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swementiorune 0, 20150ne. TRAVELERS 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
1 BONGAS ettt | erseeneia 3,627,673,408 | ..o (1] 3,627,673,408 | .......... 3,411,436,937
2. Stocks:
2.1 Prefermed SIOCKS. ...ttt | e (0 {1 (01 0
2.2 COMMON SOCKS......ceueerrererrereiseseseessssssssssessssssssssssessssssessesssssssssessasssssessassssssesssssnsnssasses | sesssssessns 301,331,612 | oo (1] 301,331,612 | .cevenve 326,931,879
3. Mortgage loans on real estate:
31 FIISE NS ettt | eetensesnen e ns et nnea (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 ($....(16,045,527)), cash equivalents ($.......... 0)
and short-term investments ($.....139,275,434)...........ourreurrrennreeeneresneesssseseesssesssssessssnees | eesssssseons 123,229,908 | ....ovvvverrirrrireninnne (V1 123,229,908 | ............. 127,187,283
6. Contract loans (including $.......... 0 PrEMIUM NOLES)......c.uiviveiecicisiiesieieisete et sssessesesns | eressessesssssssesessesssns (01 U {1 TR (0 U 0
T DBIVALIVES ...ttt | senebne bbb 0 | e (01 RN 0 [ e 0
8. Other iNVESIEd @SSEIS.........cuivieiiiiiiiiirii s | sbeessiessensiens 3,893,776 | ..o (V18 3,893,776 | ..coovvrinan 4,019,416
9. ReCeivables fOr SECUMLIES..........c.vcviiirieii s | sbeessisssenenens A4707,641 | oo (V18 4707641 | oo 0
10.  Securities lending reinvested collateral @SSEtS..........coviivriirieieiieeeessssee e | cvesieieseenns 21,944 174 | oo, (1 [ I 21,944 174 | oo 8,224,694
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)....ocieirvieieieiisieesssseeseesesessssnens | evveereans 4,082,780,519 | ooveveeereeis (1] 4,082,780,519 | .......... 3,877,800,209
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.oovuiiiiiiiiiiiieissississss s | oo 43,919,048 | ...covoir (V18 IO 43,919,048 | ...cocovveun 45,277,103
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............cccceevecvrees | ververrvinnnans 92,527,121 | voevererne 12,995,845 | ..o 79,531,276 | ccvvevrne 78,549,277
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....53,112,662 earned but unbilled premiums)............ccoueeeeer | ovvereennaee 155,085,308 | .....ccccoovneet 7,976,842 | .o 147,108,466 | ............. 131,433,627
15.3  Accrued retroSpective PrEMIUMS..........ccevreievieniseirississeieissiesessssssessessessssssssssessessssesses | sessssesessessssessessessssans (0 {1 (0 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTENS............cccvcuiieiieiiiie e
16.2 Funds held by or deposited with reinsured companies.............ccceceveervecrennns
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UniNSUred PlaNS.............cccveeiricrciiceiee e ereiens | cvevesesesiss s 0 [ e 0 | oo 0 [ oo 0
18.1 Current federal and foreign income tax recoverable and interest thergon............cocceveceeveiees | ceveviveesciesieend 0 [ oo 0 | e 0 [ oo 0
18.2 Net deferred taX @SSEL........ovvrrcieiereiresis st esnssenes | esssenesenenees 73,801,508 | ...covvvnvn. 11,687,319 | oo 62,114,189 | oo 62,639,844
19.  Guaranty funds receivable OF ON BPOSIL...........ccccvuivrieereirereiece et b s sssessesens | evsesssessssssssnsnns 79,660 | .oovvveeeereereerniae {1 [ 79,660 | .oococverererenn 84,282
20. Electronic data processing equipment and SOftWArE.............ovuereriernrininrnriieessnesseessssssseens | svsssesssessssssssessenssens (0 0 | e [0 R 0
21.  Furniture and equipment, including health care delivery assets ($.......... (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...........ccooeevvevrierieieereseeeeeece e | ceereisiienens 27,637,328 | ..o, () I 27,637,328 | ...covvvenne. 9,057,199
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 aSSEtS...........cceeviveieieieceeeeesee e | sveeisisssenens 3123158 | (o (V) P 3,123,158 | ..ccoovene. 2,994,372
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)..........cc.verrerecemermreierieeseessssessesssssssesssessssssssens | sesnesenns 4,491,324,634 | .............. 32,660,008 | .......... 4,458,664,628 | ........ 4,225,233,665
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 4,491,324,634 | ............... 32,660,006 | .......... 4,458,664,628 | ........ 4,225,233,665
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)..........cccovvverereeiicreriicieririeensrierenenes | cvversresrereneiensnieisneedd | evvvveveienieieisieisnenienesd | oo | o 0
2501. Other assets tri-party/tax credit DONGAS..........cccovevcvecereieeeseeseecesee e essssessessseseens | eveereneneereen2yD3,231 | v | 002,539,231 | v 2,686,794
2502. Other @SSetS.........cccuviiiiciiciiciisssssssssssississnssnssensssnsssssssssssssssssssssssssenss | e 10,337 | 0 | i 416,337 | 177,663
2503. State SUrCharges reCeIVabIE...........ccovucveeevevcceeseeesee et sessssssssesssssssesessesssnens | eveesensesiesenreens 109,781 | iviiiiieieerceeeieeieenn0 | e 165,781 | i 314,418
2598. Summary of remaining write-ins for Line 25 from overflow page.............coceevieriiveereiiesiieens | e 1,809 | oo {0 IR 1,809 | oo (184,503)
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........rvrrerrerresrissisressrressssesssesssnsssssanes | seessssssessnes 3,123,158 | oo (| 3,123,158 | .o 2,994,372
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statement for June 30, 20150fthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decen?ber K
Statement Date Prior Year
1. Losses (current accident Year $.....186,360,735).......c.vcureerereererreeesesessssssssssesssessssssssesssssssssssssssssssessessssssssssssssssssssssnsnss | ssessessssssesssssssseesens 727,287,093 | oo 680,168,443
2. Reinsurance payable on paid losses and [0SS adjUStMENt EXPENSES.........cceuurirrireiririereireeereiseseee i sssesseesessssessenns | seeesesssssssssessesssesseseen 497,196 | oo 420,202
3. LOSS QQUSIMENE EXPENSES......cocvviieeiiecieiiiieisi ettt s s bbb bbb s s st b b sttt b s snsebesansesessnsesanans | debensetesesnsesanntesans 321,750,096 | ..o 356,911,923
4. Commissions payable, contingent commissions and Other SIMIlar ChArgES...........cocevuievriivieeeieeeieee e ssstesesesis | eveeseesssaesesessessssaens 23,559,592 | ...ooiiieieenns 34,142,046
5. Other expenses (excluding taxes, ICENSES AN fEES)..........cueieviviieieieee ettt ssstesas | stesaesssessssesssssssesens 25,469,903 | ..o 40,097,405
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........coverurrrrerririrniineireisireeseieessssseseesessessseesessessens | sesssesessessesssssssssessas 10,726,250 | ooooveeecieieeeene 11,534,866
7.1 Current federal and foreign income taxes (including $.....(107,939) on realized capital gains (I0SSES))........ccevreererrrrerreereeens | cerrereerereerearesessennenns 13,556,505 | .oovvverrerereiereiereie 24,133,560
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 $.....294,103,497 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 863,748,045 | ....ovovereers 855,349,712
10, AQVANCE PrEMIUML.......uiviiiiiieiiictettsete ettt et sttt es s bbbt s s b s s b bbb bR s s st b st e b b ss s e b b st b sse b et s snae s naebebensesens | bevessebessssesesinsetesnsenes 1,183,525 | oo 1,327,118
11, Dividends declared and unpaid:
111 SHOCKNOITETS........cveoeieti st nnes | Hbsnebsee s bbbt LU 0
1.2 POlCYNOIIETS........ooovverecirriireeri sttt nens | enessssssenss st 8,044,846 | ...ccooorvrerrns 7,376,699
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........cvevrvrirerereiiisieie ettt ssssssesnsns | stessesssessssssssssssesees 39,444,633 | ...oveveereeen 28,084,142
13. Funds held by company Under reiNSUTANCE trEALES..........c.ccvvicveiiriieieis ettt snaens | sevssesesssesssssesessesessssae s saesenen 0 [ o 0
14.  Amounts withheld or retained by company for aCCOUNt Of OtEIS..........c.cviiviiiecicicee et senens | ctesesssesss s sssssaenes 35,220,070 | coovevereeeeeeiee 41,744,996
15, Remittances and items NOt AlIOCATEM. ... | e 25,204,254 | ......oovviis 11,062,682
16.  Provision for reinsurance (including §.......... 0 CEIEITIEA). .. vvecvecrce ettt sttt se | sestesssesaesse s snsanaere 3,416,505 | cooveeceeee 3,416,505
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, PaYable fOr SEOUMEES. ........cvuevecvieiee ettt sttt ettt s b sae st s sse s snbessessssnsanas | svsesssssssssessssissesseses 39,054,933 | .o 4,590,766
22, Payable for SECUMHIES IENGING.........ccvueieiiriieie ettt ettt sas s ssssessenns | svsessessssssesassessessesas 21,944 174 | .o, 8,224,694
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............ovuevrererrerieisciee sttt bbbt sente | sresssssessessssssessnsaneans 1,698,486 | ..ovoviririerinieiens 1,990,431
26. Total liabilities excluding protected cell liabilities (LINES 1 throUGh 25)............ovuriierriririerrireie e seeessessssanes | sreesseseesesssssnenns 2,161,806,106 | ....ocovvrrereranne 2,110,576,190
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 2,161,806,106 | ...ocovvvevrrencnenns 2,110,576,190
29.  Aggregate write-ins for SPECIal SUTPIUS fUNDS.........c.iurerieiiiireiieireieie ettt s sttt ettt entas | steebeessessessentnesesseneans 5,785,606 | ..ooverrereereereireieienas 5,794,503
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 2,296,858,522 | ...covvvvirerercian 2,114,657 475
38, Totals (Page 2, LN 28, COL. 3)......cvuuirirririeririsieriseeissessieesssse st ass sttt nantns | st 4,458,664,628 | ......cooovrvrrrirnnn 4,225,233,665
DETAILS OF WRITE-INS
2501. Retroactive reinSUrance reSEIVE @SSUMET.............uuuriuiiriimmiiiiiieiiees et srsines | sebbsesbssb bbb sbeneees 880,135 | ..o 853,430
2502, ESCREAE DY ... veveeeeseerseeeseeeseeeseeesse e eess e ssest et es sttt nnns | eeneessseeetsness st 832,249 | oo 1,136,046
2503. Federal eXCiSe taX-FeINSUIANCE CONMIACES. ........civuiiieireiiieseieie sttt sttt s s s st ses st | sbastessessssessesesnssnsassnsaes (13,899) | oo 956
2598. Summary of remaining write-ins for Ling 25 from OVEIIOW PAGE.........ccruririerrerieireiseiieesseieisessssssessssessssssessessssssssssssssssnens | sesssssssesssssssssssessesssssessassnsn 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)........ccuuruuuireeriiriiriiisiniserssesrssssisssesssenseesssesssssenssssnnsssssssssssssnsssnes | seessssssssssssssssssesssssoas 1,698,486 | ...oooovrivininiieniinnns 1,990,431
2901.  Special surplus from retrOACtIVE TEINSUIANCE...........c.uuruurueirieieeiierireeeieesse bbbt | restsesssesssesssessiessesenens 5,785,606 | .....ocvverrerierierines 5,794,503
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)......cuurrurererusrrsaessseseesssessessssssssessemssesssssssssessnessssssssssssssssssssssssssssssns | sesssessssssssssssssssssssssens 5,785,606 | ..oviverreirirenciieianenas 5,794,503
3201.
3202.
3203.
3298.
3299.
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Swerentiorure 0, 201500 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:
(written $ 878,762,439 |....cccene. 857,074,536 |........... 1,750,058,825
(WITHEN §.....28,373,777).c.coooerreressesites sttt st nsssnnss | sessssnssssnnes 37,818,183 | ..cocovvvrenn. 37,742,434 | .............. 76,756,996
. (written § ..248,561,020 | .. ....210,906,085 | ....coceeve. 465,167,903
(written $ 668,019,602 683,910,885 1,361,647,918
DEDUCTIONS:
2. Losses incurred (current accident year $.....193,549,058):
20 o OO PO PP ISR 319,343,633 | ..o 200,894,487 |........c..... 470,567,261
2.2 Assumed 2,043,437 |... (144,974) (10,991,574)
2 T 07T =T OO U SRRSO SO 136,582,318 | ....ooevenve. 122,313,889 | ..cooovrnnee. 281,267,648
2 NEL. ..ttt | erbaenteeneas 184,804,751 | ..coovvveneen. 78,435,624 | ............. 178,308,039
3. Loss adjustment expenses incurred..... ..(10,578,556) | ... (15,257,269) | .....covvee. (56,436,228)
4. Other underwriting expenses incurred............. ..273,249,302 | .. ....270,645,070 |..... .540,861,721
5. Aggregate write-ins for Underwriting AEAUCHIONS. .........c..evurerurrererrieie ettt stnsaes | rssessenssessenssnsssssnsenens [0 (O 0
6. Total underwriting deductions (LINES 2 throUGN 5).........cccvicuiiiieieiieieiee et sstesen s | evesisassenas 447 475,497 333,823,425 |.............. 662,733,532
7. NetinCOME Of PrOtECLEA CEIIS.........cuurvueieceeieiice ettt sttt sttt ess st ensessessessnnsns | nsssssssssssssnsssssnssnsensns | donsessesssssessssnssnssnsanes (01 0
8. Net underwriting gain (10ss) (Line 1 mMINUS LINE B + LINE 7).....cvvereiiriieieieisseieissieie s sssssssssessesse s ssssessesssssnes | nssessessnens 220,544,105 | .............. 350,087,460 |.............. 698,914,386
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cu ettt | essnsinenenesa 67,444,645 71,512,970 | ..oocvnenee. 142,920,183
10. Net realized capital gains (losses) less capital gains tax of $.....1,854,803..........cccooruervrrrerieereeieeeieeseesessenseeeseens | eevssessssaneeas 1,864,631 | .. ....1,004,550 |...ccovrnnnn 3,174,771
11. Netinvestment gain (I0SS) (LINES 9 + 10).......c.cueireieiereesiereiieieees ettt s st sse st saes e sssessssasssnnns | sessessesssanes 69,309,275 72,517,520 | ..covvuee.. 146,094,954
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....555,076 amount charged off $.....896,965)..........cc.oevueremrnrercrniisseeeeiess s ssssssssssesssssssseses | sevsessssssssessns (341,890) | ...ocvovrrrienns (299,890) | ....cvovvrerrenne (526,625)
13. Finance and service charges not included iN PrEMIUMS...........ccovciveiiiiieieieieesie et sss st sssens | essessesiessssessns 151,155 | i 129,973 | .o 266,824
14. Aggregate write-ins for MISCEIlANEOUS INCOME..........ovuririrririieiinrie ettt ensenssessessensnes | srsnssessssensnens (530,898) (569,845) [ ..ovovverrerreninns (619,397)
15. Total other income (LINES 12 throUGN 14)........c.iiiiiiiiieiceeeee ettt s st seees | crsssentesessnsnes (721,633) (739,762) | .ovvovercran (879,198)
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 | sbessesnsenes 289,131,748 | .............. 421,865,218 | .............. 844,130,142
17. DIVIAENAS 10 PONICYNOIAETS. ....euvevecerireiceeeei sttt ss sttt essnsnsns | rsssssenssnssnnes 2,744,527 | oo 3,833,290 | .o 6,456,356
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.cuiieviiieeeiieeccteee ettt saesssssssesassensans | evsessesnaas 286,387,221 418,031,928 837,673,787
19. Federal and foreign income taxes incurred...... ....80,397,740 | .. ....134,929,821 271,899,197
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)........ccvvurrurerrenrirrineineieieeinsissssssssseessssssssesssssssssesssssessssssssssssesssssnss | sessessnesns 205,989,480 283,102,106 565,774,590
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PriOT YEAI..........cevueieiiiriieieieseie ettt sssessenns | creesensens 2,114,657 475
22. Netincome (from LINE 20)........cuuruurerererriireireieisssisesessseseesssssss e ssesssssssssesssssses st esssessessesssessessassssssessssnssessessnssnsses | sessesssesns 205,989,480
23. Net transfers (to) from Protected Cell accounts............coevvrirreeinrienenns et | oeresese et 0].
24. Change in net unrealized capital gains or (losses) less capital gains tax of §.....(144,682). ..(25,868,962) | .. )
25. Change in net unrealized foreign exchange capital gain (loss) e nes | Sresses bt 0].
26. Change in Net dEfErred INCOME tAX........ru vttt sttt ss st ensnes | sressssssesssssasenns 248,492 |....ccovvveenn(182,262) | ..o (36,871,623)
27. Change in NONAAMILEEA @SSELS...........ccoevireiiiieirceeee e bbbt s et ss bbb sssesennns | evesassesssesens 1,832,037 |..................9,108,395 | .............. 202,875,412
28. Change in ProviSion fOr FBINSUIANCE. .........c..cviueieeie ettt et s st bbbt b st s s snaas | sbessesssessessesssssnsansesas 0

29.
30.
31,
32.

33.

Change in surplus notes...............
Surplus (contributed to) withdrawn from protected cells..

