38752024 04.......ooverriririeciesiece it sesniens | i ...03/04/2014 | DEUTSCHE BANC 991,920 1,000,000 0 | 2FE
927804 FQ 2|VIRGINIA ELECTRIC & POWE 3.450 2024 02...........cmurvrermmrrriermeerissesssssseesssssssssssesesssssssssssssessessssenss | soseessssns ....02/05/2014 | DEUTSCHE BANC. 1,002,810 1,000,000 288 |1FE
94974B FR 6 |WELLS FARGO 31000 20271 07..ccveververiirerieeneieesiesii s | i ...01/16/2014 | WELLS FARGO SECURITIES 998,310 1,000,000 0 |1FE
963320 AR 7 |WHIRLPOOL CORP 4,000 2024 03......ccvveremmrreiriereessessessseesssseee s esnssies | serneenes ....02/20/2014 | J P MORGAN CHASE SECURITIES INC 998,930 1,000,000 0 | 2FE
136375 BV 3| CANADIAN NATIONAL RAILWA 2.850 2021 12 A ...01/16/2014 | U S BANCORP. 1,417,877 1,443,000 4,227 | 1FE
002799 AN 4|ABBEY NATIONAL TREASURY 4.000 2024 03 Frernene ...03/10/2014 | MORGAN STANLEY. 993,320 1,000,000 0 |1FE
06739F HT 1|BARCLAYS BANK PLC 2.500 2019 02 ...02/13/2014 | BARCLAYS CAPITAL INC 1,005,630 1,000,000 0 [1FE
05579L AA  1|BNZ INTL FUNDING (144A) 2.350 2019 03 .02/25/2014 | GOLDMAN SACHS & CO. 999,670 1,000,000 0 [1FE
05565Q CP 1|BP CAPITAL PLC 3.814 2024 02 ....02/05/2014 | ROYAL BANK OF SCOTLAND 1,000,000 1,000,000 0 |1FE
25243Y AU 3 |DIAGEO CAPITALPLC  2.6252023 04 [ ....03/19/2014 | GOLDMAN SACHS & CO 935,810 1,000,000 10,573 |1FE
485161 AS 2 |KANSAS CITY SOUTHERN MEX 3.000 2023 05 E....... ...03/25/2014 | MORGAN STANLEY. 926,870 1,000,000 11,083 |2FE
50247V AA  7|LYBINTLFIN 4.000 2023 07 [ ....02/14/2014 | BAS-MERRILL LYNCH 1,010,760 1,000,000 3,889 |2FE
685218 AA 7| ORANGE SA 2.750 2019 02 [ ...01/30/2014 | BAS-MERRILL LYNCH 999,160 1,000,000 0 |2FE
75625Q AB 5|RECKITT BENCKISER TSY (1 3.625 2023 09, [~ ....03/20/2014 | RBC CAPITAL MARKETS 1,005,650 1,000,000 403 |1FE
89153V AL 3| TOTAL CAPITAL INTERNATIO 3.750 2024 04 [ ...02/18/2014 | RBC CAPITAL MARKETS 1,021,560 1,000,000 3,750 |1FE
961214 CF 8| WESTPAC BANKING CORP  2.250 2019 07. | ...01/13/2014 | CITIGROUP GLOBAL MARKETS 998,640 1,000,000 0 |1FE