Cumulative effect of changes in accounting PriNCIDIES.........c.cveveiiicieiieee e

Capital changes:

3201 PAIA TNttt
32.2 Transferred from SUrplus (StOCK DIVIAENM)........c..evuieiurriiireirrieiineire ettt
32.3 TranSTeITEA 0 SUPIUS.........cvuevieeieicteee ettt sttt st ettt baeee

Surplus adjustments:
331 Paid iN..ceveeeeceeeeeeseses
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital

34. Net remittances from or (to) Home Office
35. Dividends to stockholders. 400,000,000)
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 182,201,047 | .............. 308,735,211 | ..ovevnenes 232,937,388
39. Surplus as regards policyholders, as of statement date (Lines 21 PIUS 38).........c.cuvurveeveeiverrireieeeeese e | cveeeeians 2,296,858,522 | .......... 2,190,455,298 | ........... 2,114,657 475
DETAILS OF WRITE-INS
0501.

0502.
0503.
0598.
0599.

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

Summary of remaining write-ins for Line 5 from OVErflow PAGE.........cccvieieiiiriieieieie e seens

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)

.................... (422,262)

...(530,898) ...

(525,899)
.(569,845)

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 June 30, 20150fthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date ToDate December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUIANCE............cvcvieiecieicte ettt ss s sstesass s snsesanns | ereveesinand 673,728,862 | ............. 783,227,360 |.......... 1,482,517,492
2. NetinVestMENtINCOME.........cc.iiiiiic bbb | eriesinesiens 77,844,375 | .....coonvaa 81,348,725 | ............ 164,624,735
3. Miscellaneous income...... ..(721,633)] .... ..(739,762)] .... (879,198)
4. Total (LINES 1 IOUGN 3)....oouvveeivircriieriiisiieiieceie st es bbbt sst et | ceveesssnens 750,851,604 | ............. 863,836,323 | .......... 1,646,263,030
5. Benefit and 0SS related PAYMENLS.........ccovuiiiiiviieicetecee ettt saesnnas | ervesnsinis 132,582,339 | ............. 131,555,830 | ............. 313,716,771
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..........ccccveviveiecieiiiececeeee e [ eevereieens 323,868,040 | ............. 318,633,283 | ............. 585,112,190
8.  Dividends paid to POICYNOIAETS..........cceviiieiicicscee ettt sssensesssessennns | sosessssessessens 2,076,380 | ..covvrrrrnnen 2,868,337 | coevererierins 5,542,170
9.  Federal and foreign income taxes paid (recovered) net of $.....849,829 tax on capital gains (losses).. 92,829,598 |.... 122,200,217 | .... .267,367,821
10, Total (LINES 5 HrOUGN 9).....vvuuveriiiriririieiceieni ittt | eressesinns 551,356,358 575,257,667 | .......... 1,171,738,951
11.  Net cash from operations (Line 4 MiNUS LINE 10)..........ccceieiiriirriesieceseie et sess s ssssssessenns | evsesissenns 199,495,246 | ............. 288,578,656 | ............. 474,524,078
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMGAS....ooevirceerieesses et es s nen et | seniensiees 298,070,984 | ............ 307,187,094 | ............ 739,931,675
1202 SHOCKS. . cvveevereetesieeeise sttt | sttt 31,591 [ s 165,347 | .ovvvviens 235,371
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 I 520,688,130
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments............cccoocveeecereeeieseeieee | e [CCXD)] [P (82,839) .oveveeereeea 0
12.7 Miscellaneous proceeds ...34,464,167 ...15,331,681
12.8  Total investment proceeds (LINES 12.110 12.7) ..ottt sssssssse s ssssssssessessseses | cessessessans 332,566,661 | ... 322,601,283
13.  Cost of investments acquired (long-term only):
131 BOMAS. ..ottt Rt | cenieniiens 519,895,742 | ............ 435,301,812 | .covvvernee 713,668,030
13,2 SHOCKS. . veruorveueeesaeeseeesseeeseeesseess st es s ss ettt enstans | ereessiensennesrnes 31,684 [ oo 178,002 | ............. 520,938,079
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 (U [P 638,422
13.6  MisCEllaN@OUS APPIICALIONS............cvcveieeieicicice ettt ssesaessaes | eresssssasieas 18,427,121 | ..o 6,024,722 | ...cocuun 3,385,891
13.7 Total investments acquired (LINES 13.1 10 13.6).....cureiirreiriieieissisessesise e ssessssssssesssssessessssssessssssssessenes | sessssssssans 538,354,547 |..covvvnns 441,504,536 | .......... 1,238,630,422
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] 400,000,000
16.6  Other cash provided (aPPlIEd)...........cvveerrreiirerieeieresee st eess s snessensssenes |Lensessrenesseenss 2,335,266 | .............. (69,758,830)] ...cocuveene. (41,951,941)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)........... | coocvveineee. 2,335,266 {.............. (69,758,830} ............ (441,951,941)
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).......cc.cooovveereerecs | coververrrnnnnns (3,957,375) | ..covrrneae 99,916,573 | ..ccovvvuene. 59,387,659
19.  Cash, cash equivalents and short-term investments:
191 BEGINNING OF YT ....ovvvreirrisirieeis ettt 127,187,283 | ...ooveveennn 67,799,624 | ...ccoovvveenn. 67,799,624
19.2 End of period (Line 18 plus Line 19.1)....... 123,229,908 167,716,197 127,187,283
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChaNGE Of DONAS........couiiciieiicicieisetee sttt st st sss s enssssesaens | sessessssaesins 3,119,310 | oo (01 0
20.0002  Transfer Of SUDSIAIAMY. ..o e ssnss et sssss | sssesssssssssssssssssssssaaes 0 [ i [V I 520,688,130
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Statement for June 30, 2015 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.

Net Income

1. Travelers Casualty and Surety Company of America state basis
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)

Surplus
5. Travelers Casualty and Surety Company of America state basis
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)

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

C. Accounting Policy:

No significant change.

CT $ 2,296,858,522

State of
Domicile June 30, 2015 December 31, 2014
CT $ 205,989,480 $ 565,774,590
$ 205,989,480 $ 565,774,590
$ 2,114,657,475

$ 2,296,858,522

$ 2,114,657,475

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

provider.

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 are not available, the Company uses a nationally recognized pricing service,
as well as broker quotes in determining the fair value of its loan-backed securities.
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Statement for June 30, 2015 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

@)

©)

4)

®)

The following tables provide aggregated information on structured securities, classified on the basis for the recognized 2015 other-than-
temporary impairments:

Amortized cost basis Other-than-temporary
before other-than- impairment recognized
temporary impairment in loss Fair value

(OTTI recognized in the quarter ending March 31, 2015)

Present value of

cash flows is less than

amortized cost $ 1,280,581 $ 894 $ 1,275,182
(OTTI recognized in the quarter ending June 30, 2015)

Present value of

cash flows is less than

amortized cost $ - $ - $ -

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

Amortized cost basis Other-than- Amortized cost basis
before other-than- temporary after other-than-
temporary Projected impairment temporary Impairment
Cusip impairment cash flow recognized in loss impairment Fair value Quarter / Year
05949APN4 $ 1,280,581 $ 1,279,687 $ 894 $ 1,279,687 $ 1,275,182 Q1 - 2015

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 $ 63,377
2. 12 Months or Longer $ 1,013

b. The aggregate related fair values of securities
with unrealized losses: 1. Less than 12 Months $ 6,145,360
2. 12 Months or Longer $ 32,442

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

E. Repurchase Agreements and/or Securities Lending Transactions:

No significant change.

(3)b. Not applicable.

F. Real Estate:

No significant change.

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

No significant change.

H. Restricted Assets:

No significant change.

I. Working Capital Finance Investments:

@
@)
©)

No significant change.
Not applicable.

Not applicable.

J. Offsetting and Netting of Assets and Liabilities:

Not applicable.

K. Structured Notes:

No significant change.

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.
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Statement for June 30, 2015 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

Note 8 — Derivative Instruments

No significant change.

Note 9 —Income Taxes

No significant change.

Note 10 — Information Concerning Parent, Subsidiaries and Affiliates

In May and June 2015, the Company sold $56.3 million and $20.0 million of securities, respectively, to the Travelers Money Market Liquidity Pool.

Note 11 — Debt
A. No significant change.

B. Not applicable.

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

A —D. Defined Benefit Plans:

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

E. Defined Contribution Plans:
No significant change.

F. Multiemployer Plans:
No significant change.

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

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

I.  Impact of Medicare Modernization Act of Postretirement Benefits:

No significant change.

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

No significant change.

Note 14 — Liabilities, Contingencies and Assessments

No significant change.

Note 15 — Leases

No significant change.

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

No significant change.

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

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

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

(4)b. Not applicable.
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Statement for June 30, 2015 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

C. Wash Sales:

Not applicable.

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

No significant change.

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

No significant change.

Note 20 — Fair Value Measurements

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

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

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

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

A. (1) Securities measured and reported at fair value as of June 30, 2015:

Description Level 1 Level 2 Level 3 Total
Bonds
Industrial and miscellaneous $ - $ 9,523,580 $ - $ 9,523,580
Total securities at fair value $ - $ 9,523,580 $ - $ 9,523,580

At June 30, 2015, the Company also holds level 3 common stock measured and reported at its fair value of $0.
There were no significant transfers between level 1 and level 2 during the quarter.

(2) Not applicable.

(3) Not applicable.

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

The Company holds common stock where the fair value estimate is determined by an internal fund manager based on recent filings,
operating results, balance sheet stability, growth and other business and market sector fundamentals. Due to the significant unobservable
inputs in these valuations, the Company includes the total fair value estimate for all of these investments in level 3.
(5) Not applicable.
B. Not applicable.

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

Not
Practicable
(At June 30, 2015) Aggregate Admitted (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Short term bonds $ 139,275,434 $ 139,275,434 $ 46,791,356 $ 92,484,078 $ - $ -
Long term bonds 3,776,659,851 3,627,673,408 157,550,055 3,617,496,548 1,613,248 -
Common stock - - - - - -
Not
Practicable
(At December 31, 2014) Aggregate Admitted (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Short term bonds $ 144,565,042 $ 144,565,042 $ 39,394,891 $ 105,035,018 $ 135,133 $ -

Long term bonds 3,622,207,563 3,411,436,937 87,178,530 3,533,147,718 1,881,315 -
Common stock - - - - R

D. Not applicable.

Note 21 — Other Items

No significant change.

Note 22 — Events Subseguent

The Company had no material subsequent events through August 7, 2015.
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Statement for June 30, 2015 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

Note 23 — Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

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

Not applicable.

Note 25 — Changes in Incurred Losses and Loss Adjustment Expenses

During the period from January 1, 2015 to June 30, 2015, the prior year-end total loss and loss adjustment expense reserves developed favorably by
$67,866,000, resulting primarily from better than expected loss and defense and cost containment development for the surety business within the
fidelity & surety line for accident years 2010 through 2013. 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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statement for June 30, 20150fthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
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6.5
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7.2

8.1
8.2
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9.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

as required by the Model Act? Yes[X] NoJ[ ]
If yes, has the report been filed with the domiciliary state? Yes[X] Nol[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
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? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
0
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[] NAI[X]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2014
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2009
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). 03/14/2011
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 the Department? Yes[ ] No[ ] NAI[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAT]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 Ifthe response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.2

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

Qo7
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9.3 Have any provisions of the code of ethics been waived for any of the specified officers?

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

10.1
10.2

1.1

1.2

13.

14.1

15.1
15.2

16.1
16.2
16.3
17.

Yes[ ] No[X]

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
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.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter

Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 [$ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 326,931,879 301,331,612
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 326,931,879 $ 301,331,612
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 21,944,174
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 21,944,174
Total payable for securities lending reported on the liability page: $ 21,944,174
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] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address

17.2

17.3
174

17.5

18.1
18.2

JPMorgan Chase

270 Park Avenue, New York, NY 10017-2070

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
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
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

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed?

If no, list exceptions:

Q07.1
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3.1
3.2

4.1

42

5.1

6.1
6.2
6.3
6.4

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[ ] NA[X]

If yes, attach an explanation.

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]

If yes, attach an explanation.

Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[X] NoJ[ ]

If yes, give full and complete information thereto:

The Company's Excess Reinsurance Agreement, originally effective January 1, 1997 was cancelled at December 31, 2014. This agreement was replaced by the Company's Per Principal
Excess Reinsurance Agreement and Per Bond Excess Reinsurance Agreement, effective January 1, 2015.

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% 0 0 0 0 0 0 0 0

Total XXX XXX 0 0 0 0 0 0 0 0
Operating Percentages:

5.1 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 0.000%

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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Swerentiorure 0, 201500 TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 7 5 5 7

NAIC Certified Effective Date
Company ID Domiciliary Type of Reinsurer Rating|  of Certified

Code Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) |Reinsurer Rating

U.S. Insurers

119224 36-2542404......... | ST PAUL PROTECTIVE INSURANCE COMPANY...o. oo |CTo | AUTHORIZED..] ........0u.. o |

All Other Insurers

[00000............. | AA1120337....... |ASPEN INSURANCE UK LTD.......co s |GBR....... |AUTHORIZED. | .......0.......... [ |
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Swerentiorure 0, 201500 TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
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 ... ISP I 10,562,793 | ..oovvviene. 8,952,421 | oo 1,948,300 | ...ccoovvrrnnee 2,306,032 27,045,077
2. Alaska.........ccoeoerieriieereiiienns AK]....... Lo | v 3,515,749 | ...covene. 4,054,292 | ..o 101,478 | oo 206,193 2,532,944
3. ANZONA.. AZ|.... ISP I 11,814,586 | ..ccoovvvvnee. 11,599,471 | oo 5,004,731 | oo 628,864 | ... 18,176,005
4. Arkansas.........ccocooveeeeiienns AR |....... Lo [ e 10,098,125 | .....cccone.e. 10,524,814 | ..o 1,520,579 | .ovvereene. 1,011,388 35,576,473 | .o 12,477,768
5. California.......c..coocurerrnernenenad CA|... RSO I 83,522,095 | ...ccoovvreneee 85,167,397 | .oovvvrernnee 21,366,389 | ...cccoovrennee 11,533,438 ...136,424,410 | ............ 114,522,037
6. Colorado........coeurrerrerenrennenes CO ... Luvree | e 23,454,933 | .o 20,014,891 | o 6,010,352 | ..oovvvrrnnnn 6,113,878 | .oevrvrnee. 29,725,623 | ...ooovvnenee. 27,852,823
7. Connecticut........c.cocverrvrrenens CT|...... IS I 21,505,675 | ..ovvovvieneee 21,378,838 | ...coovvvenn. 3,569,711 | oo 2,625,902 30,671,955 ...26,054,352
8. Delaware........cccoccosvreerennnn . DE | oo Livorvoos | e 3,013,485 | oovvrenn 2,322,157 | oo 546,070 | ..ooovvrrrrrrenn 220,708 5,558,291
9. District of Columbia................ DC|..... RSO I 13,289,368 | ..ccovvvenee. 11,061,413 | oo (2,547,442) | ..coovvvrrnn. 3,785,338 | ..o 15,848,585
10.  Florida......cocoovenvrmrreereneenc FL [ i (- 50,845,012 49,200,030 | c.ovverrennen. 8,924,124 | oo 9,689,964 61,992,667
11, GEOrgia.....cocveerevreerverrennen . GA [ Lo .27,328,889 | ... ..23,804,711 | ... .4,396,927 | .. ..3,516,147 ..38,243,038
12, Hawaii.......coooovverrrrrrrnrnne H Livorvoos | e 5,764,898 | ..ooovvvrrienn 5,583,268 | ..oovrvrrirnnen. 285,703 | oo 684,875 6,911,422
13, 1daho....cccocevvvvvivnivninninnecnn D i Liovvons | e 3,322,531 | oo 3,794,746 | oo 535,166 | ..vovverrerenne 937,735 4,938,122
14, MNOIS......vorverereeeereneirerreenen L [ (- .40,602,358 ...39,460,106 ..7,969,981 ...6,186,272 ..65,579,144
15, Indiana......c.ccoevrvrvrerrrnrvnnenndN i Lo 14,400,541 13,170,493 2,982,425 3,185,422 19,317,208 20,593,973
16, 1OWA..cocereeeee A Livorvoos | e 9,538,632 | .oovvririnn 9,946,954 | ...ocovvvrinnee 1,017,263 | ..covvrrenee 2,015,738 | .o 9,841,282 | oo 9,113,927
17, Kansas.......ooneeneveneeeneineens KS|....... Lioveons | e 13,367,480 | ..ovvvvrrrnn. 9,566,581 | ...cooerrrrrnnene 688,826 | ....oocovvrreiine 939,113 10,796,621
18.  Kentucky.......cooovernernrinnis KY ... IS I 11,404,527 | oo 13,705,109 | .o 6,236,260 | ..cocovrerriennee 5,771,577 19,450,277 ...17,645,026
19.  Louisiana......c.c.coeeeereervnrennenns LA|...... ISP I 17,256,808 | .....covvenee. 16,213,466 | ...coovcvvrnnes 3,489,944 | oo 2,063,694 | .....cccoone. 19,703,090 | ..cooovvvnne. 18,536,211
20, Maine.....oooververiieiieiieiiens ME ... Livoovons | e 3,862,323 | .o 4478917 | oo 355,079 | oo 1,029,132 | oo 5,065,497
21, Maryland.......ccoconerimrinrinnnns MD ... Lo | e 21,240,201 | covvreineee 17,767,269 | ..ovovrrene 2,770,972 | oo 4,249,460 25,132,712 ...23,697,426
22.  Massachusetts..........ccc.coevennee MA| ... IS I 27,954,825 | ....ccovvenee 28,472,913 | oo 7,318,846 | ..o 4,120,354 | ..coovvennes 45,078,223 | ...cooovvennes 40,970,417
23, Michigan..........cccoeoevieniriernns Ml ....... Lo [ e 18,621,314 | .............. 16,313,452 | oo 3,069,536 | ..overrenn 3,441,199 21,916,662 | ............... 19,821,116
24, Minnesota.......cccccoevverenee s MN | IS I 18,481,306 | ...cocvveeee. 19,430,785 | ..ovvrvrane 5,194,343 | oo 1,891,410 26,308,035 | ...coovvenne 21,593,730
25.  MisSiSSippi........ccoevreerirerenn. MS | oo Lo | e 9,339,987 | .oovvvree. 8,847,901 | o 850,296 | ..ovocvvinn 1424781 | oo 18,437,073 | v 19,691,988
26.  MiSSOUT......cocornrernrirnrrnennen MO | NSO I 15,249,599 | ....ccvvvvnee. 15,597,014 | oo 4,467,790 | .cooovvvrrennes 1,771,009 27,372,375 ...28,898,826
27. Montana..........cceceerevvereeeen. MT | Lo | v 7,706,307 | oo 7,510,225 | oo 17,318,915 | oo 1,187,389 16,023,895
28.  Nebraska........ccooueenmecnneen . NE | e Lo | e 4,808,026 | ..cooovvvrienee 5,110,985 | ..cooviviirnene 967,575 | coooovrvriiens 3,289,631 | oo 8,669,253
29. Nevada.........cooocovverevecnneeen . NV | Lo | v 5,891,932 | .o 5,296,239 | ..cvovrerrenee 2,309,915 | oo 1,442,356 10,542,923
30. New Hampshire...........ccceee... NH | . Lecen. ...3,900,554 | ... 3,938,043 | .o 215,878 | oo 757,348 ....3,815,723
31. New Jersey......cooovrevevneeen. NJ [ oo L. 25,189,987 | oo 24,061,715 8,152,493 11,398,686 37,728,929
32, New MexXico.......occovvvrmrrnee . NM | Liorvons | e 3,100,600 | ..coovvrrrrenees 4,064,853 | ...cooorvrinne 1,699,719 | oo 760,510 5,755,620
33.  New York..... LNY (- ..60,402,636 ...63,609,680 ...11,931,910 22,714,658 ..90,113,308
34, North Carolina.........cccceeeeeer... NC | .o Lecen. 23,543,414 22,543,539 | covvreeirind 690,385 | .oovrvuiinnns 4,251,627 35,957,326
35.  North Dakota...........cceoeeneeeen.ND | .o Livorvoos | e 6,391,561 | oo 5,018,272 | oovvrireirn 25172 | oo 28144 | oo 3,730,441
36.  Ohi0...c.ovrrerrrrrreirneinerineene OH | L. .31,105,788 | .... ..27975231 | ... ..6,570,575 | .. .12,621,985 ..46,299,695
37.  Oklahoma........cccooonnrrnrren . OK | e Licorvoos | s 9,448,682 | ...ocovvvenn 8,865,923 | ..ovoririren. 667,774 | oo 870,051 11,967,113
38, Oregon.......ccouermeenernerinenn. OR | e Licovers | e 11,458,636 | ...covvvvnee. 10,424,439 | oo 1,161,792 | oo 1,196,058 | .....c.ccoe.e. 11,127,253
39.  Pennsylvania.........cccoeeeneee . PA | . Livoorrs | e 45,880,104 | ............... 41,784,786 | .oovone. 7,108,944 | oo 7,440,987 77,665,515
40. Rhode Island............cccoconeenRI | i Lo | e 4,129,927 | oo 3,078,135 | oo 285,628 | ..o 607,867 4,785,882
41.  South Carolina..........cc..ccc.....SC | ... IS I 13,858,762 | ...coovveeee. 12,430,837 | oo 7,852,864 | oo 1,606,201 | ...coovenvvee. 17,618,013
42.  South Dakota..........cccceeveseeneeSD | e Licovvons | e 2,692,823 | .o 2,225,087 | oo 87,652 | ..vverririiinns 758,210 3,153,809
43, Tennessee.......ccomwvmrcvneeenee IN | 1 IS I 17,222,957 | oo 15,165,378 | .oovvrverenes 2,571,762 | oo 3,680,862 21,633,233 .
44, TeXaS..cnrrirrirrnrinerneinerinen X [ ISP I 61,262,472 | ..ovvorevenne 57,308,161 | ..cocvvevnnee 12,020,755 | ..o 14,684,824 | ............... 89,715,397 | .o 76,399,157
45, Utah...coooocnenennnenlUT [ Livoovons | e 7,349,260 | ..ooovvvenienne 7,862,089 | ..ooovvinne 2,097,034 | oo 1,852,716 10,431,221 ...10,245,125
46.  Vermont..........cccovvevevveveeennn VT |, Lo | e 780,964 | .o, 582,675 | oovovveeirriinnne (25X ) 6,425 766,897 708,166
47, Virginia......ocoeeeveneeeneeeen VA i RS I 23,982,352 | .coovvrienn 26,842,610 | ..covvvrrennen. 7,002,305 | oo 5,045,941 | ...cccooeeee. 37,320,064 | ............... 34,320,272
48.  Washington...........ccoeeveee . WA | . Lo [ e 26,906,097 | ...ocovrnvn 26,388,774 | .ovvrenn 9,287,332 | oo 3,756,031 31,683,111
49.  West Virginia..........coooooeeee . WV | L Livorvoos | e 6,214,451 | .o 5,809,538 | ..ccovrrrrrinnes 2,581,374 | oo, 824,545 | .....cooovvvene 8,981,848
50.  Wisconsin........cccoecerrvevrveeen Wl o Lo [ e 17,462,396 | ............... 16,615,827 | ..cvovvvvnne 2,132,020 | .o 3,914,099 | ............... 24,196,231
51, Wyoming......ccocoveemernernen WY | e Lioovons | e 3,290,647 | .ooovvreniennn 4,742,663 | oo 611,579 | oo 1,275,203 7,149,500
52.  American Samoa.................AS | ....... N ....1,188
53.  GUAM....coovvmrnrineiseineeenGU | e Lo 16,393
54. Puerto Rico.......cceovvreeveeeeen . PR | oo Lo [ e 8,651 | oo 466,156
55.  US Virgin Islands...........c........VI | ....... L. ..76,947
56. Northern Mariana Islands......MP | ....... Neooore | 0 | e 0
57.  Canada.......commenriirennnn. CAN |....... O TN [0 OO [0 O (O N [0 OO [0 T 0
58.  Aggregate Other Alien............ OT | XXXeiee | v 1,524,876 | ..oovvvrnnnn. 2,654,176 | .oovveiriiinn [CRSL0[0) ] I 369,243 | oo 808,433 | .o 3,512,766
59, TotalS.....oovevierireneieseies ()B4 | 915,038,568 | ............. 882,899,973 | ............. 203,417,848 | ............ 187,669,336 .1,345,283,947 | .......... 1,191,355,629
DETAILS OF WRITE-INS
58001. GBR United Kingdom...........cco.. | ... ) .0 S DR 1,429,748 |....ccovvvnee. 1,878,838 |....cccocvvieenennn(3,900) | e 369,243 | .o.....800,000 | 3,295,260
58002. BMU Bermuda..........c.cooveveverneerncs | . ) .0 T O 51,063 | .o [P 1010) I 0
58003. MEX MEXICO.........ovvvrrrrrrrrrrrnns | e ) .0 T O 22,667 |.coorrreriennen. 215,951 |, 0
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... )., 0. G T 21,398 | e 583,187 | oo [0 R (0 198,036 | .ooovvvcrerrnne 206,376
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... )., O 1,524,876 | ..ooovovrinnn. 2,654,176 | ..oovvveiniinin [CRSL0[0) ] I 369,243 | oo 808,433 | oo 3,512,766
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.

Q10




110

Statement for June 30, 2015 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%)
VR Laurel Village Swinford Limited Partnership (99%)
......... USF&G Retail Associates GP, Inc.

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

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

... Black Mountain Ranch Limited Partnership (1%)
...... Black Mountain Ranch Limited Partnership (85%)
...... MMI Capital Trust |

...... Promenade Partners, LLC

...... USF&G Capital |

...... USF&G Capital 11

...... 350 Market Street, LLC

...... Travelers Special Services Limited

...... Yonkers Financing Corp.

...... English Turn Fidelity Realty, Inc.

......... English Turn LLC (99%)

......... Fidelity English Turn Club LLC (99%)

...... English Turn LLC (1%)

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

......... Fidelity English Turn Club LLC (1%)

...... 8527512 Canada Inc. (22.48%)

......... The Dominion of Canada General Insurance Company *
...... Fog City Fund, LLC (99%)

...... Symmetry Growth Capital Il, LLC

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
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Canada
Canada
Minnesota
Minnesota

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
52-1466734
59-2635727
59-2709441
59-2635727
52-1715225
59-2709441

98-1246060
41-1985480
76-0753165

...... Upper Lake Growth Capital, LLC (99.1%)

...... Vesbridge Partners, LP (88.4%)

...... Windamere I, 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) *

e wee ... ... Standard Fire Properties, LLC
Bayhill Restaurant Il Associates (50%)

. Standard Fire UK Investments, LLC

. The Automobile Insurance Company of Hartford, Connecticut (19062) *

... ... Auto Hartford Investments, LLC
... Travelers Personal Security Insurance Company (36145) *
... Travelers Property Casualty Insurance Company (36161) *
... Travelers Personal Insurance Company (38130) *
.. Travelers Texas MGA, Inc.
. Oregon Evergreen Investor I, LLC
. Lone Rock Timber Investments I, LLC (75%)
. Lone Rock Timber Investments II, LLC (90%)
......... Travelers (Bermuda) Limited *
......... Travelers Lloyds Management Company
......... TPC Investments Inc.
......... Travelers Casualty and Surety Company (19038) *
. «e ... ... Farmington Casualty Company (41483) *
. 8527512 Canada Inc. (77.52%)

. The Dominion of Canada General Insurance Company *

. Travelers Insurance Company of Canada *

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

. Travelers Global, Inc.
. Travelers Brazil Holding, LLC
. Travelers Brazil Acquisition LLC

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
Delaware
Bermuda

Texas
Connecticut
Connecticut
Connecticut
Canada

Canada

Canada
Connecticut
Delaware
Delaware
Delaware

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
32-0447309
98-0190863
20-4312440
06-1534005
06-6033504
06-1067463

98-1246060

06-0907370
47-2215437
47-2215437
47-2215437
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

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

. J. Malucelli Resseguradora S.A. *

. J. Malucelli Controle de Riscos Ltda. (0.01%)

. J. Malucelli Seguradora S.A. *

. J. Malucelli Controle de Riscos Ltda. (99.99%)

. J. Malucelli Seguros S.A. *
J Malucelll Latam, S.A. (49.5%)

Travelers Casualty Insurance Company of America (19046) *
... Travelers Casualty Company of Connecticut (36170) *
... Travelers Casualty UK Investments LLC
... Travelers Commercial Insurance Company (36137) *
.. Travelers Excess and Surplus Lines Company (29696) *
. Travelers Lloyds of Texas Insurance Company (41564) *

Travelers MGA, Inc.

TheTraveIers Indemnity Company (25658) *

Notes:

... Arch Street North LLC
... The Charter Oak Fire Insurance Company (25615) *
... Travelers Real Estate, LLC
... First Floridian Auto and Home Insurance Company (10647) *
... Gulf Underwriters Insurance Company (42811) *
.. Select Insurance Company (22233) *
... Travelers Casualty and Surety Company of Europe Limited *
... Commercial Guaranty Insurance Company (38385) *
. Crystal Brook, LLC

. Durham Holding, LLC

. Sutton Holdco, LLC

. Cadet Limited, LLC

Arrowhead Company, LLC

. Eastern Asset, LLC

Jupiter Holdings, Inc.

. American Equity Insurance Company (43117) *

. American Equity Specialty Insurance Company (10819) *

Northland Insurance Company (24015) *
. Northfield Insurance Company (27987) *
. Northland Casualty Company (24031) *

... Travelers Indemnity U.K. Investments LLC
... TPC U.K. Investments LLC
. The Phoenix Insurance Company (25623) *

. The Travelers Indemnity Company of America (25666) *

... The Travelers Indemnity Company of Connecticut (25682) *
. Travelers Property Casualty Company of America (25674) *

.. ... American Marine Management Services, Inc. (47.5%)
... Constitution State Services LLC
. Phoenix UK Investments LLC

The Premier Insurance Company of Massachusetts (12850) *
... TravCo Insurance Company (28188) *
... TINDY Foreign, Inc.

. Travelers Commercial Casualty Company (40282) *

* Denotes affiliated insurer

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

Brazil
Brazil
Brazil
Brazil
Brazil
Brazil
Brazil
Connecticut
Connecticut
Delaware
Connecticut
Connecticut
Texas
Texas
Connecticut
Delaware
Connecticut
Delaware
Florida
Connecticut
Texas
United Kingdom
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Minnesota
Arizona
Connecticut
Connecticut
lowa
Connecticut
Connecticut
Delaware
Connecticut
Connecticut
Connecticut
Connecticut
New York
Delaware
Delaware
Connecticut
Connecticut
Delaware
Connecticut

06-0876835
06-1286266
06-6033504
06-1286268
06-1203698
75-1732040
75-2676034
06-0566050
06-0566050
06-0291290
06-0566050
59-3372141
56-1371361
75-6013697

75-1679830
06-0566050
06-0566050
06-0566050
06-0566050
06-0566050
06-0566050
41-1769846
86-0703220
86-0868106
41-6009967
41-0983992
94-6051964
06-0566050
06-0566050
06-0303275
58-6020487
06-0336212
36-2719165
13-2743602
06-1501229
06-0303275
04-3175569
35-1838077
20-4403403
95-3634110

... Travelers Distribution Alliance, Inc.
... Travelers TLD, LLC
. Tiercel, LLC

. Redstart, LLC

... The Travelers Home and Marine Insurance Company (27998) *
.. The Travelers Lloyds Insurance Company (41262) *
. Travelers Marine, LLC