3899999. Total Bonds - Industrial and Miscellaneou 89,384,288 88,897,000 271,182

8399997. Total Bonds - Part 3 222,289,134 217,337,000 282,089

8399999. Total Bond: 222,289,134 217,337,000 282,089

9999999. Total Bonds, Preferred and Common Stocks 222,289,134 XXX 282,089

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
876780 AA  5|TAYARRALTD 3.628.... . | 02/15/2014{ REDEEMED...........ccoonvvrrniirrrinns 38,719 | v 38,719 | oo 38,719 | oo 38,719 | 0 | e 0 0 0 (0 I 38,719 [ oo 0 02/15/2022
36202C CF 8| GNMA Il PASS #1870 .| 03/20/2014| PAID ON PRINCIPAL 128 128 133 8) 0 (8) 0 128 0 09/20/2024
36202C DG  5|GNMA Il PASS #1903 03/20/2014{ PAID ON PRINCIPAL 20 b0 1 21 (1) 0 (1) 0 20 0 11/20/2024
36202C EL 3| GNMA Il PASS #1939 03/20/2014| PAID ON PRINCIPAL 6 6 [ [ YA 0 (0) 0 (0) 0 6 (V1 IO (U I (V1 IR 0 |01/20/20251...........
36202C G5 6|GNMA Il PASS #2020 03/20/2014| PAID ON PRINCIPAL 290 290 303 | v 309 | oo (U I (18) 0 (18) 0 290 (V1 IO (11 I (V1 I 4 106/20/2025| 1...........
36202C HP 1| GNMA Il PASS #2038 03/20/2014{ PAID ON PRINCIPAL 1 L IS L [P I P 0 (1) 0 (1) 0 11 (V1 I (V1 IO (0[N IO 0 |07/20/20251...........
36202C J4 6| GNMA Il PASS #2083 03/20/2014| PAID ON PRINCIPAL 18 L 18 | s 19 [ 0 (1) 0 (1) 0 18 (V1 IO (V1 I (V1 IR 0 |09/20/2025|1...........
36202C LX 9|GNMA Il PASS #2142 03/20/2014| PAID ON PRINCIPAL 25 25 | s 26 | oo 26 | oo 0 (1) 0 (1) 0 25 (V1 IO (01 I (V1 IO 0 |12/20/20251...........
36202D QY O|GNMA Il PASS #3171 03/20/2014| PAID ON PRINCIPAL 2,610 | coooveeenni2,610 | i 2,493 111 0 111 (U I 2,610 | e (V1 IO (U I 0 | oo 16 [12/20/2031(1...........
36202D 6D 8| GNMA Il PASS #3568 03/20/2014| PAID ON PRINCIPAL 28,494 | ...........28/494 | ... 27,359 809 0 809 (V1 IO 28,494 06/20/2034/1...........
36202E UR 8| GNMA Il PASS #4192 03/20/2014{ PAID ON PRINCIPAL .55,983 251120 | e 51,766 | 0| 4297 | s (V1 IO 4297 | 0 ..55,983 07/20/2038
36202E XT 1|GNMA Il PASS #4290 .| 03/20/2014| PAID ON PRINCIPAL .95,288 ..94,930 385 0 385 ..95,288 11/20/2038
36216X AK 7| GNMA PASS TH #177410 03/15/2014{ PAID ON PRINCIPAL 238 254 9 0 9) 238 01/15/2020
36220H BL 3| GNMA PASS TH #278243 03/15/2014{ PAID ON PRINCIPAL 93 93 | e 99 [ o L) 0 4) 0 (4) 93 (1 I (V1 IO (1[N IO 1102/15/2020{ 1...........
36220R QG 6| GNMA PASS TH #285855 03/15/2014| PAID ON PRINCIPAL 216 216 231 | s 229 | o (1 I (12) 0 (12) 216 (V1 IO (1 I (V1 IO 3 |06/15/2020( 1...........
36220S  4X  1|GNMA PASS TH #287138 03/15/2014| PAID ON PRINCIPAL 37 K7 A I 39 | e 38 | s 0 (1) 0 (1) 37 (V1 IO (01 I (V1 I 1 (02/15/2020( 1...........
362200 5V 9| GNMA PASS TH #288960 03/15/2014| PAID ON PRINCIPAL 279 279 298 | oo 291 | s 0 | oo (11) 0 (1) 279 (V1 IO (U I (V1 IR 4 103/15/2020| 1...........
36220V FQ 7 |GNMA PASS TH #289175 03/15/2014| PAID ON PRINCIPAL 700 700 TAT | o, Y77 0 | oo (22) 0 (22) 700 (V1 IO (01 I (V1 IO 11 [05/15/2020( 1...........
36220X K7 9| GNMA PASS TH #291118 03/15/2014| PAID ON PRINCIPAL 17 17 125 (5 0 (5) "7 (V1 IO (U I (V1 IR 2 |07/15/20201...........
36223B M4 9| GNMA PASS TH #302879 03/15/2014| PAID ON PRINCIPAL 74 T4 | e, 79 (3) 0 (3) 74 0 04/15/2021
362230 VN 3| GNMA PASS TH #304921 .| 03/15/2014| PAID ON PRINCIPAL 245 245 261 9) 0 9) 245 0 03/15/2021
36223N  VQ 4| GNMA PASS TH #313023 03/15/2014| PAID ON PRINCIPAL 153 153 164 (5) 0 (5) 153 0 09/15/2021
36223R  CZ 6|GNMAPASS TH #315188  9.000........ccccosvvvrrermris | ceene 03/15/2014| PAID ON PRINCIPAL 526 526 561 | oo 543 | 0 | (17) 0 (17) 526 (V1 IO (01 I (V1 IO 7 |06/15/2022(1...........
362237 VY 4| GNMAPASS TH #317531  9.000.......cccouvemrvrerirans [ v 03/15/2014| PAID ON PRINCIPAL 154 154 164 | oo 157 | v 0 (3) 0 (3) 154 (V1 IO (V1 I (V1 IR 2 101/15/2022(1...........
36203X GY 6 |GNMA PASS TH#362115  9.000..........cccmvvererrrcins | eeee 03/15/2014| PAID ON PRINCIPAL 207 207 221 | e 220 | o 0 | oo (13) 0 (13) 207 (V1 IO (1 I (V1 IR 3 | 11/15/20231...........
362060 F8 2| GNMA PASS TH #412491  8.500.........cocvvmrererraes | o 03/15/2014| PAID ON PRINCIPAL 21 21 | s 22 | s 22 | s 0 (1) 0 (1) 21 (V1 IO (0 I (V1 IO 0 |08/15/2026|1...........
36290S WE  7|GNMA PASS TH #616345 4.500..........ccccrvevreveries [ v 03/15/2014| PAID ON PRINCIPAL 99,938 | v 99,938 | ........... 100,110 | ccovorerece 99,904 | oo 0 34 0 34 0 04/15/2019|1...........
36291F 3W 6| GNMA PASS TH #627313  4.500..........ccvrmrererirnes | v 03/15/2014| PAID ON PRINCIPAL 87,245 | .o 87,245 | .....c.......87,394 | oo 87,220 | .oovvrerirnens 0 25 0 25 0 06/15/2019| 1...........
30250G  AA  6|SSGN 2010-S1 1A 144A ( .702......cvevermriveirverreinn | e 03/31/2014{ PAID ON PRINCIPAL 350,484 | ............ 350,484 | ...........350,484 | .......... 350,332 0 152 0 02/25/2048|1...........
831641 DS 1] SBIC 2004-P10A 1 4504 | e 02/10/2014| PAID ON PRINCIPAL .30,481 ....30,481 ...30,456 0 26 0 02/10/20141...........
0599999. Total Bonds - U.S Government ...192,799 .792,799 ..787,187 0 5,612 0. ieeen792799 | o0 | e | 0 ] 1 4,278 | XXX... [.XXX...
Bonds - U.S. States, Territories and P ions
658256 QG 0 |NORTH CAROLINA GENERAL 5.000.........ccomvvenees | ceeee 03/01/2014| REDEEMED..........oevvmrrrerirncns 5,000,000 | ........ 5,000,000 | ......... 5,294,300 | ......... 5,006,353 | .ooovrvrernnn 0| s [(JISK) 1 I—— (1 I [(GHRESK) | —— 0| e 5,000,000 | coovrerrennn (V1 IO (11 I (V) 125,000 | 03/01/2020| 1FE......
677519 5S 5| OHIO GENERAL OBLIGATIO 5.000.......cccccevrmmrrares | e 03/01/2014] REDEEMED..........coovvrnrnnrinninne | ernriisiinsinsrinnnneres | connnens 1,200,000 | ......... 1,200,000 | ......... 1,298,700 | ......... 1,201,986 | .ooovvvrinnnand 0] s (1,986) | cvovvvvererinns [V I (1,986) | .ovvvrrened 0] s 1,200,000 | ..ooivrennnad 0 | i [V I 0| . 30,000 | 03/01/2017| 1FE......
1799999. Total Bonds - U.S. States, Territories and POSSESSIONS..........ovveererereeeas 6,200,000 | ......... 6,200,000 | ......... 6,593,000 | ......... 6,208,339 | ..o 0] s [CRKIS) ] I (U (8,339) | .overvrers 0] e 6,200,000 | ..o 0 ] e (U I 0. 155,000 | ...... XXX... [ XXX....
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Political Subdivisions of States, Territories and P
114889 TD  0|BROWARD CO PARKS & LAN 5.000.........ccoeurvrerer [ enen 01/01/2014{ REDEEMED.........c.oovvvevirirerinninee | crvervnrneirernniesees | e 10,000,000 | ....... 10,000,000 | ....... 10,572,300 | ....... 10,000,000 0 0 0 0. 10,000,000 | ...cccveeveec0 | a0 | eiricnnl0 [ 250,000 |01/01/2017| 1FE......
373046 MN 8| GEORGETOWN ISD GO REF 4.500.........ccovrvmrere | oene 02/15/2014| REDEEMED.........coovvvemirerienens | crrverierineersssinenns | cvereens 1,375,000 | ......... 1,375,000 | ........ 1,440,230 | ......... 1,375,905 905) 0 (905) 0| e 1,375,000 | .coovvivenc0 | veiviiiend0 | 0 | s 30,938 |02/15/2016| 1FE......
373046 MQ 1|GEORGETOWN ISD GO REF 5.000.......cccevvemrere | cenee 02/15/2014| REDEEMED.........ccovvvvrienrinrins | crrverieeeneiiseinneins | cvereeens 1,570,000 | ......... 1,570,000 | ......... 1,687,719 | ......... 1,571,699 | oo 0| s QL) - (1 I (1,699) | ..ovvvnrernes 0| e 1,570,000 | ..ooovveeenc0 | voiriieennnd0 | 0 | e 39,250 |02/15/2018| 1FE......
373046 MS 7| GEORGETOWN ISD GO REF 5.000........ccccovrermrere | ceene 02/15/2014| REDEEMED.........ccoovvvvmrrrerirenins [ crverirerineennisnnns | eveeens 1,735,000 | ......... 1,735,000 | ......... 1,840,072 | ......... 1,736,484 | ...ooovvvennnd 0| s (1,484) | ..o (U I (1,484) | ..o 0| e 1,735,000 | .coovvieenc0 | v | 0 | 43,375 |02/15/2020| 1FE......
652234 KK 0 |NEWPORT NEWS GO S2004B 5.000.........ccoeveerres | oene 01/15/2014| REDEEMED........ccovvvvmrrerinnens | crrerireeineesssninsenns | cverneens 5,135,850 | ......... 5,085,000 | ......... 5,703,641 | ......... 5,138,367 | .cooovvvrrrnnn 0| s (2,517) 0 (2,517) 0| e 5,135,850 | ccovrivernnc0 | v | 0 [ 127,125 | 01/15/2016| 1FE......
725769 HN 6 |PITTSYLVANIA CO GEN OB 5.000.........ccccnvrrrmrrrene | e 03/01/2014| MATURED. 930,000 | ..oovveend 930,000 | ......... 1,031,975 531 .. .0 +930,000 | o0 | i [0 ] 23,250 | 03/01/2014| 1FE......
791319 DY  9|STLOUIS CO PKWY SD C- 5.000........crereerrivernees | rene 03/01/2014| REDEEMED.........ccoovvvemirerirerins [ v | cvereens 1,280,000 | ......... 1,280,000 | ......... 1,372,608 )| - .0 1,280,000 | .oovvveenc0 | v | 0 | 32,000 (03/01/2016| 1FE......
791319 DZ  6|STLOUIS CO PKWY SD C- 5.000.........cccomrueruinnis | e 03/01/2014| REDEEMED..........ccovvvrireririerne 2,395,000 2,395,000 | ......... 2,488,309 | ......... 2,396,652 | ..o 0| s Q72 I—— (1 I (1,652) 0 2,395,000 | coovrierrnn0 |0 [0 [ s 59,875 |03/01/2017| 1FE......
791319 EA  0|STLOUIS CO PKWY SD C- 5.000........cvereverirenres | ceene 03/01/2014| REDEEMED...........oovvvevrrririrs 2,515,000 2,515,000 2,596,964 | ......... 2,516,408 | ...ccoovovrrnnen 0| s (1,408) | oo (U I (1,408) 0 2,515,000 | ccovrierenn0 | v [0 [ 62,875 |03/01/2018| 1FE......
791319 EB  8|STLOUIS CO PKWY SD C- 5.000......c.ccereerreenees | ceeee 03/01/2014| REDEEMED.........cccovvrvmrvnerienins | corerieeineesisninseins | ceereens 2,615,000 | ......... 2,615,000 | ......... 2,683,696 | ......... 2,616,108 | ..oovvvrrrnnen 0| s [GI0L:) ) e~ (1 I (1,108) | .ooverrernees 0| e 2,615,000 | coovrierenn0 | v [0 [ 65,375 |03/01/2019| 1FE......
791319 EC  6|STLOUIS CO PKWY SD C- 5.000........cccrmrvrermmereees [ e 03/01/2014{ REDEEMED...........cocovvervrrrerinnnes | crrvervvenrinerssinenes | cvnvenens 2,745,000 | ......... 2,745,000 | ......... 2,802,041 | ......... 2,745,840 ...(840) 0 (840) 0 e 2,745,000 | ccooriierenn0 [ i [0 [ 68,625 | 03/01/2020| 1FE......
791319 ED  4|STLOUIS CO PKWY SD C- 5.000........everevrmvernees | rene 03/01/2014| REDEEMED. 2,885,000 ,885,000 2,929,198 2,885,548 0 (548) 0 2,885,000 | .oovvieernc0 | v | 0 | 72,125 |03/01/2021| 1FE......
791319 EE 2| ST LOUIS CO PKWY SD C- 5.000......c0cmuememrismernnes | conee 03/01/2014| REDEEMED........cooosvreiniinnrnnnins | coneriiesiiseissnissnins | cvenenes 3,025,000 | ......... 3,025,000 | ......... 3,052,588 | ......... 3,025,148 . ...(148) 0 (148) [ 3,025,000 | coovreienenn0 | i |0 [ s 75,625 | 03/01/2022| 1FE......
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and POSSESSIONS...........c.iirieriririiiinsisieiinissssissssssssssessssssssssssssssssssssssnss | avvss 38,205,850 | ....... 38,155,000 | ....... 40,201,340 | ....... 38,224,482 | ..o 0] ... (18,632) [ ovvoveirinnnd 0] s (18,632) | c.vvvvrrnnnd 0] . 38,205,850 | ..ooocciereene0 | i |0 [ 950,438 |...... XXX... [.XXX..
Bonds - U.S. Special R and Special A t
455092 AF 3 |INDIANA TOLL ROAD COMM 9.000.........cccevermrerees [ eree 01/01/2014| REDEEMED..........oevvvvrvrerrrnnes 210,000 | ..oocveeee. 210,000 | ............ 180,839 | .o 207,078 0 2,922 [V IO 210,000 | .ccocorieen0 | o0 | 0 9,450 [01/01/2015(1...........
604114 PA 0 |MINNESOTA PUB FAC AUTH 5.000..........cccmuvemures | coene 03/01/2014| REDEEMED..........ccovvveerenerrerins [ v | s 30,000,000 | ...... 30,000,000 | ....... 31,840,200 | ....... 30,035,842 | ...cocoviven0 | 1renn(35,842) | oo 0 | s (35,842) | oo 0 . 30,000,000 | .oovrovvrieen0 | v [0 [ 750,000 |03/01/2022| 1FE......
64465M  J5  5[NEW HAMPSHIRE MUN BOND 5.000........ccccconmeene | cevne 01/15/2014| MATURED 6,580,000 ,580,000 7,464,418 6,583,870 0 (3,870) 0 6,580,000 | ..ooovvrvenc0 | v | 0 [ 164,500 | 01/15/2014| 1FE......
646088 KX 1|NEW JERSEY HWY GARDEN 5.500........cccocmiveaee | eene 01/01/2014| MATURED..........cooooviriverimrenieinns [ e | everenns 4,250,000 | ......... 4,250,000 | ......... 4,909,983 | ......... 4,250,000 0 (VR I 4,250,000 | .ocovvreee0 [0 [0 [ 116,875 | 01/01/2014| 1...........