Delaware
Delaware
Delaware
Delaware
Connecticut
Texas
Delaware

62-1657094
06-0566050
06-0566050
06-0566050
35-1838079
76-0002592
06-0566050
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1 2 3 4 5 6 7 1 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC 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
Mgr%cli . 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.. |.......c0eveveee. 0000086312|NYSE................. The Travelers Companies, INC.........ccocvveverenvienes [MNeiiiin [UIP s [t ssessnns | srensesssnssessessssenses | cenens 0.000 | i | ser e
3548...... The Travelers Companies, Inc......... 24767... | 41-0406690.. | ....ovovverereres | e | e St. Paul Fire and Marine Insurance Company......... . | The Travelers Companies, INC...........cccovurrrrivnnee OBM.....ccovene ...100.000 | The Travelers Companies, INC..........ccveverrrrrnnn.
3548...... The Travelers Companies, Inc......... 24791... [41-0881659.. | ....ooveurererirren | erererieniriirenes | v St. Paul Mercury Insurance Company..................... . | St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC..........cocrvrevrnenee
3548...... The Travelers Companies, Inc......... 24775... |41-0963307.. | evuvevreeeerens e | e St. Paul Guardian Insurance Company.................. St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccoorvereererens | cerrerreenens
3548...... The Travelers Companies, Inc......... 40967... [41-1419276.. | ..covveereerines [ orereineieereinees | e St. Paul Fire and Casualty Insurance Company...... . | St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC........ccoccvveererrrnnn.
3548...... The Travelers Companies, Inc......... 30481... |41-1230819.. | oo e | e St. Paul Surplus Lines Insurance Company............ . | St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC.........coccvevereerennn.
3548...... The Travelers Companies, Inc......... 41769... [41-1435765.. | ..o [ erreieirieirinees e The Travelers Casualty Company...........cccccvvreueunne St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Compani€s, INC...........cccoerireeris | verereirenns
3548...... The Travelers Companies, Inc......... 41750... [41-1435766.. | ...covverererrees [ oreerieininen v Travelers Constitution State Insurance Company... St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, InC............cccoervreennee.
3548...... The Travelers Companies, Inc......... 00000... |51-0375653.. [ ...cverrreririns | cerirererrieieines | cereerieieisieenenenas Northbrook Holdings, INC.........ccccoevriiriniinninne St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC............cccvervreennnen.
3548...... The Travelers Companies, Inc......... 36463... | 36-2999370.. | .evvvererrerrrns et | e Discover Property & Casualty Insurance Company. [CT............ A Northbrook Holdings, INC..........ccovvirrvirerniininns OBM.....crvunne ...100.000 | The Travelers Companies, INC..........cccovvvrerrrens | cerrerrrenns
3548...... The Travelers Companies, Inc......... 19224... [36-2542404.. | .....ovvvvverees | ceverenrnrens [ St. Paul Protective Insurance Company.................. (03 I Northbrook Holdings, INC........ccevvvvirrnierriinnnns OBM.....cvvernne ...100.000 | The Travelers Companies, INC..........ccvvrrerrrens | correrrrennns
3548...... The Travelers Companies, Inc......... 10213... [52-1925132.. | oo | e [ Discover Specialty Insurance Company.................. CTvri . | St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC..........ccocrvvevenenee
3548...... The Travelers Companies, Inc......... 25887... |52-0515280.. | .oeuveveeereereens | eererreirereineines | verreereeieesesseneens United States Fidelity and Guaranty Company....... (O3 P . | St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC.........c.ccvevererrennn.
3548...... The Travelers Companies, Inc......... 25879... | 52-0816768.. [ ....covrvererrrs | cerrrereirieienns | cereerireeisieeeninnns Fidelity and Guaranty Insurance Underwriters, Inc.. |WI............. . | United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Companies, InC............cccoervreunnee.
3548...... The Travelers Companies, Inc......... 35386... |42-1091525.. [ ..oevevireeiris | cvireieirieienns | cereenieieisneennnas Fidelity and Guaranty Insurance Company............. A . | United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Companies, InC............cccoervrernnee.
3548...... The Travelers Companies, Inc 00000... | 52-1551225.. Laurel Village Fidelity Realty, InC..........cccocevrireunnnes United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Companies, InC............cccoervreunnee.
3548...... The Travelers Companies, Inc.........|00000... |41-1616702.. . | Laurel Village Joint Venture Partnership.. .. | Laurel Village Fidelity Realty, Inc..... N 50.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 00000... |41-1542260.. Laurel Village | Limited Partnership.............cccccoc.... Laurel Village Joint Venture Partnership............. |O/M.....ccovvvis | won 99.000 | The Travelers Companies, INC.........coeveerreerennn.
3548...... The Travelers Companies, Inc. 00000... |41-1542261.. Laurel Village Il Limited Partnership............cccccoo.... Laurel Village Joint Venture Partnership............. |O/M.....ccoovrir | wone 99.000 | The Travelers Companies, INC.........cc.cveerreernnnn.
3548...... The Travelers Companies, Inc.........[00000... |41-1542263.. . |Laurel Village Il Limited Partnership... ..| Laurel Village Joint Venture Partnership............. R 99.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 00000... |41-1542264.. Laurel Village IV Limited Partnership Laurel Village Joint Venture Partnership............. |O/M....cccocovvvins | e 99.000 | The Travelers Companies, INC..........c.coveerierenncn.
3548...... The Travelers Companies, Inc......... 00000... |41-1542266.. | ....covverrrerrvens | cereereirireineines | e Laurel Village Tower A Limited Partnership............ MN...cocenee. Laurel Village Joint Venture Partnership............. |O/M....cccocovvvenr | e 99.000 | The Travelers Companies, INC..........ocveereereenn.
3548...... The Travelers Companies, Inc......... 00000... |41-1593312.. [ .oeeveeereeiris | errreieirieienns | e Laurel Village Tower B Limited Partnership............ MN............ Laurel Village Joint Venture Partnership............. |O/M.....cccovviees | oone 99.000 |The Travelers Companies, INC........cccovvverrirennnns
3548...... The Travelers Companies, Inc......... 00000... |41-1542267.. [ ...coveerreerrins | cvireieinieienns | cereeniieeisneeennnas Laurel Village Tower C Limited Partnership............ MN............ Laurel Village Joint Venture Partnership............. |O/M.....ccoevrvieas | woee 99.000 |The Travelers Companies, INC........cccovvevvieens | errirerninns
3548...... The Travelers Companies, Inc......... 00000... |41-1542255.. [ ....cvveireeris | erireieinieienns | e Laurel Village Swinford Limited Partnership............ MN......c..... Laurel Village Joint Venture Partnership............. |O/M.....ccoecvvieas | ooee 99.000 |The Travelers Companies, INC........cccovvveirirennns
3548...... The Travelers Companies, Inc......... 00000... |52-1704255.. [ ....covvevrviris | erirernirieieines | e USF&G Retail Associates GP, INC..........coocvvurrrene MD............ United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Companies, InC............cocoervrernnnen.
USF&G/Fidelity Retail Associates Limited
3548...... The Travelers Companies, Inc......... 00000... |52-1704256.. | ....coeveveeeeees | crrreereees [ oo Partnership MD............ NIA............... USF&G Retail Associates GP, Inc...................... OM..ooiiiieais | e 1.000 |The Travelers Companies, INC.........ccocvvrerrrrinns 0101.....
USF&G/Fidelity Retail Associates Limited

3548...... The Travelers Companies, Inc......... 00000... [52-1704256.. | .....ovorerererren | erererirririirene | v Partnership MD............ NIA. oo United States Fidelity and Guaranty Company... [O........ccocovvines | vores 83.950 | The Travelers Companies, INC.........c.cocvvvrevrienee 0101.....
3548...... The Travelers Companies, Inc......... 00000... |52-1852190.. | .eeuvevrrererreens | eereerrirereireines | reereereeieeseseeens BMR Sports Properties, INC.........cccocrvrreveriereennnns MD............ NIA .. United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Companies, INC..........ccoorvereerrrens | cerrerreeens
3548...... The Travelers Companies, Inc......... 00000... |52-1573778.. | oo e | e Black Mountain Ranch Limited Partnership............ MD............ NIA . BMR Sports Properties, INC........c..cooeveurierienenee (0117 ISR IS 1.000 |The Travelers Companies, INC.........ccocovvevrernenne 0102.....
3548...... The Travelers Companies, Inc......... 00000... |52-1573778.. [ ..oeeeeereeires | cvrreeirireienes | ceeeeriieesieeeninnas Black Mountain Ranch Limited Partnership............ MD............ NIA. ..o St. Paul Fire and Marine Insurance Company..... [ O.....ccoovveivivens | woves 85.000 |The Travelers Companies, INC........cccovvveerirennnes 0102.....
3548...... The Travelers Companies, Inc......... 00000... |52-2073764.. [ ....ccoevreerris | crirrerrireinnns | cereeriresisieeennnnas MMI Capital Trust L.....coceevierciiereeeeees DE.......... NIA..ccooee St. Paul Fire and Marine Insurance Company..... [O/M................... ...100.000 | The Travelers Compani€s, INC...........cccoerueeris | verereirenns
3548...... The Travelers Companies, Inc......... 00000... |41-0406690.. | ....oevrerereres | corrrrrienreiieiens | eerreieneieisseneis Promenade Partners, LLC..........cccocoervervieiencinnnnns DE............ NIA....coooone. St. Paul Fire and Marine Insurance Company..... |O/M.................. ...100.000 | The Travelers Companies, INC..........cccervvveriers | cerrerrrenns
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Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC 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... |52-1953822.. USF&G Capital | St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC...........cocvereerennn.
3548...... The Travelers Companies, Inc.........|00000... | 52-2044075.. . |USF&G Capital ll. .. | St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 00000... |41-0406690.. 350 Market Street, LLC St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, InC............cccoervreennee.
3548...... The Travelers Companies, Inc......... 00000... | vvereerrrirerrirees [errrernieeeinens | v | e Travelers Special Services Limited.............cccoeunee. GBR.......... NIA. .o St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC...........ccccvervrernnnen.
3548...... The Travelers Companies, Inc......... 00000... | 20-3033027.. [ ..cevrrrreririns | eererererreeinnes | cereeriereisieeeenenas Yonkers Financing Corp..........ccevveuevererreesienenns DE.......... NIA. .o St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC............ccoevrrvnnen.
3548...... The Travelers Companies, Inc......... 00000... |52-1466734.. [ ....covverrvris | cririerireienes | e English Tum Fidelity Realty, InC........c.cccovvrvinnnee MN...cccooe.. NIA..ccoirine St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC..........cccovvvverrens | cererrrenns
3548...... The Travelers Companies, Inc......... 00000... |59-2635727.. [ ..covveirrvrins | erirereirieinines | e English TUM LLC......ovvreiirreeseeeeesee s MN...coovnee NIA .o English Tum Fidelity Realty, InC..........ccccouvevveee |OMeiiiiiiiii | e 99.000 | The Travelers Companies, INC.........cocvverrreernnnn. 0103.....
3548...... The Travelers Companies, Inc......... 00000... [59-2700441.. | ....oovoeirerris | erererierireirere | v Fidelity English Turn Club LLC......c.ccovvvvvrcririen. MN....covneee NIA oo English Turn Fidelity Realty, InC........cccccovvvecrere [OMuiiiiiiiiicins | e 99.000 | The Travelers Companies, INC...........cccevveverenee 0104.....
3548...... The Travelers Companies, Inc......... 00000... [59-2635727.. | ...covvueerererien | erererieririirenes | crereereriesineireneians English TUM LLC......covvierercesereeces MN....covnee. NIA oo St. Paul Fire and Marine Insurance Company..... | O....ccocvevvvvines | vvvnee 1.000 | The Travelers Companies, INC..........ccocovvererenee 0103.....
3548...... The Travelers Companies, Inc......... 00000... [52-1715225.. | ....oveeeerrrs | erererienireirenes | e English Tum Realty Management, Inc.................... MN.....c..... NIA oo St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC...........coceeurernrinns | coverrireunes
3548...... The Travelers Companies, Inc......... 00000... |59-2709441.. | ....voveerrerrens e | e Fidelity English Turmn Club LLC.........covovvrivviirinnee MN...cooeenee. NIA .. English Turn Realty Management, Inc................ OBM...ccovvvvvnir | v 1.000 |The Travelers Companies, INC.........ccocoeverreenenne 0104.....
3548...... The Travelers Companies, Inc......... 00000... | ceerererrrereirees [ errerireeriies | v | e 8527512 Canada INC.......ccevvrveeeeieeeceeeeena CAN.......... NIA..ccoone St. Paul Fire and Marine Insurance Company..... |O/B/M.........c.ccc.| v 22.480 |The Travelers Companies, INC........cccocvvevrveeens | corrererninns
The Dominion of Canada General Insurance