751100 FQ 6 |RALEIGH COMB ENTERPRIS 5.000........ccouvemeenee | eene 03/01/2014| REDEEMED..........ovvvvvrrrcrirns 2,000,000 | ........ 2,000,000 | ......... 2,104,540 | ......... 2,001,918 | covvvcvrene0 [ et (1,918) | i (U I (1,918) | oovererns 0| e 2,000,000 | cooereeennne (V1 IO (01 I 0] s 50,000 |03/01/2019| 1FE......
751100 FR 4 |RALEIGH COMB ENTERPRIS 5.000.......cccccovviuvres | e 03/01/2014| REDEEMED.........cocovvrvvcrinnns 2,090,000 | ......... 2,090,000 | ......... 2,199,244 | ......... 2,092,004 0 (2,004) 0| e 2,090,000 | coovrerienan (V1 I 0 | v 0 . 52,250 |03/01/2019| 1FE......
31296R CX 4 |FHLMC GOLD PASSTHRU  5.000........ccccemrrererers | ceene 03/15/2014| PAID ON PRINCIPAL........ccouuvne | corrmrermerinnmrnerienes | vvviieinns 149,459 | ..covvvnne 149,459 0 443 (V1 149,459 | ..covoernnnnd (V1 IO (1 I (VN I 1,498 |12/15/20331...........
31292G GN  0|FHLMC GOLD PASSTHRU  7.000........ccccomevvrmrernes [ o 03/15/2014| PAID ON PRINCIPAL 19 19 0 0 0 19 0 01/15/2023|1...........
31292H SQ  8|FHLMC GOLD PASSTHRU  6.000.........ccccevrrererers | creee 03/15/2014| PAID ON PRINCIPAL 16,551 | e 16,551 | oovevrrrnen 16,933 17,069 0 (517) LU I 16,551 | oo 0 11/15/2032(1...........
31292H ZM  9|FHLMC GOLD PASSTHRU  5.000.......cccccemrreerens | ceene 03/15/2014| PAID ON PRINCIPAL 340,373 | .o 340,373 | .cooonvene 339,309 | ..o 339,397 0 976 (U I 340,373 | .o 0 10/15/2033( 1...........
31292H 4J  0|FHLMC GOLD PASSTHRU  5.500........cccvvererenrenes [ enee 03/15/2014{ PAID ON PRINCIPAL........oocovve | crrvervrneirernnincrns | v 120,559 | .cccvvnne 120,559 | ..coovvenee 116,939 | oo 117,661 0 2,898 (1 I 120,559 | ..o 0 12/15/2033/ 1...........
31293W LD 0 |FHLMC GOLD PASSTHRU  7.000........cccruvermvennns | eene 03/15/2014| PAID ON PRINCIPAL 21 211 222 | o 237 0 (26) 0 211 (V1 IO (0 I (V1 IR 2 09/15/2029]1...........
31298P VR 8 |FHLMC GOLD PASSTHRU  7.000.......ccccoscurmrenens | ceeee 03/15/2014| PAID ON PRINCIPAL 97 0 (19) 0 06/15/2031|1...........
31298Q SR 0|FHLMC GOLD PASSTHRU  7.500.......cccccvuvrmrurnns [ v 03/15/2014{ PAID ON PRINCIPAL 31 0 (4) 07/15/2031| 1..
31288B 3C  5|FHLMC GOLD PASSTHRU  6.000........ccovcerrrerens | oeee 03/15/2014| PAID ON PRINCIPAL .11,556 0 (390) 0 11/15/2032(1..
31288H H6  0|FHLMC GOLD PASSTHRU  6.000........cccevrervreres [ e 03/15/2014{ PAID ON PRINCIPAL 248 0 (10) 0 03/15/2033( 1...........
313356 BZ  7|FHLMC GOLD PASSTHRU  7.000........ccccomuvermrernee [ v 03/15/2014| PAID ON PRINCIPAL 156 0 2 0 09/15/2023 1...........
313981 BL 5 |FHLMC GOLD PASSTHRU  7.000........cccoscermmrernees | eene 03/15/2014| PAID ON PRINCIPAL 91 0 2 0 09/15/2023| 1...........
313982 VA 5|FHLMC GOLD PASSTHRU  7.000........ccccmuvrmrnrers | e 03/15/2014{ PAID ON PRINCIPAL 740 0 13 0 10/15/2023(1..
31283H WZ 4 |FHLMC GOLD PASSTHRU  6.000.........ccccomrrrrcrene | ceene 03/15/2014| PAID ON PRINCIPAL 119,245 0 (2,987) 0 04/15/2033| 1..
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3128LX DE 7 |FHLMC GOLD PASSTHRU  4.000. PAID ON PRINCIPAL.......coovvvvne | erererrmmrinnerineriienes | oveinein 137,035 | coovrenne 137,035 | oo 122,018 | i 124,725 | 0 | 012,310 [ 0 | oo 12,310 | v (1 I 137,035 | .oovevnennn (V1 IO (11 I (V] IO 796 |05/15/2034|1...........
31281A° MV 1|FHLMC GOLD PASSTHRU  6.000.... PAID ON PRINCIPAL 1,990 .1,990 0 101 0 11/15/2026| 1..
31283Y 4Z 8 |FHLMC GOLD PASSTHRU  6.500. PAID ON PRINCIPAL 458 458 2 0 05/15/2028| 1.
3133TL  AK  4|FHR 2160 ZA CMO PAID ON PRINCIPAL 396,720 | ..cooonee. 396,720 | ............364,947 | ............381,960 | ..o | 14,760 | oo 0| oo 14,760 | oo 0 06/15/2029|1..
3133TP VW  8|FHR 2248 ZA CMO PAID ON PRINCIPAL 27741 | e 27,141 0 323 0 09/15/2030| 1...........
313398 NM 7 |FHR 2334 SO CMO 20.462......ccoeiieierins PAID ON PRINCIPAL 29,687 | oo 29,687 0 (2,374) 0 07/15/2031 1...........
313398 NM 7 |FHR 2334 SO CMO 20,475, PAID ON PRINCIPAL 6,542 6,542 0 (523) 0 07/15/2031{1...........
313398 NM 7 |FHR 2334 SO CMO 20476 PAID ON PRINCIPAL 9,469 19,469 0 (757) 0 07/15/2031 1..........
3133TU VD  7|FHR 2357 OH CMO 6.500......c0mreerernieriis PAID ON PRINCIPAL 97,188 | v 97,188 0 606 0 09/15/2031(1...........
31337V 5V 4|FHR 2359 ZA CMO 6.000........cormrrerirerirenne PAID ON PRINCIPAL.......cocoverire | crvrmrrimrinmriverirenes | v 114,322 | v 114,322 0 3,672 0 09/15/2031|1..........
31392B 6U 5|FNGT 2002-T4 A2 CMO  7.000. PAID ON PRINCIPAL 3,485 .3,485 0 (62) 0 12/25/2041(1...........
31371K D9 9 |FNMA PASS TH #254028 PAID ON PRINCIPAL A5,737 | e 15,737 0 (462) 0 09/25/2031| 1..
31371K  EJ 6 |FNMA PASS TH #254037 PAID ON PRINCIPAL 6,259 6,259 0 23 0 10/25/2016|1..
31371L EZ  8|FNMA PASS TH #254952 PAID ON PRINCIPAL 55,680 | ceovrernnne 55,680 0 64 0 11/25/2018|1..
31376K B2  1|FNMA PASS TH #357457 PAID ON PRINCIPAL 99,816 | v 99,816 0 277 0 11/25/2033 1...........
31378Q DF  5|FNMA PASS TH #405202 PAID ON PRINCIPAL 605 605 0 8 0 03/25/2028( 1...........
31378R S5 9| FNMA PASS TH #406540 PAID ON PRINCIPAL 21 21 0 (0) 0 121252027 1...........
31379K RZ 8 |FNMA PASS TH #421804 PAID ON PRINCIPAL 3,852 21 0 21 0 04/25/2028|1...........
31384V L7 5|FNMA PASS TH #535050 PAID ON PRINCIPAL A2132 | 12,132 | 12,681 [ 13,372 | 0 | (1,280 | oo (U I (1,280) | v 0 12/25/2029/ 1...........
313850 NQ  7|FNMA PASS TH #545899 PAID ON PRINCIPAL 7914 | e 7914 | 8,103 | el 7,991 | 0 | (77) 0 (77) 0 09/25/2017|1.......c.
31386T G8 2|FNMA PASS TH #572723 PAID ON PRINCIPAL 14,448 51 0 51 0 03/25/2016| 1.
31386X B2 1|FNMA PASS TH #576157 PAID ON PRINCIPAL 6,029 21 0 21 0 03/25/2016
31386Y B2 9 |FNMA PASS TH #577057 PAID ON PRINCIPAL 1797 | e BT | e 1792 | el 1791 | 0 [ 0 7 0 04/25/2016| 1.
31387A 6L 4 |FNMA PASS TH #578775 PAID ON PRINCIPAL 1,512 [ e 1,512 | 1,507 | 1,506 | 0 [ 0 5 0 05/25/2016| 1...........
31387D VL  0|FNMA PASS TH #581219 PAID ON PRINCIPAL 718 | e 718 [ i 716 | e 716 | i [, 0 3 0 05/25/2016|1...........
31387H 7K 0|FNMA PASS TH #585098 PAID ON PRINCIPAL 5,079 19 0 19 0 06/25/2016| 1...........
31387Q 4F  4|FNMA PASS TH #591322 PAID ON PRINCIPAL 1,976 | oo 1,976 | 1,970 | 1,969 | 0 [ 0 7 0 07/25/2016(1...........
31387W 2L 0 |FNMA PASS TH #596679 PAID ON PRINCIPAL 9,292 | covriererrn9,292 | 9,512 | 9,410 | 0 [ (119) 0 (119) 0 09/25/20311.......cc.
31387W 2P 1|FNMA PASS TH #596682 PAID ON PRINCIPAL 5,318 | 15,318 | 15,641 | 15,438 | 0 | (120) 0 (120) 0 10/25/2031(1...........
31387Y X2 4 |FNMA PASS TH #598397 PAID ON PRINCIPAL 3,817 14 0 14 0 07/25/2016(1...........
31388D 6W 3| FNMA PASS TH #602185 PAID ON PRINCIPAL 12,159 44 0 44 0 10/25/2016
31388E ND 4 |FNMA PASS TH #602588 PAID ON PRINCIPAL .10,156 37 0 37 0 08/25/2016
31388E NH  5|FNMA PASS TH #602592 PAID ON PRINCIPAL 7,778 29 0 29 0 09/25/2016| 1.
31388E NM 4 |FNMA PASS TH #602596 PAID ON PRINCIPAL 7,558 28 0 28 0 09/25/2016| 1...........
31388E TA 4 |FNMA PASS TH #602745 PAID ON PRINCIPAL 719 | e 719 el 1T | e 716 | il [, 0 3 0 08/25/2016( 1...........
31388J JU 0| FNMA PASS TH #606075 PAID ON PRINCIPAL 3,588 13 0 13 0 10/25/2016| 1...........
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31388P PY  1|FNMA PASS TH#610739  5.500.........cccceneerreineres | ceeee 03/25/2014| PAID ON PRINCIPAL .29,988 107 0 107 L0 I 29,988 | ..coovrernne 0 10/25/2016| 1...........
31388P XP  1|FNMA PASS TH #610986 03/25/2014{ PAID ON PRINCIPAL 4,729 17 0 17 (0 IO 4729 | i 0 10/25/2016
31390K RG  5|FNMA PASS TH #648587 .| 03/25/2014| PAID ON PRINCIPAL 178 0 (21) 0 178 0 05/25/2032
31390N TM 4| FNMA PASS TH #651356 03/25/2014{ PAID ON PRINCIPAL 26,974 0 55 (U I 26,974 | oo 0 07/25/2017
31402C QM 7 |FNMA PASS TH #725060 03/25/2014| PAID ON PRINCIPAL A3213 | 13213 | 13,522 [ 13,562 | 0 | (349) 0 (349) (U I 13,213 | o 0 01/25/2034|1...........
31402E S3 3 |FNMA PASS TH #726938 03/25/2014| PAID ON PRINCIPAL 954 24 0 24 0 954 (V1 IO (11 I (V1 I 4 108/25/2033| 1...........
314020 ZY  6|FNMA PASS TH #730759 03/25/2014{ PAID ON PRINCIPAL 3,914 3914 | 3772 | o 3817 | oo 0 96 0 96 (0 IO 3914 | (1[N IO (V1 IO (1 [ I 22 |08/25/2033(1...........
31402Q LF  6|FNMA PASS TH #734826 03/25/2014| PAID ON PRINCIPAL .14,866 0 372 (U I 14,866 | .cooovvvnend (V1 IO (V1 I (V] I 117 | 08/25/2033 1...........
31403A 2X 2 |FNMA PASS TH #743390 03/25/2014| PAID ON PRINCIPAL 42,133 0 40 (V) IS 42,133 | oo (V1 IO (01 I (V1 IO 320 |11/25/2018|1...........
31403R CK 2|FNMA PASS TH #755274 03/25/2014| PAID ON PRINCIPAL 66,690 0 67 0 | oo 66,690 | .....cocoonec (V1 IO (U I (V] I 448 |12/25/20181...........
31406L F9 4 |FNMA PASS TH #812992 03/25/2014| PAID ON PRINCIPAL 7,260 0 21 0 02/25/2035( 1...........
31407G  6H  6|FNMA PASS TH #830772 03/25/2014{ PAID ON PRINCIPAL 479 0 1 0 08/25/2035| 1..
31359W KH 3 |FNR1999-33ZCMO  6.000. .| 03/25/2014| PAID ON PRINCIPAL ....103,312 ..95,227 0 3,696 0 07/25/2029
313598 BJ 8|FNR2001-6 ZCMO 6.000.......covererreierireeineins | oo 03/25/2014| PAID ON PRINCIPAL 204,721 180,681 | .oeererrs 196,869 | o0 [ e 7,851 | (1 I 7,851 | e 0 03/25/2031
31392B PT  7|FNR2001-81 QG CMO  6.500........ccccvurrerererririrras | e 03/25/2014{ PAID ON PRINCIPAL 70,753 | e 70,753 | e 70,776 0 136 0 01/25/2032(1...........
313930 XM  0|FNR2003-128 DG CMO  4.500.........cccruvererrirenens | ceene 03/25/2014| PAID ON PRINCIPAL 200,292 | ..o 200,292 | ..coounen. 190,778 0 3,246 (1 I 200,292 | ..oooovrernees (V1 IO (1 I (V)N I 1,417 01/25/20241...........
3133TL 4S5  4|FSPCT-17 A5 TAB0. oo | 03/25/2014| PAID ON PRINCIPAL T9772 | e, 79,772 | oo 79,761 0 393 0 | s 79,772 | oo (V1 IO (01 I (VI IO 964 |07/25/2029| 1FE......
938865 BL 5| WASHINGTON HSG DEV COR 7.250.......ccccoumvnenes | oene 03/01/2014| REDEEMED........ccooovivininirinirens 29,448 | o 29,448 | .o 27,406 0 840 0 | s 29,448 | .o, (V] [ (N I (V)] [ 357 | 06/01/2020] 1...........
3199999. Total Bonds - U.S. Special Revenue and SPecial ASSESSMENL...........ciuuirrrrsiresiesersiessaesssssesseesssesssssssssssnsssssssssssssssnssssssssssssssssssssssesss | snssaas 47,917,606 | ....... 47,917,606 | ....... 51,382,914 0 2,974 0] . 47,917,606 | ..o 0 | e 0 [ s 0 ]..1,169,066 | ...... XXX... [ XXX...
Bonds - Industrial and Miscellaneous
008686 AA  5|AHOLD LEASE USA 7.820 .| 01/02/2014| REDEEMED..........cccosvvrmrvnrrins 192,394 ....92,394 291,219 |0 | A4 | (1 174 | 0 01/02/2020| 2FE......
071813 AZ  2|BAXTER INTERNATIONAL 4.000.. .103/01/2014| MATURED, .1,000,000 ,000,000 ..999,806 194 0 194 0 03/01/2014| 1FE......
091797 AN 0 |BLACK & DECKER 5.750. e | e 01/24/2014| REDEEMED........c.ovvvvvrierirnns .1,131,800 1,000,000 | . ...995,870 ..998,486 10 10 0 11/15/2016 1FE......
10138M AH  8|BOTTLING GROUP LLC  6.950......cccosvemerrrreirnens [ v 03/15/2014| MATURED 2,000,000 | ......... 2,000,000 | ......... 2,260,820 | ......... 2,011,603 | .oooovrvrrinne 0| (11,603) [ ..o 0| s (11,603) | oo 0 03/15/2014| 1FE......
14912L  4F  5|CATERPILLAR FINANCIAL 6.125........cccovvumcrcmnnns [ v 02/17/2014| MATURED..........coooverirerimrenienns | e | v 1,000,000 | ......... 1,000,000 | ....ccoo..c. 998,790 | ...coovenee 999,787 | .cvvverirens 0 213 0 213 0| e 1,000,000 02/17/2014| 1FE......
165167 CC  9|CHESAPEAKE ENERGY  7.250......ccccommvummermerens | v 03/19/2014| BARCLAYS CAPITAL INC....ccccoo. [ covnerermrernenrininenns | cvvreens 1,170,000 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ...ooovvrnnnnd (1 I 0 0 0 0| e 1,000,000 12/15/2018| 3FE......
29337# AA  7|ENHANCED CAPITAL PARTN —-....ccoovniimriinriinies | ceene 03/15/2014| REDEEMED..........cevvnrrrcrirncns 37,500 | coveine 37,500 | .cooovrrrne 32,349 | oo, 37,006 | .ooorrerinnens 0 494 0 494 (U I 37,500 12/15/2020 1FE......
29335# AA  9|ENHANCED CAPITAL PARTN 6.970........ccocoimevnes | ceene 03/01/2014| REDEEMED.........c.ovvvvrrierirnnns 40,257 | e 40,257 | .oovorine 40,257 | oo 40,257 | ovvrerirns (V0 I 0 0 0 (U I 40,257 08/01/2015( 1...........