3548...... The Travelers Companies, Inc......... 00000... |98-1246060.. [ .....coceerrrrirs | cerirermrrrrernes | cerrerierersneeeenenas Company 8527512 Canada INC.......ccoovvrvrvrerieerieeieies The Travelers Companies, INC........cccoveerninens | correreinns
3548...... The Travelers Companies, Inc. 00000... |41-1985480.. Fog City Fund, LLC......cccoveveirieiereieeeecesees St. Paul Fire and Marine Insurance Company..... The Travelers Companies, INC..........ccoevrverrnnens
3548...... The Travelers Companies, Inc.........|00000... | 76-0753165.. . | Symmetry Growth Capital II, LLC. . .. | St. Paul Fire and Marine Insurance Company..... The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 00000... |41-1927945.. Upper Lake Growth Capital, LLC..........cccoevvrrirnnee. St. Paul Fire and Marine Insurance Company..... The Travelers Companies, INC..........ccovvrvevrnnees
3548...... The Travelers Companies, Inc......... 00000... | 20-1222630.. | evvvevrrereerrens | eermrrririreineines | reereeeieieissseneens Vesbridge Partners, LP St. Paul Fire and Marine Insurance Company..... The Travelers Companies, INC..........covvvvrvrrrnnnns
3548...... The Travelers Companies, Inc......... 00000... [41-1963936.. | ...veverererreens | eererreirereireines | e Windamere Il, LLC........cooeviuvirerererreiseeenne St. Paul Fire and Marine Insurance Company..... The Travelers Companies, INC........ccooeerevrcennnne
3548...... The Travelers Companies, Inc......... 00000... |41-2007089.. | ....veverereereens | eererreirereineines | reereereeeeeserseneens Windamere lll, LLC.......ooevevireercercrieeineeas St. Paul Fire and Marine Insurance Company..... The Travelers Companies, INC.........ccooevreurcennne
3548...... The Travelers Companies, Inc......... 00000... |41-1926305.. | ...vevveeererreens | cererreirereineines | e Windamere, LLC.......c.ccooevernineienieencseeenne St. Paul Fire and Marine Insurance Company..... The Travelers Companies, INC........ccocoeerevriennnee
3548...... The Travelers Companies, Inc......... 00000... |41-1762781.. [ .oeeveeereerris | crireieirieienes | cereeriesisieeeienas Camperdown Corporation............ccceeeveueerereeeninns The Travelers Companies, Inc. ...100.000 | The Travelers Compani€s, INC...........ccccevureeris | verereirenns
3548...... The Travelers Companies, Inc......... 00000... |41-1888760.. [ ....ccoeerrrrrrrins | cerirererrreinines | cerrerirereisneeneennnas SPC Insurance Agency, INC......c.cccvvvieirrieeineninnns The Travelers Companies, Inc. ...100.000 | The Travelers Compani€s, INC...........ccovrurevnis | cerereerenns
3548...... The Travelers Companies, Inc......... 00000... | cvererrrrirerrrrens [errrerrieennnns | e | e Aprilgrange Limited The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC............ccrvvrrvernnn.
3548...... The Travelers Companies, Inc......... 00000... | cveverererereeeees | eereeeeeeens | e [ F&G U.K. Underwriters Limited.... The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC..........ccoeeerreerrnn.
3548...... The Travelers Companies, Inc......... 00000... |veereereirerrrees [ e | e | e Travelers Underwriting Agency Limited................... GBR.......... NIA oo The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC..........ccovvreerrrens | cerrerrrenns
3548...... The Travelers Companies, Inc......... 00000... | veerrererrrrerrens | ceerrrnreerennnees [ errenseneissines | reenseeneeesseneens Travelers Syndicate Management Limited.............. GBR.......... NIA...on. The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC.........ccccvrerrerrrnn.
3548...... The Travelers Companies, Inc......... 00000... [.rerevererererrers | ererierirrirerieeen | erererieniseienes | e Travelers Asia Pte. Ltd..........occoovvvnivrrinincen Travelers Syndicate Management Limited.......... | Board.........c.cc... | «...... 0.000 |The Travelers Companies, InC............cccveuerennn.
3548...... The Travelers Companies, Inc......... 00000... | verreerrerreemrrens | reereerereererneens [ ereererereinsines | e St. Paul Surety Europe Limited............ccccoorvrvininnns The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC..........cccorvereerrreens | correrreeens
3548...... The Travelers Companies, Inc......... 00000... |eoererreerererreens | reererrereererneens [ | e Travelers Corporate Trustee Ltd.........cc.ccoveerienenne. The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC.........c.cceeeerernerncn.
3548...... The Travelers Companies, Inc......... 00000... | ceevererererererees | erereeeeeeees | e e Travelers London Limited...........ccccooveveveveieiennnene. The Travelers Companies, Inc. ...100.000 | The Travelers Companies, InC............ccceervreennee.
3548...... The Travelers Companies, Inc......... 00000... |41-1880024.. | ....cooverreres [ ererveiieieie | e St. Paul London Properties, INC........cccocvvrievininnne The Travelers Companies, INC.......ccccovvvvericinnnns Board.......coeves | e 0.000 |The Travelers Companies, INC........cccccoueervienns | cervirernins
3548...... The Travelers Companies, Inc......... 00000... |52-1965525.. | ..cocveveveeeees | eerrreeeees [ TCI Global Services, INC..........ccccovvvvvviiieeienns The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC............ccrvvrrvennnn.
3548...... The Travelers Companies, Inc......... 00000... Travelers Management Limited.... The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC..........ccervrrrvernenn.
3548...... The Travelers Companies, Inc......... 00000... Travelers Insurance Company Limited.................... GBR.......... A The Travelers Companies, Inc. ...100.000 | The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc. 00000... Travelers Professional Risks Limited Travelers Insurance Company Limited ...100.000 | The Travelers Companies, Inc.
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3548...... The Travelers Companies, Inc......... 00000... | 06-1008174.. Travelers Property Casualty Corp The Travelers Companies, Inc. ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc.........| 00000... | 06-0566030.. . | Constitution Plaza, Inc............. .. | Travelers Property Casualty Corp ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 00000... | 06-1445591.. Travelers Insurance Group Holdings Inc................. | DE............ Travelers Property Casualty Corp.... ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 19070... [06-6033509.. | ...coovevrrrrrees [ rrrerririreinienes [ creieenieseiees The Standard Fire Insurance Company.................. Travelers Insurance Group Holdings Inc............. O/B/M.....coevrne ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000... |06-8033509.. | ....cevrererrres | covrrrrieiieiieiens | e Standard Fire Properties, LLC..........cccocovvieveienne The Standard Fire Insurance Company.............. OM..coviiinnns ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000... |94-3097171.. | cevvvvererrereres v | e Bayhill Restaurant Il Associates.............cocceerennn. Standard Fire Properties, LLC..........ccccccvverennee O | e 50.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000... |06-8033509.. |...everrerrerrrins | eerrrrrinireiieinns | vrrrriereiesssanees Standard Fire UK Investments, LLC..........c..cc.cce.... The Standard Fire Insurance Company.............. OM..oovviiirrins ...100.000 | The Travelers Companies, INC..........cccvrvrrrrres | cerrerrrenns
The Automobile Insurance Company of Hartford,
3548...... The Travelers Companies, Inc......... 19062... [ 06-0848755.. | ....coovvvvererns | verrererireireires [ e Connecticut The Standard Fire Insurance Company.............. OBM.....covvnee. ...100.000 | The Travelers Compani€s, INC..........ccouuevernienes | corvrverennes
The Automobile Insurance Company of Hartford,
3548...... The Travelers Companies, Inc......... 00000... |068-0848755.. | ....ovevererererers | corrrrreeeeeees [ oo Auto Hartford Investments, LLC.............ccceveveueneee Connecticut OM....coveenne. ...100.000 | The Travelers Companies, INC............cccevueerris | cerererrnnnns
3548...... The Travelers Companies, Inc......... 36145... |06-1286264.. | .....oovoererreens | corerreieererieines | e Travelers Personal Security Insurance Company.... . | The Standard Fire Insurance Company.............. O/BM.....covenne ...100.000 | The Travelers Companies, INC........c.c.cceeeererrenncn.
3548...... The Travelers Companies, Inc......... 36161... |06-1286274.. [ ....coovvvrerris | cevireeirieienes | cereerieesieeennas Travelers Property Casualty Insurance Company... . | The Standard Fire Insurance Company.............. O/B/M.....cccvune ...100.000 | The Travelers Companies, InC............cccoervreunnee.
3548...... The Travelers Companies, Inc......... 38130... |36-3703200.. [ ..eevrrrrrrrins | eerirererrieieines | cereeriereisneeeennnas Travelers Personal Insurance Company................. The Standard Fire Insurance Company.............. OBM......cceune. ...100.000 | The Travelers Compani€s, INC...........ccovruenris | cerrreerenns
3548...... The Travelers Companies, Inc......... 00000... | 27-44B9564.. | .....overrereres | covrrrrieireiieiens | eervrieneiesseneis Travelers Texas MGA, INC....c.cvvvevveeriererirerienenns The Standard Fire Insurance Company.............. OBM.....ccovunee ...100.000 | The Travelers Companies, INC..........ccervrrrvennnn.
3548...... The Travelers Companies, Inc......... 00000... |06-6033509.. | ...eveveerrerrrins | eerrrrrinieiieiens | reereieieieessseneens Oregon Evergreen Investor I, LLC..........c.ccovviunnne The Standard Fire Insurance Company.............. (0117 ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000... |81-1639956.. | ....ceererererens | cerrrrrrerereeens [ e s enenens Lone Rock Timber Investments |, LLC.................... Oregon Evergreen Investor I, LLC............cc........ (O TS I 75.000 |The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000... [32-0447309.. | ....ovvrrererere | erererirririirenen | creereeresiesineirereeens Lone Rock Timber Investments II, LLC.................. Oregon Evergreen Investor |, LLC...........ccccocouue. O | e 90.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000... [98-0190863.. | .....vourerererees | rrerererrirrirenes | crereererieeineirerneans Travelers (Bermuda) Limited..........ccccounererernnnnne Travelers Insurance Group Holdings, Inc............ OBM.....ccovvnee. ...100.000 | The Travelers Compani€s, INC..........ccouverrernienes | cererveninnes
3548...... The Travelers Companies, Inc......... 00000... | 20-4312440.. | .oeveeverereerens e | e Travelers Lloyds Management Company................ Travelers Insurance Group Holdings, Inc............ O/BM.....coovenene ...100.000 | The Travelers Companies, INC...........cvrvereerereens | cevrerreenens
3548...... The Travelers Companies, Inc......... 00000... |06-1534005.. | ....cevveeererreens | cererreirereineines | e TPC Investments INC.......c.cvvevvveeeenieneeneineeennes Travelers Insurance Group Holdings, Inc............ O/BM.....covenne ...100.000 | The Travelers Companies, INC...........cceeeererrenncn.
3548...... The Travelers Companies, Inc......... 19038... [06-6033504.. | ...c.coeveverrees [ orrrririeirieen v Travelers Casualty and Surety Company................ Travelers Insurance Group Holdings, Inc............ O/B/M......ccceuu ...100.000 | The Travelers Companies, InC............cccorvreennee.
3548...... The Travelers Companies, Inc......... 41483... [08-1067483.. | ...covvevererens [ vrrrririeininens v Farmington Casualty Company..........ccccveueururirnnns Travelers Casualty and Surety Company............ O/B/M.....ccouuvune ...100.000 | The Travelers Compani€s, INC...........ccovvueeris | cerereirennns
3548...... The Travelers Companies, Inc......... 00000... | cvverrererrrereens | eervrrerenserenes e | e 8527512 Canada INC........cccevvverrerveiereeeieieieis Travelers Casualty and Surety Company............ OBM...ocvvvrar| e 77.520 | The Travelers Companies, INC..........ccveuvevereriens | voererrnins
The Dominion of Canada General Insurance
3548...... The Travelers Companies, Inc......... 00000... |98-1246060.. |....ovevvererrrens | eorrrrririrerieinns | rerrrieieiessssenees Company CAN.......... . 18527512 Canada INC.......ccovvvrerrverrerereiriisiinnnns OBM.....covunne ...100.000 | The Travelers Companies, INC..........cceeerrrerrnnn.
3548...... The Travelers Companies, Inc......... 00000... [.eerereereerermrrer | rerrenerrereneenen | erereriesineienes | e Travelers Insurance Company of Canada............... CAN.......... . | Travelers Casualty and Surety Company............ OBM.....covvne. ...100.000 | The Travelers Companies, INC..........ccocrvrrerrrenee
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... 31194... |06-0907370.. | .eeuevverererreens | eererreirereineines | e America (O3 P RE....coirinen. Travelers Casualty and Surety Company............ O/BM.....coovenne ...100.000 | The Travelers Companies, INC.........ccvrvereererens | correrreenens
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc 00000... |47-2215437.. Travelers Global, Inc America ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc.........|00000... |47-2215437.. . | Travelers Brazil Holding LLC.... ..| Travelers Global, Inc.... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc......... 00000... |47-2215437.. Travelers Brazil Acquisition LLC Travelers Brazil Holding, LLC ...100.000 | The Travelers Companies, Inc.
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000... | cvverreeerrrrereens | eervrrereirernnes [ | e Resseguros S.A. ("Holdco") BRA.......... [D1S S Travelers Brazil Acquisition LLC............cccovvvee. O/B..oovverriviains | e 49.500 | The Travelers Companies, INC.........co.vveerreerennn. 0107.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc.........|00000... . |J. Malucelli Resseguradora S.A....... .. |Resseguros S.A. ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc......... 00000... J. Malucelli Controle de Riscos Ltda J. Malucelli Resseguradora S.A..........ccccooveveveens [ OB | v 0.010 | The Travelers Companies, Inc
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J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000... | eeererrrerrerrreens | e [ | e J. Malucelli Seguradora S.A..........cccovevvrnininnenns BRA.......... [D1S S Resseguros S.A. [01= ...100.000 | The Travelers Companies, INC...........ccocrvvreurenncn. 0107.....
3548...... The Travelers Companies, Inc......... 00000... | ceovrerrrrirereirees [errrerrieeenns | e | e J. Malucelli Controle de Riscos Ltda..................... BRA.......... [DIS TR J. Malucelli Seguradora S.A..........cccocerieviieinnnne O/B...ooevvivnns | e 99.990 |The Travelers Companies, INC........cccovvveirirennnns 0107.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000... | vvererrrrirerrirees [errrerrieeniens | eriessieenes | e J. Malucelli Seguros S.A.........ccooovviernieenienins BRA.......... [DIS TR Resseguros S.A. O/B..ooverirrriinns ...100.000 | The Travelers Companies, InC............cccvervrernnen. 0107.....
3548...... The Travelers Companies, Inc......... 00000... |ceeveereeeeeees | e | e [ J. Malucelli Latam, S.A........ccoovvveveeeeeee BRA.......... DS..covevrn Travelers Brazil Acquisition LLC............cccocuvee. (0] S I 49.500 | The Travelers Companies, INC..........c.corevrrvernnnn. 0107.....
3548...... The Travelers Companies, Inc......... 19046... [06-0876835.. [ ....ocvrvrrrrrrees | erreerernnrnerenns [ erreereinnressissenenns Travelers Casualty Insurance Company of America|CT............ A Travelers Casualty and Surety Company............ OBM.....cvveene ...100.000 | The Travelers Companies, INC..........cccvrvrrerrrens | cerreerrennns
3548...... The Travelers Companies, Inc......... 36170... [06-1286266.. | .......ovvrereeree | erererirririireren | v Travelers Casualty Company of Connecticut.......... Travelers Casualty and Surety Company............ OBM......covvne. ...100.000 | The Travelers Companies, INC..........cocevvevrrenee
3548...... The Travelers Companies, Inc......... 00000... [06-6033504.. | ......coverererren | erererieririirenes | crereereriesineirereiens Travelers Casualty UK Investments LLC................ Travelers Casualty and Surety Company............ OM..cooiriine ...100.000 | The Travelers Companies, INC..........ccocrvverrnrenee
3548...... The Travelers Companies, Inc......... 36137... |06-1286268.. | ......ccvrerreens | e | e Travelers Commercial Insurance Company............ Travelers Casualty and Surety Company............ OBM.....covenne ...100.000 | The Travelers Companies, INC...........corvereerrreens | cerrerreeens
3548...... The Travelers Companies, Inc......... 29696... |06-1203698.. | .....covovrerreens | e | e Travelers Excess and Surplus Lines Company....... . | Travelers Casualty and Surety Company............ O/BM.....covenne ...100.000 | The Travelers Companies, INC...........ccocrverevrenncn.
3548...... The Travelers Companies, Inc......... 41564... [75-1732040.. | .c.covvereeiens [ orreeirieisieee [ Travelers Lloyds of Texas Insurance Company...... . | Travelers Casualty and Surety Company............ OMIA.........co.. ...100.000 | The Travelers Companies, InC............cccoervrernnee.
3548...... The Travelers Companies, Inc......... 00000... | 75-2676034.. | ...ooevverereres | eorrrrrieiieiieiens | oeireieieiesssieins Travelers MGA, INC....covvvievieieieieeseee e Travelers Casualty and Surety Company............ OBM.....ccouunn. ...100.000 | The Travelers Companies, INC..........cccocrvvrerrenrs | cerrerrirnns
3548...... The Travelers Companies, Inc......... 25658... |06-0566050.. [ ....coevrrrrins | eorerererriernnes | cereeriersisieesinens The Travelers Indemnity Company............ccccuveee. Travelers Insurance Group Holdings Inc............. ...100.000 | The Travelers Companies, INC..........ccoerrrvernnn.
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. |....cvovverrerrrees | eorrrrririrerieinns | rerreieieieessseneens Arch Street North LLC.........ccoverevvieieiceieeiis The Travelers Indemnity Company.............cc...... ...100.000 | The Travelers Companies, INC...........corvrrrrernnc.
3548...... The Travelers Companies, Inc......... 25615... |06-0291290.. | .ovvverrerererns [ eorrrrrinieiieinns | veerrieneieessseneens The Charter Oak Fire Insurance Company............. The Travelers Indemnity Company..........c..cc.... ...100.000 | The Travelers Companies, INC..........ccvrverrrrrers | cererrrenns
3548...... The Travelers Companies, Inc......... 00000... [06-0566050.. | ......corerereeren | ererererrirrirene | crrreereriesineirereeens Travelers Real Estate, LLC.........ccccoevvvniviririrniinnn. The Travelers Indemnity Company............cc...... ...100.000 | The Travelers Compani€s, INC..........ccouuevernrines | corerrenrines
3548...... The Travelers Companies, Inc......... 10647... [59-3372141.. | oo | e e First Floridian Auto and Home Insurance Company . | The Travelers Indemnity Company o |O/BM....cconnnn ...100.000 | The Travelers Companies, INC........ccoccvveereerennn.
3548...... The Travelers Companies, Inc......... 42811... [56-1371361.. | v [ e | e Gulf Underwriters Insurance Company................... . | The Travelers Indemnity Company e |OBM...coine ...100.000 | The Travelers Companies, INC..........coceevvreurennn.
3548...... The Travelers Companies, Inc......... 22233... | 75-6013697.. [ ..oeveereeiris | eevireieirieienns | ceeeeriresisneeennnas Select Insurance Company..........ccceveevenereenninns The Travelers Indemnity Company.............c....... O/B/M.....cccvune ...100.000 | The Travelers Compani€s, INC...........cccovvieeris | verereirnnns
Travelers Casualty and Surety Company of Europe

3548...... The Travelers Companies, Inc......... 00000... |evereererrrereins | eervererenrerenes [ e | e Limited GBR.......... A The Travelers Indemnity Company..................... OBM.....couue. ...100.000 | The Travelers Companies, INC...........ccccvvrrerrers | cerrerrirnns
3548...... The Travelers Companies, Inc......... 38385... | 75-1679830.. | .evvvverrererrnes [ eoverrrieieiieiens | oervrieneiessieneis Commercial Guaranty Insurance Company............ DE............ A The Travelers Indemnity Company.............cc...... OBM.....covunne ...100.000 | The Travelers Companies, INC..........cccevvrverrens | cerrerrrenns
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. |....cvvverrevrrens | eerrrrririeiseinns | creereieieieisssaneens Crystal Brook, LLC.......ccccvvvvriirieereeeseeinns The Travelers Indemnity Company. . |OBM....cconne. ...100.000 | The Travelers Companies, INC.........cccvevrrrrrnnn.
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. |....evverererrrens | eormerrereerieinns | reereeneereisnsaneens Durham Holding, LLC........cccovvvvrrreinereireeiennes Crystal Brook, LLC ...100.000 | The Travelers Companies, INC........cccccvurerrerrrnn.
3548...... The Travelers Companies, Inc. 00000... |06-0566050.. Sutton Holdco, LLC......covvviirirercreneeeenins The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC...........cocrvvevrnenee
3548...... The Travelers Companies, Inc.........|00000... | 06-0566050.. . | Cadet Limited, LLC...... . ... | Sutton Holdco, LLC ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 00000... | 06-0566050.. Arrowhead Company, LLC The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC.........c.ccevevrernenncn.
3548...... The Travelers Companies, Inc 00000... | 06-0566050.. Eastern Asset, LLC.........ccocevveveieeeiiiceceeeeeeeae Arrowhead Company, LLC.........cccccoooerviininnnnn. ...100.000 | The Travelers Companies, InC............cccoervreennee.
3548...... The Travelers Companies, Inc.........|00000... |41-1769846.. . | Jupiter Holdings, InC.........cccccouevnnee ..| The Travelers Indemnity Company.. ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc......... 43117... |86-0703220.. American Equity Insurance Company. Jupiter Holdings, Inc ...100.000 | The Travelers Companies, INC............ccrvurrvernnn.
3548...... The Travelers Companies, Inc. 10819... [86-0868106.. [ .....ovvverrerrere | errerrererreirenns [ crreirireneisessenenns American Equity Specialty Insurance Company...... .... | American Equity Insurance Company................ OBM.....ccovuene ...100.000 | The Travelers Companies, INC..........ccocerrrrernnn.
3548...... The Travelers Companies, Inc.........| 24015... |41-6009967.. . | Northland Insurance Company. Jupiter Holdings, InC..........cccc..... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 27987... |41-0983992.. Northfield Insurance Company .... |Northland Insurance Company. ...100.000 | The Travelers Companies, INC........ccccoverrerrrrrrnn.
3548...... The Travelers Companies, Inc......... 24031... |94-6051964.. | .....coovvverer | erererinririirene | v Northland Casualty Company............c.cccvereveneenen. Northland Insurance Company. ...100.000 | The Travelers Compani€s, INC..........ccoeuerrernienns | corerverinnes
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3548...... The Travelers Companies, Inc......... 00000... | 06-0566050..
3548...... The Travelers Companies, Inc.........|00000... | 06-0566050..
3548...... The Travelers Companies, Inc 25623... | 06-0303275..

Travelers Indemnity U.K. Investments LLC.............
. |TPC U.K. Investments LLC..............
The Phoenix Insurance Company.

The Travelers Indemnity Company.
.. | The Travelers Indemnity Company..
The Travelers Indemnity Company

...100.000 | The Travelers Companies, InC............cccoervrernnen.
...100.000 | The Travelers Companies, Inc...
...100.000 | The Travelers Companies, InC............cccoervreennee.

3548...... The Travelers Companies, Inc......... 25666... | 58-6020487.. [ ....ccveirevirins | erirereirieienns | e The Travelers Indemnity Company of America....... . | The Phoenix Insurance Company.... ...100.000 | The Travelers Companies, INC...........ccccvervrernnnen.
3548...... The Travelers Companies, Inc......... 25682... |06-0336212.. [ ..oovveievris | evireeirieinnes | cererieeisieeeenas The Travelers Indemnity Company of Connecticut.. . | The Phoenix Insurance Company.... ...100.000 | The Travelers Companies, INC............ccoevrrvnnen.
3548...... The Travelers Companies, Inc......... 25674... | 36-2719165.. | ovvvvvrerrerenes [ | e Travelers Property Casualty Company of America.. |CT............ A The Phoenix Insurance Company............cc....... OBM.....crvenne ...100.000 | The Travelers Companies, INC..........ccvrvrrrrrers | correrrrenns

Travelers Property Casualty Company of
3548...... The Travelers Companies, Inc......... 00000... [13-2743602.. | .....ovorverererren | erererirrireirenes | crrreeeriesineirereeens American Marine Management Services, Inc.......... NY.ooiii OTH....coo.u.. America

3548...... The Travelers Companies, Inc.........|00000... | 06-1501229.. . | Constitution State Services LLC .. | The Phoenix Insurance Company....

..... 47.500 | The Travelers Companies, INC..........cocvveerrerrnnnn.
...100.000 | The Travelers Companies, Inc...