412690 AB  5|HARLAND CLARKE 9.500......cverierieeeieries | e 03/06/2014| REDEEMED...........ocvvmrrrerirncns 815,000 | ..oovvvne 815,000 | .......c.... 819,075 | coovvvrne 814,809 | ..ccoovvrrnnens (U I (40) 0 (40) (1 IO 814,769 05/15/2015| 5FE.......
485260 BH  5|KANSAS GAS & ELECTRIC 5.647......cccocvvrvvverinns [ e 03/29/2014{ REDEEMED.........c.ovvvmriverinninne | errverivineirernnincres | overerinens 139,574 | oo 139,574 | ..o 139,574 | oo 139,574 | oo (V1 I 0 0 0 (0 I 139,574 03/29/2021| 1FE......
487836 BL 1 |KELLOGG CO 2.750. s | e 03/10/2014| TENDERED ....458,440 ..500,000 ....494,835 ..495,223 96 0 96 0 ...495,319 03/01/2023| 2FE......
581557 AW  5|MCKESSON CORP 6.50 .102/15/2014| MATURED .1,000,000 ,000,000 999,360 ..999,788 212 0 212 0 02/15/2014| 1FE......
585055 AP 1|MEDTRONIC INC 03/15/2014| MATURED 2,000,000 2,000,000 .2,000,000 ,000,000 | o0 [ 0 0 0 0 .2,000,000 03/15/2014| 1FE......
59018Y SU 6 |MERRILL LYNCH 02/03/2014| MATURED..........ooorermerierireernns [ crrverieeineesissinseins | evereeens 2,000,000 | ......... 2,000,000 | ......... 1,995,020 | ......... 1,999,760 | ...ooovvvrneennd 0 240 0 240 0| e 2,000,000 02/03/2014| 1FE......
68233L AD 1|ONCOR 2003-1 A4 5.420......cmirirreiinrnerein | e 02/15/2014| REDEEMED..........ovvverirerirnnns 389,271 | oo 389,271 | coovoveee. 389,181 | cvvenne 389,219 | .o 0 51 0 51 0| s 389,271 08/15/2017| 1FE......
688225 AB 7|0OSHKOSH CORP 8.250.......cveerrrerierincirnnes | o 03/10/2014| REDEEMED..........cooovvvmerierineens | ceeveerneeiseineiiienes | vvvineinns 104,125 | coovvennee 100,000 | .oorvrnees 100,000 | c.oovvvrneee 100,000 | cooouvveecrnne (U 0 0 0 (1 100,000 03/01/2017| 4FE.......
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718172 AG 4 |PHILIP MORRIS INTERNAT 6.875.......cccuurmmrrnerns | eene 03/17/2014] MATURED..........oooiermerierirneerans [ o | eeeveeens 5,000,000 0 2,566 0| e 5,000,000 | c.ovreueennn (V1 IO (11 I (V) 171,875 | 03/17/2014| 1FE......
771196 AS 1|ROCHE HOLDINGS INC (14 6.000.. . | 03/03/2014| REDEEMED...........ovvvrvierirniiens | veerervniseirernsinsees | oveniiens 796,364 0 242 0| e 662,958 | ...ovvvrine 0 [ 133,407 |....133,407 | ...... 20,293 | 03/01/2019| 1FE......
810186 AH 9|SCOTTS MIRACLE 72500 | e 01/15/2014| REDEEMED 2,072,500 0 (85) 0 2,009,662 0]...62838 .72,500 | 01/15/2018| 4FE......
833034 AF  8|SNAP-ONINC 5.850 03/01/2014| MATURED. 2,000,000 0 444 0| e 2,000,000 03/01/2014( 1FE......
907818 DC 9 |UNION PACIFIC CO 5125 s | e 02/15/2014| MATURED..........cooovirierimreniens | crverirenineeiinnisnnes | eveveens 1,000,000 | ......... 1,000,000 999,872 | ..ccvvvcrirns 0 128 0 128 0| e 1,000,000 02/15/2014| 2FE.......
90333W AB 4 |US BANKNA 63000 [ 02/04/2014| MATURED...........ooovermerinrerneernns | corverieeeneessssinsenns | everneens 1,750,000 | ......... 1,750,000 | ........ 1,823,990 | ......... 1,751,195 | e 0| s (1,195) | covvevvrerirens (1 I (L) 0| e 1,750,000 02/04/2014| 1FE......
92344S  AK 6 |VERIZON WIRELESS 8.500......ccreerrriirireriiens [ s 03/30/2014{ REDEEMED...........cocovvrvrirnrinnnes | crrverevenninerisnnenes | oo 1,412,470 | ........ 1,111,000 | ......... 1,201,258 | ......... 1,163,255 | oovvvirnnnd (V1 I (2,239) 0 (2,239) 0 e 1,161,016 11/15/2018| 1FE......
013716 AT 2| ALCANINC 5.200 A.. [01/15/2014] MATURED.........cccovvrmerirerirneenes | o | cvereens 1,000,000 | ......... 1,000,000 | ....ccoveee 973,530 | ..overrne 999,772 | wovvveriens 0 228 0 228 0| e 1,000,000 01/15/2014| 1FE......
292506 AA  0|ENCANA HOLDINGS FINANC 5.800..........ccouvvrevene A.. | 03/13/2014| TENDERED 2,009,180 | ......... 2,000,000 | ......... 1,978,700 | ......... 1,998,512 | oo 0 967 0 967 0| e 1,999,479 05/01/2014| 2FE......
77509N  AK 9 |ROGERS CABLE INC 5.500.....cmmuerierrirerireenne A.. | 03/03/2014| TENDERED 3,000,000 | ......... 3,000,000 | ........ 2,722,500 | ......... 2,990,714 | cooovriernnn 0| v 9,019 0 9,019 0 2,999,733 03/15/2014| 2FE.......
X0940# AA 1|CARGOTEC 5440 F...|02/21/2014| MATURED........c.cceooneirrrinerierins | sevrnnriserierieninens | veriens 8,000,000 | ......... 8,000,000 | ......... 8,000,000 | ......... 8,000,000 | coovrernrnnnn (1 0 0 0 0| e 8,000,000 02/21/2014|2...........
25243Y AN 9|DIAGEO CAPITALPLC  7.375.. ..|01/15/2014| MATURED, .1,000,000 1,000,000 ..999,868 0 132 0 .1,000,000 01/15/2014( 1FE......
654902 AB 1|NOKIA CORP 5.375. F...|02/21/2014| BAS-MERRILL LYNCH.. .1,060,000 ,000,000 ,002,520 0 (84) 0 .1,002,436 05/15/2019| 4FE......
785712 AA 8 |SABLE INTERNATIONAL FI 7.750.. ..|02/28/2014| REDEEMED .3,116,250 3,000,000 ...3,003,812 0 (110) 0 .3,003,702 02/15/2017| 3FE......
78572M  AE  5|SABMILLER PLC (144A)  5.700.......ccccomvvrerrrrrernns F...|01/15/2014| MATURED 2,000,000 | ......... 2,000,000 | .........1,996,480 | ......... 1,999,853 0 147 0 e 2,000,000 01/15/2014| 2FE......
92857W AD 2 |VODAFONE GROUPPLC ~ 5.375....cccccnmurirmiercnns F...|03/26/2014| REDEEMED.........ccccouvumermmrinnens | verrevrrserirerirnnenens | veveens 3,127,530 | ......... 3,000,000 | .........2,991,240 | ......... 2,998,884 0 128 0| e 2,999,012 01/30/2015| 1FE......
02660T BM  4|AHM 2004-3 3A 2.069......ccrerreerreeenens | s 03/25/2014{ PAID ON PRINCIPAL........oevovve | crrvervnneirervrinerns | vveeiiens 123,209 | .o 123,209 | ...........109,808 | ............ 107,002 | o0 | o167 | e (V1 I 16,117 | v (VN IO 123,209 10/25/2034| 1FM.....
05948X D3 2 |BOAMS 2003-9 3A1 CMO  5.000.........ccemrreeremrnns | eeee 03/25/2014| PAID ON PRINCIPAL 19,603 | oo 19,603 | ovvooereen 19,777 | e 19,539 [ oo 0 64 0 64 (U I 19,603 | oooovernend (V1 IO (U I (V] I 143 | 12/25/2018| 1FM.....
05949A PN 4 |BOAMS 2004-7 6A1 CMO  4.500.........cccommverrerrmris | eeee 03/25/2014| PAID ON PRINCIPAL 201,063 | ............ 201,063 08/25/2019| 2FM.....
02150 AC  6|CWALT 2007-9T1 1A3 CMO 6.000..........ccorveverereracs | e 02/25/2014{ PAID ON PRINCIPAL........cooevve | crrvrrrnernnirerinnineres | vvererinens 100,217 | covvrvrs 100,217 05/25/2037| 1FM.....
02150 AC  6|CWALT 2007-9T1 1A3 CMO 6.000.. 03/25/2014| WRITTEN OFF (1 125,526 05/25/2037( 1FM.....
66987X CD  5|NHEL 2003-1 A1 914.. .1 03/25/2014| PAID ON PRINCIPAL 7,300 .7,300 05/25/2033| 1FM.....
76110W PG  5|RASC 2002-KS4 AlIB (AM  .654..........coconvrrmrrrerires | e 03/25/2014| PAID ON PRINCIPAL 5,277 5,277 07/25/2032( 1FM.....
76110W PG  5|RASC 2002-KS4 AlIB (AM  .654..........cocomvrermrrnernns | e 03/25/2014| WRITTEN OFF 0 1,291 07/25/2032( 1FM.....
76110W  UX  2|RASC 2003-KS10 Al6  4.540........ccoovvvmrrverrerrnes | e 03/25/2014| PAID ON PRINCIPAL 24,486 | .....coonc. 24,486 12/25/2033| 1FM.....
81744T AB  3|SEMT 2012-12A1CMO  3.474......oocovvvevircrver | 03/25/2014| PAID ON PRINCIPAL 47223 | e 47,223 01/25/2042( 1FM.....
939336 QA 4| WAMMS 2003-MS1 2A CMO  5.250........ccccvvcrvmiies | e 03/25/2014| PAID ON PRINCIPAL 49131 | s 49,131 02/25/2018( 1FM.....
939336 QP  1|WAMMS 2003-MS2 3A1 CMO 5.000.........cccemrrrrerene | coene 03/25/2014| PAID ON PRINCIPAL 95,953 | v 95,953 | .............93,494 | ...l 94,691 | oo 0 | v 1,261 | oo (1 I 1,261 | oo LU I 95,953 | ..o (V1 IO (0 I (V] I 787 |03/25/2018| 1FM.....
929227 6Y  7|WAMU 2003-S6 2A3 CMO  4.750........cvverrercrirnrnns | e 03/25/2014| PAID ON PRINCIPAL 18219 | e 18,219 58 0 58 (U I 18,219 | oo (V1 IO (1 I (V] IO 156 | 07/25/2018| 1FM.....
05947U PS  1|BACM 2004-1 A4 A760......ccceriereierensnienns | e 01/10/2014{ PAID ON PRINCIPAL 660,510 | ...coovcnd 660,510 | ..ooovnee. 663,826 864 0 864 0| e 660,510 | .oovvvrrenes 0 11/10/2039| 1FM.....
17313K  AE  1|CGCMT 2008-C7 ASB  6.132... 03/10/2014{ PAID ON PRINCIPAL........coovevvee | crrverrrrerirernnineres | oveerinns 196,915 | cvvvvrne 196,915 | .o 195,683 422 0 422 (1 196,915 | .oovvveerennnd 0 12/10/2049| 1FM.....
36249K AA 8| GSMS 2010-C1 A1 (144A) 3.679. .103/10/2014| PAID ON PRINCIPAL 2,557,544 2,557,544 2,699,008 0 2,557,544 0 08/10/2043| 1FE......
52108H ZY 3|LBUBS2004-C2A4  4.367 02/15/2014| PAID ON PRINCIPAL 2,245,731 2,245,731 2,256,824 0 2,245,731 0 03/15/2036| 1FM.....
09774X BU  5|BCM 2001-A A 6805 [ e 03/15/2014| PAID ON PRINCIPAL........ccovuvne | crrrmrermerineiseiienes | overveinns 135,951 | covvvvrs 135,951 | oovvvrns 133,572 | cooeeeeenn 134,436 | o0 [ 1,514 | 0 | 1,514 | (1 135,951 | v 0 12/15/2030| 1AM.....
393505 A6 9| GT 1998-2 A5 6.240....cciiiiiiiniiissiiniinns | e 03/01/2014{ PAID ON PRINCIPAL 88,128 | oo, 88,128 | oovovviennns 74994 | .o 78,086 | o0 | 010,042 | 0] 10,042 | [ [P 88,128 | .o 0 12/01/2028| 1AM.....
3899999. Total Bonds - INdUSHrial ANd MISCEIIAMEOUS. ... cvuuirsereiiestrsssisssess st 58,299,114 | ...... 57,347,272 | ....... 57,445,114 | ......57,403,146 | .......coee.0 | o (50,809) | coovvvviriienns0 | 10 (50,809) | oo 0] . 57,352,337 | oo 0. 946,777 |..... 946,777 |..1,580,762 |...... XXX... [ XXX....
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statement for March 31, 2014 of the T RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUSIP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.J/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
8399997, TOtAl BONMS = PN 4.ttt 8 kbbbt | siia 151,415,369 | ..... 150,412,677 | ..... 156,409,243 | ..... 150,537,786 | ..ovvvvererncns 0 [ . (69,194) [ ovvvvernnenad 0 | s (69,194) [ ..oovvvnnd 0 .. 150,468,591 | ..oovovviennns 0. 946,777 |..... 946,777 | ..3,859,544 XXX....
8309999, TOAI BONMAS. ...ttt ee ettt skttt ennins | arens 151,415,369 | ..... 150,412,677 | ..... 156,409,243 | ..... 150,537,786 [ ..o | e (69,19 [ o0 [ (69,194) | ool | i 150,468,591 | ....cooooeel0 |0 946,777 |..... 946,777 |..3,859,544 XXX
9999999. Total Bonds, Preferred and Common Stocks. et | cre 151,415,369 | ... XKXvooovns | e 156,409,243 | ..... 150,537,786 (S ) [ oI (69,194) | ...ccoe00..l0 | o 150,468,591 | ..............0 |..... 946,777 |..... 946,777 |..3,859,544 XXX....
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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statement for March 31, 2014 of the T RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate Prior Year(s) Initial Cost Book/ Unrealized Foreign Current  |to Carrying Credit | Effectiveness
Used for Income Schedule Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation | Exchange Year's Value of Quality of | at Inception
Generation [Exhibit of Risk or Central Trade | Maturity or |[Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase | Change in (Amortization) Hedged Potential ~ |Reference and at
Description or Replicated |dentifier (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid Paid Income Value Code Value (Decrease) | B./A.C.V. | Accretion ltems Exposure Entity |Quarter-end (b)
Swaps - Hedging Other - Foreign Exchange
CROSS CURRENCY HEDGE (1061 KRW/USD). |SOUTH KOREAN MONETARY STABILITY BOND (KRW)| D-1........ |CURRENCY.... |HSBC ................................ .01/10/2013 .12/02/2014| ............ 1 I ...10,000,000 ‘ 1061 KRW/USD..... 0 0 0 3611 |@... [ 3,611 |, 115,614 0 0 0 [..4104792 |........
0939999. Total-Swaps-Hedging Other-Foreign Exchange. 0 0 0 3,611 | XXX 115,614 0 0 0 |..4,104,792 | .. XXX..
0969999. Total-Swaps-Hedging Other. 0 0 0 3,611 [ XXX oo 3,611 [ 115,614 0 0 0 [..4,104,792 |..XXX....
1179999. Total-Swaps-Foreign Exchange. 0 0 0 3,611 [XXX]...........3,611 | ........ 115,614 0 0 0[..4,104,792 |..XXX....
1209999. Total-Swaps 0 0 0 3,611 [ XXX ..o 3,611 | o 115,614 0 0 0[..4,104,792 |..XXX....
1409999. Total-Hedging Other. 0 0 0 3,611 | XXX oo 3,611 | o 115,614 0 0 0 [...4,104,792 |..XXX....
1449999. TOTAL 0 0 0 3,611 [XXX].........3,611 [........ 115,614 .0 0 [ . e, 0[..4104792 |..XXX....
(a) | Code Description of Hedged Risk(s)
(b) | Code Fi ial or E ic Impact of the Hedge at the End of the Reporting Period
0