3548...... The Travelers Companies, Inc. 00000... |06-0303275.. Phoenix UK Investments LLC...........cccoerrrerneenn. The Phoenix Insurance Company.... ...100.000 | The Travelers Companies, INC.........c.cceervereurennn.
3548...... The Travelers Companies, Inc......... 12850... [04-3175569.. | .c.cvvveverrrens [ orrereirieinieens v The Premier Insurance Company of Massachusetts|CT............ A, The Travelers Indemnity Company.............c....... O/B/M.....cccvunne ...100.000 | The Travelers Compani€s, INC...........ccoerireeris | verererrnnns
3548...... The Travelers Companies, Inc......... 28188... | 35-1838077.. | ovvvevrerereees oo | e TravCo Insurance COmpany...........cccevevevrereverennn. The Travelers Indemnity Company..................... OBM.....ccouunn. ...100.000 | The Travelers Companies, INC..........cccocrvvrerrenrs | cerrerrirnns
3548...... The Travelers Companies, Inc......... 00000... | 20-4403403.. | ...oeverrerenes | e | e TINDY Foreign, INC.......covvevrererriereriiereiseissienenns The Travelers Indemnity Company. . |OBM.....ocon. ...100.000 | The Travelers Companies, INC..........ccoerrrvernnn.
3548...... The Travelers Companies, Inc......... 40282... [95-3634110.. | ..ovvrrereriens [ e | e Travelers Commercial Casualty Company. The Travelers Indemnity Company. . |OBM.....ccon.. ...100.000 | The Travelers Companies, INC...........corvrrrrernnc.
3548...... The Travelers Companies, Inc......... 00000... |82-1657094.. | ....ooovvrrrererns | eorrrrrinireiieinns | reereieieieisnsenees Travelers Distribution Alliance, INC........cccocvvvirnnen. The Travelers Indemnity Company..........c..cc.... OBM.....covnne ...100.000 | The Travelers Companies, INC..........ccvrverrrrrers | cererrrenns
3548...... The Travelers Companies, Inc......... 00000... [06-0566050.. | ......corerereeren | ererererrirrirene | crrreereriesineirereeens Travelers TLD, LLC.....c.coovvevnirrrcrenrcreinis The Travelers Indemnity Company. . |[OBM.....ccoenan ...100.000 | The Travelers Companies, INC..........cocrvvrevrrenee
3548...... The Travelers Companies, Inc......... 00000... [06-0566050.. | ......corerererren | ererererrerierenen | crereererierineirerneens Tiercel, LLC.....uviereerereescrensenenes The Travelers Indemnity Company. e |OBM..coorne ...100.000 | The Travelers Companies, INC..........ccccrvvevrrenee
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. | ...ccerererererens | corrrrererereeens [ eererererereseeerenenenes Redstart, LLC........ccceeveeeeeeeeeee e Tiercel, LLC...voveeeeeeeeeeeeeeeee e OBM................ ...100.000 | The Travelers Companies, INC...........ccoevvererris | cerererrnnns
The Travelers Home and Marine Insurance
3548...... The Travelers Companies, Inc......... 27998... | 35-1838079.. [ ...evrereriris | cevireieinieinnns | cereeriiesisneeeienas Company CTieiee A The Travelers Indemnity Company.............c....... O/B/M.....cccvune ...100.000 | The Travelers Compani€s, INC...........cccovvieeris | verereirnnns
3548...... The Travelers Companies, Inc......... 41262... [ 76-0002592.. | ...covvevereieins [ rrrriririeininees v The Travelers Lloyds Insurance Company.............. [, SO A The Travelers Indemnity Company o |OIMIA ..o ...100.000 | The Travelers Companies, INC..........cccocvervreennnen.
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. [ .......cccovrrrrrrs | corrrrrarrrrernns | cerririasiieeiinnns Travelers Maring, LLC..........cccccoovvviivinniicccinnn, DE...... NIA.....cccco.... The Travelers Indemnity Company . |OBM............. ...100.000 | The Travelers Companies, InC..............ccccueeene.

Asterisk Explanation

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

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

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

0103. English Turn LLC is 99% owned by English Turn Fidelity Realty, Inc. and 1% owned by St. Paul Fire and Marine Insurance Company.

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

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

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

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

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

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

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




statement for June 30, 20150fthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

PART 1 - LOSS EXPERIENCE

Current Year to Date

1 2 3
Direct Premiums Direct Losses Direct

Lines of Business Earned Incurred Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........ccciveiveiirie e
. Ocean marine
. Inland marine........ .
. Financial QUaranty..........ccoeeveieieieinssieessiese s
. Medical professional liability - occurrence
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,

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

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

. International..

..................................... 0.0

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

..37,473,354
..23,070,425

30, WAITANY. ...t
31. Reinsurance-nonproportional assumed Propernty........c..coeeereerereeeereeneenenns
32. Reinsurance-nonproportional assumed liability........ e
33. Reinsurance-nonproportional assumed financial lines.............ccocoevvvvcvnnee.
34. Aggregate write-ins for other lines of bUSINESS...........ccoevevrveeivereiercereeen.
35, TOAIS. ...t
BA0T. bbb
BA02. e
3403, e
3498. Sum. of remaining write-ins for Line 34 from overflow page.
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34).....c.cccovvnivivinnriniircinninnens
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. Mortgage guaranty
8. OCEAN MAMNE.......couivieieeieeiieeiee ettt et
9. Inland marine........
10. Financial guaranty..........c.cccooevvererierrennns
11.1 Medical professional liability - occurrence....

. International..
L WaAITANEY ..o
. Reinsurance-nonproportional assumed property............cccceeeerievevseererennenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines. e |
. Aggregate write-ins for other lines of busiNess............ccocveveeevicrisieenene,

1 TOMAIS. .ot

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

Medical professional liability - claims made..

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

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




statement for June 30, 2015ofthe T RAVELERS 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 2015 2015 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 2015 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. 2012 + Priof....co. | covvvererennans 136,694 | ..o 292,166 | oo 428,860 | ...cccooevrnnnen 25,905 | oo 3,693 129,598 | i 109,709 | i [V I 220914 | .covoieiee330,624 | e (1,079) ] v (67,559) | oo (68,638)
2. 2013 s [ 81,377 | oo 153,547 | o 234924 | oo 48,083 | oo 2442 | e, 50,525 | oo 45,379 | oo (V1) I 133,526 | .ooooiereereeee 178,905 | oo 12,085 | oo ((EEYE)] P (5,494)
3. Subtotals
2013 + Priof........ | coevrerrrrennans 218,071 | oo 445713 | o 663,784 | ..ooovreereereern 73,988 | oviieieeeeean,135 | iie0e080,123 | e 155,088 | e (V) I 354,440 | ..ooeeeere0ree509,529 | e 11,005 | oo [CLRE) ] — (74,132)
4, 2014 | e, 72,623 | .ooeereeean 300,674 | oo 373,296 | oo 62,061 | oo 8,312 | oo, 70,373 | oo TTA58 | o [V I 231,731 | oo 309,189 | o 66,897 | .oooererernans (60,631)] cevverrererrrien 6,266
5. Subtotals
2014 + Priof...cco. | coooeeeeeeene 290,694 | oo 746,387 | ... 1,037,080 | i 136,049 | e 14447 | 150,496 | 232,547 |0 | i 586,171 | coovvereereeeeen 818,718 | e 77,902 | .o (145,769) | ..cveverrernen. (67,866)
6. 2015, s [ 0.0, TN IR 0.9, G IR .S T P D00 S [P 11,773 | e, 11,773 | D0, S I 22,626 | ..coooiriernn 207,693 | .oooiieeerenn230,319 [ XXX v [ crreiieiieninns 0.0 T P XXX o
7. TotalS...veevevee | e 290,694 | ...coevvernn. 746,387 | oo 1,037,080 | .ovevverrereene 136,049 | ..oovvvveree 26,220 | cooeveererennne 162,269 | ..ovvvrrrene 232,547 | oo 22,626 | .ooovrerrrrennne 793,864 | ..cooeeveern 1,049,037 | oo 77,902 | oo (145,769) | ..vovveveererrnns (67,866)
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 | .ocveveeeee. 2,114,657
L PR 26.8 % (2. oooererrernns (19.5% 3. cevevrererr. (6.5)%

Col. 13, Line 7

Line 8

A (3.2)%




Swerentiorure 0, 201500 TRAVELERS 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 9420154 900O0O0O0 2 =
* 311 94 2 0154550000 2 =

* 311 9420153650000 2 *

Q15

Response

NO

NO

NO

YES




statement for June 30, 20150fthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

Additional Write-ins for Assets:

Overflow Page for Write-Ins

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

2504. Other assets - Reliance acquisition

2505. Suspense, undistributed payments

2597. Summary of remaining write-ins for Line 25

Additional Write-ins for Statement of Income:

Current Year
to Date

Prior Year
to Date

Prior Year Ended
December 31

1404. Profit and loss, miscellaneous
1497. Summary of remaining write-ins for Line 14

.................... (422,262) | oo
.................... (422,262) | oo

(525,899) | +oorre.n (1,069,264)
(525,899) | ...cooovene (1,069,264)

Additional Write-ins for Schedule T:

States, Etc.

1

Active
Status

Direct Premiums Written

Direct Losses Unpaid

Current Year
to Date

2 3

Prior Year
to Date

Direct Losses Paid (Deducting Salvage)
5

4
Current Year
to Date

6
Prior Year
to Date

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.
58022.
58023.
58024.
58997.

KOR Korea, Republic of..............
BRB Barbados
NLD Netherlands..........ccccceverinnn
TUR TUIKEY....oocvveeeverereeiceieine
TCA Turks and Caicos Islands ...
GNQ Equatorial Guinea..............
DEU Germany..........
NZL New Zealand....
SGP Singapore....
AUS Australia..
CHN China...
BDI Burundi..

VEN Venezuela (Bolivarian Repul

BEL Belgium....
GRC GIreECE......vvrrrrerrirnirrrirenns

ANT Netherlands Antilles............
NOR NOrWay........ccooverrerrerreeneenes
Summary of remaining write-

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

129,749
..1,093

Q16




Swerentiorure 0, 201500 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...........ccviveiieicieieie ettt ensesaens | ersssessessssssesses s sesaas 4,019,416 | ooooooeeeeeeeeeen 368,744,796
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIHION..........c..c.iviviieiciiese ettt sttt st sssessenes | essesssssssessessssessessessnssssessessessnseld | sesiesessesesssessssse s s sesses s senes 0
2.2 Additional investment made after CQUISIION..........c..c.evrercreieeierictes ettt sssssssessesssssssessess | enssssesesessesssssssesssssssessnssssessesensQ | evseseesessessessessssssessesnsas 638,422
3. Capitalized deferred INtErest AN OthET..........ccoviiiiecee ettt sssssstenses | essesssssssesessssensessessssssssssensessnseld | sresiesessesesssssssssessessssesses e sssenes 0
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals....................
7. Deduct amounts received on disposals.............
8. Deduct amortization of premium and depreciation....................
9. Total foreign exchange change in book/adjusted carrying value.......
10. Deduct current year's other than temporary impairment recognized............ccoccocveennee.
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12.  Deduct total nonadmitted @amOUNtS...........ccouvieurrierirerne s .
13. Statement value at end of current period (Line 11 MiNUS LINE 12)......ceieiiiiiieieiisisieieississies e ssstssi s sssnes
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 3,738,368,817 | ovovveeeeereireieinns 3,452,214,898
2. Cost of bonds and SLOCKS ACQUITEM.............cueueiriieiicec ettt bbb s b s s s s saebensetesenas | eevebessssesessssesssansesaes 519,927,426 | .coovvveeeriei 1,234,606,109
3. ACCIUAN OF QISCOUNL.......o.vucveieieieciete ettt sttt bbb bbb st ss s bensesaes | bestessssssessesaessssnsessesnaan 781,343 | oo 2,328,206
4. Unrealized valuation increase (decrease) (26,013,644) | .coovvevereerecierae, (193,922,142)
5. Total gain (I0SS) ON QISPOSAS........c.cvuvuiuieieeiiciirsiiet ettt bbb s s bbb s bbb sse st entesesnts | oebessessesssssssessessessnsanees 3,720,449 | oo 4,103,137
6. Deduct consideration for bonds and stocks diSPOSEd Of ...........ccccueeiieiiicicesce e | seversererennnerenenneren 298,102,575 | oo 740,167,047
7. Deduct amortization of PrEMIUM..........cceieuiirieieiesieieeeetes et sssese s sssesse s sssesssssnsessessssessessesssssssnses | snsensessesssssssessessesnnsse 307 9,90T | oveiiiiieiieesesienn 20,794,303
8. Total foreign exchange change in book/adjusted CAIMYING VAIUE.............cc.cvivevevcieeis ettt ssssssessesesssaes | evsessssssesssssssessesssssssssssssessssneas 0 | s 0
9. Deduct current year's other than temporary impairment FECOGNIZEA...........ceuiveieiiciiieie e | osbessessesssssssss s st snsesesssnes 894 | 42
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-7T+8-9)..........ccccoovrrrrrrererrereeesieriesss e ssssseesenns | evreseesessesssssnans 3,929,005,021 | ..ocvviereereine 3,738,368,817
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 3,929,005,021 | ..ocvvvcriricierne, 3,738,368,817
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Sttementfor e 0, 2015 rve. 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 Dispos;itions 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 3,237,966,014 | ......covvvrvvrrrnenn 722,079,733 | oo 625,127,785 | ...oovvvererercrirrirncnens 670,244 | .....ovvveri 3,237,966,014 | ...ccovvvvrervrnnnn. 3,335,588,206 | .....cvvvurrrerererenrirrinerirnnenend0 [ i 3,132,037,735
2. NAIC 2 ().vereeeeerirrereeneseesiesss st ses st | eresiens e 400,592,621 | ..ooovvererrrerrinenn 26,316,783 | ... 14,155,855 | ..o (5,180,633) | ...cvvvrrerrrrirnenns 400,592,621 | ...oevvvcrriereirnns 407,572,915 | cooovervrrerncrnnerreneinenens0 s 406,842,403
30 NAIC 3 (@)t st sss st ssessans | sressessessneessessnens 23,862,817 | .o (0 S (0 (275,986) | .eovevvervrererrireren 23,862,817 | oo 23,586,831 | .oveververeerrneereneineeneenn0 | e 17,121,841
4. INAIC 4 (B)-errevereeeerenerseeeseees st eeeseest st sess sttt esssenes | seessnesseses st eseseeenen 200,988 | ... (0 SR (O TR [(CL:) ) — 200,988 | ... 200,890 | .oovernrerrererrrerrereneernen | s 0
B INAIC 5 ().urvruceesressereseessesisesesesi st est sttt | frens sttt (0 SRR (1 RN (O RN (O RN (O R O OO SPRRTON ) I OO RROR 0
B, NAIC B ()..vvveveerrersererresserieeiesieesiesss sttt | frtnsenas s {0 RO RRRROY 0 [ 0 [ 0 [ 0 [ 0 | cvvrrernncrnmnrnsrssnrsneen0 | v 0
7. TOMIBONGS.....coveririeiirieicieieie ettt ssesnans | sesesssenssesseensens 3,662,622,440 | ..cocvvvvieinns 748,396,515 | ..oovevvereennd 639,283,641 | ..o (4,786,473) | .ovvvrererrrennn. 3,662,622,440 | .......ccovrvenne 3,766,948,842 | .......oovvvvreerererrniieieennnd0 [ 3,556,001,979
PREFERRED STOCK

8. INAIC Tt | st (0 RN (U TR (O RN (O R (O R (OSSO ) I OO 0
9. NAIC 2.ttt sttt ntnns | esestest sttt (0 SR (0 S [0 TS [0 S (0 TN 0 | o0 | e 0
10, NAIC 3ottt | fiees sttt (0 RN (0 SR (O O (O T O O SRRSO | [ DSOS 0
110 NAIC 4ttt | et (0 SRR (0 RN (O RPN (O RN (O R O OO PSURRTON ) I BRSPS 0
12, INAIC Bt | et (0 R RRRRRN (0 SRR (O RN (O RO (O R 0 [ cverrrerrrrernmerneneeereneen0 | e 0
13, INAIC Bt | et (( RPN (O RN (O RPN (O R 0 [ 0 | cvvrrnernrnnrsmmrnsrensrsneens0 | v 0
14, TOtal Preferred STOCK. ... ..ottt snssssns | sesssssssssssssssssssssnsssssssssnsanesees 0 | o 0 | o 0 | o 0 | o [0 N 0 o0 | e 0
15.  Total Bonds and Preferred SOCK............cuurerereerineeireierineesisssesseseseneessissees | soveeessessneessees 3,662,622,440 | ......cooevrrvrrrnenn 748,396,515 | ...cooovvvrrcrerrenne 639,283,641 | ..o (4,786,473) | ..oovervrrerenne. 3,662,622,440 |......ccoccorvvrenn. 3,766,948,842 | .......oovvvvreverrrrerrincrrnneend0 | i 3,556,001,979
(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:

NAIC1§............ 0; NAIC2S§..... 0; NAIC3S... 0; NAIC4S....

0;

NAIC5S..........

0;

NAICGS......... 0.




statement for June 30, 20150fthe 1 RAVELERS 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 139,275,434 | ......ooeee... XXX vivivvvrireeneinene | eveeeinsinssiennsenns 139,275,434 | oo [ o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.......ccueieviirieieise ettt snsns | sssessessssessessessssensenes 144,565,042 | .ocoovovvreeeerenns 59,678,894

2. Cost of Short-term INVESIMENS ACAUITED. ...........cvueviiviieicieieee ettt b bbb snns | seveesssssssessesssssssass 836,218,667 | ...ccoocvererrerecrnan 2,280,819,589

3. ACCIUAL OF BISCOUNL. ..ot | fnisnss s 81 | ) 0

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

5. Total gain (I0SS) ON QISPOSAIS.........ceviriiiiicieieicteiie ettt bbbt ae bbb s bbb b b st e s s s s s ssebessstesensns | sasbebsssesesssesessssebesn st es s st saes (81)] vorevererereiee e 0

6. Deduct consideration reCeived ON dISPOSAS............cueviviireireiieieieie ettt bbbt ssbesteses | esiesssesiesses s esaens 841,508,275 | ..ovvveeveererernn, 2,195,933,441

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 139,275,434 | ..o 144,565,042
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 139,275,434 | oo, 144,565,042

QsI03




statement for June 30, 20150fthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Swerentiorure 0, 201500 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

QsI08




statement for June 30, 20150fthe 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



statement for June 30, 2015ofthe 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

030

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designation or

Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government

912828 vQ 0 | U S TREASURY NOTES  1.3752018 07 | | .......06/26/2015 | CITIGROUP GLOBAL MARKETS | 20,141,473 20,000,000 113,191 |1
0599999. Total Bonds - U.S Government. 20,141,473 20,000,000 113,191 XXX
Bonds - U.S. States, Territories and P

68609B NH 6 | OREGON GENERAL OBLIGATIO 5.000 2032 08. ...06/03/2015 | CITIGROUP GLOBAL MARKETS | 1,164,860 1,000,000 0 [1FE
1799999. Total Bonds - U.S. States, Territories and Possession: 1,164,860 1,000,000 0 XXX
Bonds - U.S. Political Subdivisions of States, Territories and F

041431  PT 8 |ARLINGTON CO GENERAL OBL 3.750 2032 08 ceevverinsens | 000..06/02/2015 | MORGAN STANLEY. 4,090,244 3,960,000 0 |1FE

05914F XU 9| BALTIMORE CO GENERAL OBL 3.500 2029 08. cevveeinnees | 10n..06/16/2015 | BARCLAYS CAPITAL INC. 9,782,267 9,465,000 0 [1FE

179390 NG 0| CLACKAMAS CCD GO CABS S2 - 2035 06 cooviveininn | ..06/07/2015 | PIPER JAFFRAY. 974,923 2,425,000 0 [1FE

270083 E6 1|EANES ISD GENERAL OBLIGA 5.000 2029 08. ...06/30/2015 | BOSC INC 1,290,752 1,110,000 0 |1FE

280659 TZ 6 |EDINAISD #273 GENERAL O 4.000 2036 02 ceeverinnene | 10nr-.06/24/2015 | J P MORGAN CHASE SECURITIES INC 9,536,348 9,110,000 0 |1FE

289425 UF 5 |ELMHURST GENERAL OBLIGAT 4.000 2031 03, weeveeineens | 00er..06/15/2015 | J P MORGAN CHASE SECURITIES INC 1,114,312 1,080,000 0 |1FE

409558 3W 1 |HAMPTON GO S2015A 4.000 2034 09 cevveeienneee | 00en..04109/2015 | BAS-MERRILL LYNCH 4,074,212 3,785,000 0 [1FE

478740 RZ 8|JOHNSON CO USD #512 GO R 5.000 2032 10. coovevevannn | ...06/2712015 | GEORGE K BAUM & CO 5,370,535 4,605,000 0 [1FE

526030 V4 0|LENEXA GENERAL OBLIGATIO 3.750 2034 09. cevenerieens | 00....06/16/2015 | PIPER JAFFRAY. 734,494 720,000 0 |1FE

542264 FM 3 |LONE STAR COLLEGE SYS S2 5.000 2031 02 cooviveiiinn | ..04/07/2015 | PIPER JAFFRAY. 4,125,157 3,480,000 0 [1FE

581646 6S 0| MCKINNEY GENERAL OBLIGAT 5.000 2035 08. ...06/24/2015 | COASTAL SECURITIES CORP. 3,138,716 2,755,000 0 |1FE

602409 JJ 4| MILWAUKEE METRO SEWERAGE 3.500 2033 10 ceevveinnees | 00en..04120/2015 | CITIGROUP GLOBAL MARKETS 7,434,636 7,390,000 0 [1FE

613664 7T 2|MONTGOMERY CO GENERAL OB 3.250 2031 04 coovevinninn | ...04/15/2015 | CITIGROUP GLOBAL MARKETS 1,337,839 1,325,000 0 [1FE

625517 EV 5| MULTNOMAH CO GO SD#1J PO 3.500 2031 06. cevvnerines [ 10e.04116/2015 | MORGAN STANLEY. 12,670,343 | ..o 12,405,000 0 |1FE

668844 LA 9 [ NORWALK GENERAL OBLIGATI 3.250 2029 07. covveeinneee | 000-.06/30/2015 | MORGAN STANLEY. 1,221,585 1,215,000 0 [1FE

731197 N5 4 |POLK CO GO REF S2015B  3.750 2033 06 ceevveinnens | 0000412712015 | CITIGROUP GLOBAL MARKETS 4,114,959 4,065,000 0 |1FE

771588 TE 0 |ROCHESTER GENERAL OBLIGA 3.750 2034 02 ...05/18/2015 | PIPER JAFFRAY. 3,216,576 3,130,000 0 |1FE

771614 PH 1 |ROCHESTERISD #535 GO RE 3.000 2028 02 coovevniniee | ..04/07/2015 [ MORGAN STANLEY. 1,193,751 1,170,000 0 [1FE

833209 LC 1|SNOHOMISH CO SD#103 GO 5.000 2032 12 sevvnerienes | 20....06/23/2015 | DA DAVIDSON 1,248,344 1,090,000 0 |1FE

879709 2R 3| TEMPE GENERAL OBLIGATION 3.750 2031 07. ceeveeinnees | 0n.05/12/2015 | RBC CAPITAL MARKETS 1,499,795 1,475,000 0 [1FE

927734  B5 1|VIRGINIA BEACH GENERAL O 3.500 2034 03 ceevveineens | 00er..04107/2015 | MORGAN STANLEY. 2,640,514 2,565,000 0 |1FE

967245 AV 3 WICHITA GENERAL OBLIGATI 4.000 2035 12 ceeveiinnnes | 0..05/13/2015 | PIPER JAFFRAY. 727,906 715,000 0 [1FE

973024 F2 3| WINCHESTER GENERAL OBLIG 4.000 2033 07. coveiiiinen | .....06/24/2015 | FIDELITY CAPITAL MARKETS SERVICES 2,304,171 2,170,000 0 [1FE
2499999, Total Bonds - U.S. Political Subdivisions of States, Territories and Possession 83,842,378 81,210,000 0 XXX
Bonds - U.S. Special R e and Special A

052414 PK 9 [AUSTIN ELEC UTILITY SYS 5.000 2028 11 ceeveeieeene | 000.05/12/2015 | GOLDMAN SACHS & CO. 1,742,580 1,500,000 0 |1FE

20775Y CF 1| CONNECTICUT REVOLVING GR 5.000 2034 03. cevvenerines | 20041222015 | GOLDMAN SACHS & CO. 8,934,670 7,625,000 0 |1FE

395468 JD 4 | GREENSBORO ENTERPRISE SY 4.000 2027 06. cooveveinien | ..06/2112015 | WELLS FARGO SECURITIES. 550,820 500,000 0 [1FE

485116 WG 8| KANSAS CITY WATER REV S2 4.000 2036 12 ceevverineens | 00er..04109/2015 | WELLS FARGO SECURITIES. 3,675,356 3,510,000 0 |1FE

520192 NG 6 | LAWRENCE WATER & SEWER S 4.000 2035 11 ...04/08/2015 | WILLIAM BLAIR & CO. 4,809,058 4,510,000 0 [1FE

557363 DA 3 |MADISON CO CAP RES CORP 4.000 2034 07 coovevsvinen | ..06/24/2015 | GOLDMAN SACHS & CO 1,574,309 1,545,000 0 [1FE

56045R QU 6| MAINE MUNI BOND BANK S20 3.750 2031 11 ceveneriines | e0ee.04/28/2015 | WELLS FARGO SECURITIES 1,648,369 1,590,000 0 |1FE

594712 TN 1 |MICHIGAN ST UNIVERSITY B 4.000 2034 08 coovevninine | ..06/25/2015 | BAS-MERRILL LYNCH. 1,023,400 1,000,000 0 [1FE

646066 JM 3 |NEW JERSEY EDL FACS (PRI 5.000 2033 07. weeveerensens | 000..05/05/2015 | BAS-MERRILL LYNCH 7,240,578 6,100,000 0 |1FE
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statement for June 30, 2015ofthe 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 Accrued Interest and NAIC Designation or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
645791 G5 7 |NEW JERSEY ENVIRONMENTAL 4.000 2034 09 ....05/12/2015 | BAS-MERRILL LYNCH 3,543,530 3,350,000 0 |1FE
851018 KN 0 [SPRINGFIELD PUBLIC UTILI 5.000 2025 08. ....05/20/2015 | BAS-MERRILL LYNCH. 16,996,489 | ..o 14,135,000 0 [1FE
882117 2R 4 |TEXAS A &M PERM UNIV FU 4.000 2036 07 ....04/02/2015 | J P MORGAN CHASE SECURITIES INC. 8,756,786 8,205,000 0 [1FE
92818H CQ 2| VIRGINIA PUBLIC SCHAUTH 4.000 2035 08 ....04/23/2015 | J P MORGAN CHASE SECURITIES INC 2,327,205 2,195,000 0 | 1FE
3199999. Total Bonds - U.S. Special Revenue and Special A 62,823,150 55,765,000 0 XXX
Bonds - Industrial and Miscell:

00846U AH 4 | AGILENT TECHNOLOGIES INC 3.200 2022 10 ....04/16/2015 | MESIROW FINANCIAL 1,246,613 1,250,000 2,222 |2FE
03027X AG 5| AMERICAN TOWER CORP  4.000 2025 06 ....05/04/2015 | BARCLAYS CAPITAL INC. 992,280 1,000,000 0 |2FE
031162 BW 9 [AMGEN INC 2.125 2020 05, ....04/28/2015 | CREDIT SUISSE FIRST BOSTON 999,250 1,000,000 0 |2FE
037735 CU 9 |APPALACHIAN POWER CO  3.400 2025 06 ....05/11/2015 | GOLDMAN SACHS & CO. 996,450 1,000,000 0 |2FE
07177M  AA 1| BAXALTAINC (144A) 4.000 2025 06. ...06/18/2015 | CITIGROUP GLOBAL MARKETS 993,240 1,000,000 0 |2FE
075887 BL 2 |BECTON DICKINSON 3.875 2024 05 ....04/23/2015 | EXCHANGED. 3,119,310 3,000,000 51,344 | 2FE
000000 00 O |CABELA'S INC 4.110 2025 12. ....06/09/2015 | WELLS FARGO SECURITIES 2,000,000 2,000,000 0|2

14149Y BE 7| CARDINAL HEALTH 3.750 2025 09, ....06/16/2015 | BARCLAYS CAPITAL INC. 999,280 1,000,000 0 | 2FE
17275R AW 2| CISCO SYSTEMS 3.500 2025 06, ....06/22/2015 | DEUTSCHE BANC 1,013,560 1,000,000 778 | 1FE
172967 JP 7 |CITIGROUP INC 3.300 2025 04 ....04/22/2015 | CITIGROUP GLOBAL MARKETS 998,140 1,000,000 0 |1FE
198280 AC 3| COLUMBIA PIPELINE GROUP 3.300 2020 06 ....05/19/2015 | J P MORGAN CHASE SECURITIES INC 998,200 1,000,000 0 |2FE
231021 AR 7 | CUMMINS INC 3.650 2023 10. ...05/27/2015 | INCAPITAL 1,561,848 1,475,000 8,973 | 1FE
337738 AP 3|FISERVINC 3.850 2025 06, ....05/19/2015 | BAS-MERRILL LYNCH. 999,330 1,000,000 0 |2FE
341099 CP 2 |FLORIDAPOWERCORP  3.100 202108 ....06/30/2015 | WELLS FARGO SECURITIES. 1,893,231 1,840,000 0 |1FE
427866 AT 5|HERSHEY COMPANY 2.625 2023 05. ....06/09/2015 | BB&T CAPITAL MARKETS. 976,440 1,000,000 2,990 | 1FE
423074 AX 1| HJHEINZ CO (144A) 3.950 2025 07 ....06/23/2015 | WELLS FARGO SECURITIES 998,670 1,000,000 0 | 2FE
585055 BM 7 | MEDTRONIC INC 3.500 2025 03 ...06/22/2015 | CREDIT SUISSE FIRST BOSTON 1,001,680 1,000,000 9,722 |1FE
62927# AE 6| NFLVENTURES LP 3.400 2030 04 ...06/12/2015 | BAS-MERRILL LYNCH. 5,000,000 5,000,000 0 |1FE
68389X BC 8| ORACLE CORP 2.950 2025 05. ....04/28/2015 | J P MORGAN CHASE SECURITIES INC 995,430 1,000,000 0 [1FE
713448 CT 3 |PEPSICOINC 2.750 2025 04 ....04/27/2015 | BAS-MERRILL LYNCH 995,840 1,000,000 0 |1FE
74251V AK 8| PRINCIPAL FINANCIAL  3.400 2025 05. ....05/05/2015 | VARIOUS. 1,992,160 2,000,000 94 | 2FE
744448 CL 3 |PUBLIC SERVICE CO OF COL 2.900 2025 05 ....05/05/2015 | CREDIT SUISSE FIRST BOSTON 996,810 1,000,000 0 |1FE
74456Q BL 9 |PUBLIC SERVICE ELECTRIC 3.000 2025 05, ....05/06/2015 | MIZUHO INTERNATIONAL PLC 998,970 1,000,000 0 [1FE
80282K AD 8| SANTANDER HOLDINGS USA  2.650 2020 04 R..... ....04/14/2015 | BARCLAYS CAPITAL INC. 996,010 1,000,000 0 |2FE
811065 AG 6| SCRIPPS NETWORKS 3.950 2025 06. ....05/18/2015 | WELLS FARGO SECURITIES. 998,100 1,000,000 0 |2FE
842434 CP 5| SOUTHERN CALIFORNIA GAS 3.200 2025 06. ....06/15/2015 | MIZUHO INTERNATIONAL PLC 997,630 1,000,000 0 |1FE
000000 00 O |WASTE CONNECTIONS INC  3.410 2025 08. ....05/21/2015 | BAS-MERRILL LYNCH. 7,000,000 7,000,000 0 | 2FE
958254 AE 4| WESTERN GAS PARTNERS  3.950 2025 06. ....05/26/2015 | MORGAN STANLEY. 987,890 1,000,000 0 | 2FE
00084D  AJ 9 |ABN AMRO BANK NV (144A) 2.450 2020 06. F... ....05/28/2015 | BAS-MERRILL LYNCH. 997,800 1,000,000 0 [1FE
26824K AA 2| AIRBUS GROUP FINANCE (14 2.700 2023 04 F... ....05/19/2015 | RBC CAPITAL MARKETS. 981,510 1,000,000 2,625 | 1FE
53944V AH 2| LLOYDS BANKPLC 3.500 2025 05. ....05/11/2015 | BAS-MERRILL LYNCH. 997,320 1,000,000 0 [1FE
143127 AA 6| CARMX 2015-2 A1 .350 2016 05. ....05/06/2015 | BARCLAYS CAPITAL INC. 40,000,000 | ..ooovvvvvevviviveieniieniieneneneens 40,000,000 0 (1

13056M AA 5| CRART 2015-2 A1 .390 2016 06. ....05/28/2015 | CREDIT SUISSE FIRST BOSTON 10,000,000 | ..ocveoerrerrienerierireeiienes 10,000,000 0|1