NONE




statement for March 31, 2014 of the T RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date
1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Description of Change in Cumulative Change in Hedge
Item(s) Hedged, Book/ Variation Margin | ~ Variation | Variation Margin Effectiveness
Used for Schedule/| Type(s) Date of Reporting Adjusted Cumulative Deferred | Gain (Loss) Used Margin Gain (Loss) at Inception Value of
Ticker Number of | Notional Income General Exhibit | of Risk | Maturity or ad action Date Fair Carrying Variation Variation to Adjust Basis | for All Other | Recognized in Potential and at One (1)
Symbol | Contracts | Amount Description or Replicated Identifier (a) Expiration Exchang e rice Price Value Value Margin Margin of Hedged Item Hedges Current Year Exposure | Quarter-end (b) Point
(a) Code Description of Hedged Risk(s)
ﬁ (b) Code Fi | or E ic Impact of the Hedge at the End of the Reporting Period
o 0
~
Broker Name Beginning Cash Balance Cumulative Cash Change Ending Cash Balance
Brokers
0 0 0
Total Net Cash Deposits 0 0 0

NONE
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Satement orarcn 31, 2014 e TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description of Exchange, Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Central Agreement Annex of Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Clearinghouse (Y or N) (Y orN) Collateral Value >0 Value <0 of Collateral Value > 0 Value <0 of Collateral Exposure Exposure

NAIC 1 Designation
HSBC BANK USA, NA 3,611 3,611 3,611 3,611 4,104,792 | oo 4,104,792
0299999. Total NAIC 1 Designation. 3,611 3,611 3,611 3,611 4,104,792 | oo 4,104,792
0999999. Totals 3,611 3,611 3,611 3,611 4,104,792




statement for March 31, 2014 o the 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

Sch. DB-Pt D-Sn 2
NONE

QE09



Statement for March 31, 2014 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

U.S. Government - Issuer Obligations

REPO - BARC A TREASURY.......... s 1 .3,507,554 3,507,554 | 04/01/2014....
REPO - DEUTSCHE A TREASURY...... s 1 . . .3,507,554 3,507,554 | 04/01/2014....
REPO - MIZUHO A TREASURY.... T [ .3,507,554 3,507,554 | 04/01/2014....
REPO - NOMURA A TREASURY s T [ 26,336 04/01/2014....

0199999. U.S. Government - Issuer Obligation: s JERSTTRORTONITY PR 10,548,998

0599999. Total - U.S. Government. s e . 10,548,998

6199999. Total - Issuer Obligation: o s s 10,548,998

6599999. Subtotal - Bonds s s 10,548,998

9999999. Totals............... s 10,548,998

General Interrogatories:

1. The activity for the year to date:  Fair Value §.....5,638,226  Book/Adjusted Carrying Value $.....5,638,226
2. Average balance for the year to date:  Fair Value $.....7,930,899  Book/Adjusted Carrying Value $.....7,930,899
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE10




statement for March 31, 2014 ofthe T RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

General Interrogatory:

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

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

NONE

QE11



Statement for March 31, 2014 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month
Open Depositories
Bank of America, N.A HAMfOrd,CT.....ooceerrvvceeinennecenensiiiiiis | ovesseecensseeiins | e 0.000 0 0 (22,216,007) | ......... (21,453,181) | ......... (19,320,971)
HSBC LONON,UK.....oorveiirrvermenreeinenneiisnns | covvevressnennenns | e 0.000 0 0 (57,155) (57,736) 187,752
JP Morgan Chase Bank, NA. ..o NEW YOTKNY ivvvsnriesssnrinsssssesssssnes | consennensssssneens | eonseneed 0.000 0 0 [ (2,274,249) | .. )| ceennnn(1,220,760)
0199999. Total Open Depositories. 0 0. ) ) .(20,353,979)
0399999. Total Cash on Deposit. 0 0 | (24 547 411) . )| ........-(20,353,979)
0599999, Total Cash 0 0. (24,547 411) | ......... (21 51 1 752) ......... (20,353,979)

QE12
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statement for March 31, 2014 of the T RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

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 - U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obligations

JOHNS HOPKINS UNIVERSITY A.....oooiiiiiicesueetseiseisesesee st bss st 2488888884888kt | neninneinns 03/18/2014 | ....ccoovevnnec 0.070 |05/20/2014 | .......... 19,500,000

UNIVERSITY OF VIRGINIA S2003-A. ...t ttesttsertetes s eetsees st 81 8841428488441 8 1488484481188 484884 E bbbttt | cinernenes 03/04/2014 | ......ccooon.cn 0.070 |05/19/2014 28,700,000

2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligation: OO PO OO OSSO O PP PP 48,200,000

3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed OBlIGAIONS. ...........oiiieiiiiieieiieieit ettt sttt es st sssestess | tsessssessassessssassessesessasassessessssessenssssnsansessesnssnsansesnsanses | siesissanes 48,200,000

Total Bonds

7799999, SUDEOLAIS = ISSUET ODIIGAtIONS. ...t reeeieteeseeeesseets et se et ses et sessessesseesseessesesseseeseeseseseeseeeeseseeteeseeeEeeseeseEseEeeE e e 8o EeEse8 428 eE e EeeEoEAeEeE 12t 428 eEeEaeEeeEeeseEseEeeEeeteEaeEseteeseesetaese | £aeEietessessessnsassessesnssesastessntaesessessessnsansensesssssnsansesnsanses | sesissaces 48,200,000

8309999, SUDEOLAIS = BOMAS........veoetesieeiese stttk 48,200,000

8699999. Total - Cash EQUIVAIENES..........covreiieeiireisee st ses 48,200,000




Supplement for March 31, 2014 ofthe 1T RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

* 311 9420145405400 10 1 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended March 31, 2014

NAIC Group Code.....3548 NAIC Company Code.....31194

Company Name: TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

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

Direct Direct Direct

Written Earned Losses

Premiums Premiums Incurred
............... 62,109,044 | .............72,307,976 | ...............23,320,940
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of 8 CMP packaged POICY? ......c.eiveeeeiericieeeieeeee st sss s saes s saes Yes[ 1 No[X]

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

2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies:

2 Vo T3 0TV 21171 AT OO B 0

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

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

DIROFCR
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	QE08 - Sch. DB-Pt D-Sn 1
	QE09 - Sch. DB-Pt D-Sn 2
	QE10 - Sch. DL-Pt. 1
	QE11 - Sch. DL-Pt. 2
	QE12 - Sch. E-Pt 1-Cash
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