87226Q AB 3| TCFAT 2015-1A A1 (144A) .400 2016 06. ....06/03/2015 | CREDIT SUISSE FIRST BOSTON 10,000,000 | oo 10,000,000 0|1
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statement for June 30, 2015ofthe 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 Accrued Interest and NAIC Designation or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
3899999. Total Bonds - Industrial and Miscellaneous. 106,722,992 | ...covvinnrcenniinniiennennnn 106,565,000 [ ieoiiiniiinniiniicsciinsiinenn 78,748 XXX
8399997. Total Bonds - Part 3. 274,694,853 264,540,000 191,939 XXX
8399999. Total Bonds. 274,694,853 264,540,000 191,939 XXX
9999999. Total Bonds, Preferred and Common Stocks 274,694,853 XXX e 191,939 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Sttementfor e 0, 2015 rve. TRAVELERS 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
1 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For’ Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends | Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment BJAC.V. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.J/A.C.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
Bonds - U.S. Government
876780 AA  5[TAYARRALTD 3628 E...| 05/15/2015| REDEEMED 40,553 40,553 40,553 40,553 0 0 0 0 40,553 0 0 0 736 |.02/15/2022 | 1...........
36202D QY O|GNMAIIPASS #3171 5.500......cccoouuccrcremcccrcs | o 06/20/2015] PAID ON PRINCIPAL 1,602 1,602 1,531 1,537 65 0 65 0 1,602 0 0 0 41 1.12/20/12031 | 1...........
36202D 6D 8| GNMA Il PASS #3568 06/20/2015| PAID ON PRINCIPAL 28,850 28,850 27,700 28,043 807 0 807 0 28,850 0 0 0 588 |.06/20/2034
36202E UR 8| GNMA Il PASS #4192 06/20/2015] PAID ON PRINCIPAL 65,522 65,522 59,829 60,666 4,856 0 4,856 0 65,522 0 0 0 1,236 |.07/20/2038 [ 1...........
36202E  XT 1| GNMAIIPASS #4290  5.500...........ccocvvvemvvenes | wonee 06/20/2015] PAID ON PRINCIPAL 50,269 50,269 50,081 50,068 202 0 202 0 50,269 0 0 0 1,135 [.11/20/2038 [ 1.........
36290S WE 7| GNMA PASS TH#616345 4.500........ccccccreccce | cree 06/15/2015] PAID ON PRINCIPAL 90,203 90,203 90,358 90,149 54 0 54 0 90,203 0 0 0 1,678 |.04/15/2019 [ 1..........
36291F 3W 6| GNMAPASS TH#627313 4.500.......ccccvccece | o 06/15/2015] PAID ON PRINCIPAL 36,554 36,554 36,617 36,535 19 0 19 0 36,554 0 0 0 685 |.06/15/2019 | 1...........
30250G AA  6[SSGN 2010-S1 1A 144A ( 734......cocccvcvcccvcccs | e 06/01/2015] PAID ON PRINCIPAL.......cccvevmmmrenes | cevevrvnrerenencrennncrerncee | v 188,567 | ..oovvvveeene 188,567 | .vevevererens 188,567 | ..ooooveveens 188,497 70 0 70 (VN I 188,567 0 0 0 789 |.02/25/2048 | 1...........
38378X PZ 8|GNR2014-130 A 2.099. 06/16/2015] PAID ON PRINCIPAL .103,597 103,597 ..103,147 103,170 427 0 427 0 103,597 0 0 0 954 |.06/16/2040
83162C VW 2| SBAP 2013-20J 1 (N 04/01/2015] PAID ON PRINCIPAL 322,358 322,358 323,466 323,526 (1,168) 0 (1,168) 0 322,358 0 0 0 5611 1.10/01/2033 | 1...........
83162C VY 6] SBAP 2013-20L 1 3380 | 06/01/2015] PAID ON PRINCIPAL 525538 | ............ 525,538 526,524 | ........... 526,670 (1,132) 0 (1,132) 0 525,538 0 0 0 9,752 | .12/01/2033 | 1...........
0599999. Total BONAS - U.S GOVEIMMENL. ... s | oo 1453612 | ...oocooe. 1,453,612 ...1448372 | ... 1,449.413 4,199 0 4,199 0 ....1453,612 0 0 0 23,205 XXX XXX
Bonds - U.S. States, Territories and P ions
882723 GU 7| TEXAS TRANSN COMMN MOB 5.000............. | ... 04/01/2015) REDEEMED. 70,000 70,000 75,632 70,165 (165) 0 (165) 0 70,000 0 0 0 1,750 |.04/01/2021 | 1..........
882723 HM 4] TEXAS TRANSN COMMN MOB 5.000............. | ..... 04/01/2015] REDEEMED. 2,930,000 2,930,000 ...3,165,719 2,936,890 (6,890) 0 (6,890) 0 2,930,000 0 0 0 73,250 | .04/01/2021 | 1FE.......
1799999. Total Bonds - U.S. States, Territories and Possessions 3,000,000 3,000,000 3241350 | ......... 3,007,054 (7,054) 0 (7,054) 0 3,000,000 0 0 0 75,000 XXX XXX
Bonds - U.S. Political Subdivisions of States, Territories and Possessions
147051  SL 1| CARY GENERAL OBLIGATIO 5.000.........ccccouwt | wovee 06/01/2015) MATURED 2,945,000 2,945,000 ....3,406,128 2,978,935 (33,935) 0 (33,935) 0 2,945,000 0 0 0 73,625 |.06/01/2015 | 1FE.......
165573 PS 9| CHESTER CO GENERAL OBL 5.000.........ccccc. | wevee 05/15/2015) REDEEMED..........coccvvvvvceernnccererncens | coveecrsscecensnececnsececees | cvvvees 7,520,000 | ......... 7,520,000 ...8,083,022 | ........ 7,544,369 (24,369) 0 (24,369) 0 ....1,520,000 0 0 0 ....188,000 | .11/15/2019 | 1FE.......
349460 L9 4|FORTWORTH ISD GOREF 5.000........ccccoccccs | weeee 05/25/2015) REDEEMED..........oocovvvvvcrcrencccrerncens | coveecveicscnnsnscscscscscees | cvvveeie 1,025,000 | ...oocooee 1,025,000 ...1,099,682 | ......... 1,026,133 (1,124) 0 (1,124) 0 ...1,025,010 0 (10) (10) 39,861 |.02/15/2016 | 1FE.......
510336 NK 2| LAKE ORION CSD Q-SBLF 5.000.........ccccc0eeece | e 05/01/2015) REDEEMED..........coovvvvvvercrvnccercrncens | covcecsiscscscsiscscscscscees | v 1,520,000 | ... 1,520,000 ....1,656,678 | ....... 1,525,238 (4,650) 0 (4,650) 0 ....1,520,588 0 (588) (588) 38,000 |.05/01/2021 | 1FE.......
545896 M8  2|LOUDOUN CO GENERAL OBL 5.000.............. | .... 06/01/2015) REDEEMED..........ooovvvvvenrervncrercrneees | covevessicicscssscscscscscies | v 4,935,000 | ........ 4,935,000 ..5442,762 | .......... 4,959,991 (24,991) 0 (24,991) 0 ....4,935,000 0 0 0 ....123,375 | .06/01/2020 | 1FE.......
545896 N5 7|LOUDOUN CO GENERAL OBL 4.000.............. | .... 06/01/2015) REDEEMED..........coovvvvvvnvervncrererneees | covercsiscscscscscscsiscscnes | v 4,120,000 | ........ 4,120,000 ..4,220,240 | .......... 4,128,433 (8,433) 0 (8,433) 0 ....4,120,000 0 0 0 82,400 |.06/01/2025 | 1FE.......
591852 EX 2| MINNEAPOLIS ST PAUL WA 5.000...........ccocce. | -..cc 05/01/2015) REDEEMED.........coovvvvvervevcvncercrecees | coveicinicicscicinscscicsciss | i 6,660,000 | ........ 6,660,000 ...7,204322 | .......... 6,681,621 (21,621) 0 (21,621) 0 6,660,000 0 0 0 ....166,500 |.05/01/2021 | 1FE.......
821686 ZR 6| SHELBY CO GENERAL OBLI 4.750.......ccccccceee | e 04/01/2015) REDEEMED. 40,000 40,000 42,226 40,063 (63) 0 (63) 0 40,000 0 0 0 950 |.04/01/2023 | 1FE.......
821686 77 8| SHELBY CO GENERAL OBLI 4.750.......cccc000c.. | ..... 04/01/2015] REDEEMED. 70,000 70,000 74,610 70,131 (131) 0 (131) 0 70,000 0 0 0 1,663 |.04/01/2021 | 1FE.......
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and POSSESSIONS.........ccviciiiieeiiiiseicsisiecs e | 28,835,000 | .......28,835,000 | ........ 31,229,669 | ......28954914 | ..o 0 | oo, (119,316) 0 f s (119,316) 0f.... 28,835,598 0 (598) (598) ....714,374 XXX XXX
Bonds - U.S. Special Revenue and Special Assessment
64711N  CP 8| NEW MEXICO FIN AUTH SR 5.000...........cccouns | covee [USTORTP0ES! VTN AUISI=I0 R I I 1,585,000 | ...cocooee 1,585,000 ...1,665,249 | ......... 1,590,668 (5,668) 0 (5,668) 0 ....1,585,000 0 0 0 39,625 |.06/01/2015 | 1FE.......
67766W MQ 2| OHIO WATER DEV AUTH PC 5.000...........ccce. | e 06/01/2015) REDEEMED..........coccvvvvvcrcrvncccrcrncens | covcecsiscscscscscscscscscnes | v 8,160,000 | ......... 8,160,000 ...8,691,461 | ......... 8,186,787 (26,787) 0 (26,787) 0 ....8,160,000 0 0 0 204,000 |.06/01/2022 | 1FE.......
67766W MT 6| OHIO WATER DEV AUTH PC 5.000...........ccccc. | e 06/01/2015) REDEEMED. 5,025,000 5,025,000 ....5,413,985 5,044,690 (19,690) 0 (19,690) 0 5,025,000 0 0 0 ...125,625 | .12/01/2023 | 1FE.......
67766W NJ 7| OHIO WATER DEV AUTH PC 5.000... 06/01/2015) REDEEMED. ...1,840,000 .1,840,000 ...1,959,839 11,846,040 (6,040) 0 (6,040) 0 11,840,000 0 0 0 .06/01/2022 | 1FE......
67766W NM 0| OHIO WATER DEV AUTH PC 5.000............cccc. | e 06/01/2015) REDEEMED..........ooovvvvvvrvercenccrereeees | coveieiricieicicicscscicicics | v 1,135,000 | ....occcee 1,135,000 ..1,222,860 | .......... 1,139,448 (4,448) 0 (4,448) 0 ....1,135,000 0 0 0 .12/01/2023 | 1FE......
938865 BL 5| WASHINGTON HSG DEV COR 7.250.............. | ..... 06/01/2015) REDEEMED. 32,233 32,233 29,998 31,507 726 0 726 0 32,233 0 0 0 974 | .06/01/2020 | 1...........
31296R  CX 4| FHLMC GOLD PASSTHRU  5.000..........cccooeer | conee 06/15/2015] PAID ON PRINCIPAL.......ccoooemmurenes | oo | v 143459 | ..o 143459 | ..o 143,011 | oo 143,040 419 0 A19 (VN 143,459 0 0 0 2,882 |.12/15/2033 | 1...........
31292H SQ 8| FHLMC GOLD PASSTHRU  6.000..........cccocoe. | covee 06/15/2015] PAID ON PRINCIPAL 10,036 10,036 10,268 10,338 (302) 0 (302) 0 10,036 0 0 0 241 | 111152032 | 1...........
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31292H ZM 9| FHLMC GOLD PASSTHRU  5.000..........cccooees | conee 06/15/2015] PAID ON PRINCIPAL 314,796 314,796 313,812 313,905 0 890 0 890 0 314,796 0 0 0 6,631 |.10/15/2033 | 1...........
31292H 4J 0| FHLMC GOLD PASSTHRU  5.500..........cccocues | conee 06/15/2015] PAID ON PRINCIPAL 92,451 92,451 89,674 90,291 0 2,159 0 2,159 0 92,451 0 0 0 2,085 |.12/15/2033 | 1...........
31288B 3C 5| FHLMC GOLD PASSTHRU  6.000.......cccccceeec. | vevee 06/15/2015] PAID ON PRINCIPAL 1,406 1,406 1,439 1,452 0 (45) 0 (45) 0 1,406 0 0 0 35 |.11/15/2032 | 1...........
31288H H6 0] FHLMC GOLD PASSTHRU 06/15/2015] PAID ON PRINCIPAL 280 280 287 291 0 (10) 0 (10) 0 280 0 0 0 7 |.03/15/2033
313982 VA 5| FHLMC GOLD PASSTHRU 06/15/2015] PAID ON PRINCIPAL 812 812 787 798 0 14 0 14 0 812 0 0 0 24 1.10/15/2023 | 1...........
31283H WZ 4| FHLMC GOLD PASSTHRU  6.000...........ccccoe. | coeee 06/15/2015] PAID ON PRINCIPAL 94,050 94,050 96,217 96,311 0 (2,262) 0 (2,262) 0 94,050 0 0 0 2,359 |.04/15/2033 | 1...........
3128LX DE  7|FHLMC GOLD PASSTHRU  4.000.........cccccc... | veoee 06/15/2015] PAID ON PRINCIPAL 548,990 548,990 | ............. 488,830 505,303 0 43,687 0 43,687 0 548,990 0 0 0 8,668 |.05/15/2034 | 1...........
31281A MV 1| FHLMC GOLD PASSTHRU  6.000...........cccc... | v.oee 04/15/2015] PAID ON PRINCIPAL 50,541 50,541 45,712 47,870 0 2,671 0 2,671 0 50,541 0 0 0 1,011 [ 11/15/2026 | 1...........
31283Y 4Z 8| FHLMC GOLD PASSTHRU = 6.500......ccccccce00. | veoee 06/15/2015| PAID ON PRINCIPAL 928 928 925 924 0 3 0 3 0 928 0 0 0 25 |.05/15/2028 | 1...........
3133TL AK  4|FHR2160 ZACMO  6.000.....ccccccumcmuccccuuuces | conee 06/15/2015] PAID ON PRINCIPAL 242,324 242,324 220,549 231,106 0 11,218 0 11,218 0 242,324 0 0 0 6,563 | .06/15/2029
3133TP W  8|FHR2248ZACMO  7.000......cccmeeummmmeuenes | e 06/15/2015] PAID ON PRINCIPAL 32,800 32,800 32,168 32,039 0 761 0 761 0 32,800 0 0 0 980 |.09/15/2030 | 1...........
313398 NM  7|FHR2334SOCMO  20.395.......cooocmcmcmmrcncrc| e 05/15/2015] PAID ON PRINCIPAL 6,634 6,634 6,493 6,642 0 9) 0 9) 0 6,634 0 0 0 565 |.07/15/2031 | 1...........
313398 NM  7|FHR2334SOCMO  20.395........coocmcrcmurcrcnc| e 06/15/2015] PAID ON PRINCIPAL 6,910 6,910 6,763 6,919 0 9) 0 9) 0 6,910 0 0 0 706 |.07/15/2031 | 1...........
313398 NM  7|FHR2334SOCMO  20.406........cooocrcrcmcrcrcrc| e 04/15/2015] PAID ON PRINCIPAL 3,712 3,712 3,634 3,717 0 (5) 0 (5) 0 3,712 0 0 0 253 |.07/15/2031 | 1...........
3133TU VD  7|FHR2357 OH CMO 6.500.........ccomremmrererinns | e 06/15/2015] PAID ON PRINCIPAL 78,663 78,663 77,938 78,237 0 426 0 426 0 78,663 0 0 0 2,210 |.09/15/2031 | 1..........
3133TV. 5V 4|FHR 2359 ZACMO [CX0[0[0 [N IO 06/15/2015] PAID ON PRINCIPAL 220,970 220,970 | cocoveerene 198,436 211,187 0 9,782 0 9,782 0 220,970 0 0 0 4,897 |.09/15/2031 | 1..........
31392B  6U 5| FNGT 2002-T4 A2CMO  7.000......coocrcmercrcrrecs | weeee 06/25/2015] PAID ON PRINCIPAL 3,369 3,369 3,484 3,462 0 (93) 0 (93) 0 3,369 0 0 0 103 | .12/25/2041 | 1..........
31371K D9 9| FNMAPASS TH#254028 6.500............ccoocovnns | wonee 06/25/2015] PAID ON PRINCIPAL 8,864 8,864 9,051 9,284 0 (420) 0 (420) 0 8,864 0 0 0 240 |.09/25/2031 | 1...........
31371K  EJ 6| FNMA PASS TH#254037  5.500...........cccoeeumuns | wonee 06/25/2015] PAID ON PRINCIPAL 5,546 5,546 5,529 5,526 0 20 0 20 0 5,546 0 0 0 122 |.10/25/2016 | 1..........
31371L EZ 8| FNMAPASS TH#254952 4.500.......ccccoccemuuueec | . 06/25/2015] PAID ON PRINCIPAL 41,760 41,760 41,851 41,699 0 61 0 61 0 41,760 0 0 0 794 | .11/25/2018 | 1...........
31376K B2 1| FNMAPASS TH#357457 5.500...........ccccoouuuns | wonee 06/25/2015] PAID ON PRINCIPAL 66,273 66,273 66,128 66,087 0 186 0 186 0 66,273 0 0 0 1,437 | .11/25/2033 | 1.........
31378Q DF 5| FNMA PASS TH#405202 6.000............cccuens | wovee 06/25/2015] PAID ON PRINCIPAL 3,909 3,909 3,772 3,756 0 153 0 153 0 3,909 0 0 0 98 |.03/25/2028 | 1...........
31378R S5 9| FNMA PASS TH #406540 6.500............ccovvvvees | e 06/25/2015] PAID ON PRINCIPAL 23 23 23 23 0 (0) 0 (0) 0 23 0 0 0 11.12/252027 | 1...........
31379K RZ 8| FNMA PASS TH#421804 6.500.............coccce | wovee 06/25/2015] PAID ON PRINCIPAL 4,491 4,491 4,468 4,467 0 24 0 24 0 4,491 0 0 0 120 |.04/25/2028 | 1...........
31384V L7 5| FNMAPASS TH#535050 7.500...........cccoomemens | wevee 06/25/2015] PAID ON PRINCIPAL 4,906 4,906 5,129 5412 0 (506) 0 (506) 0 4,906 0 0 0 151 | .12/25/2029 | 1..........
31385) NQ 7| FNMAPASS TH#545899 5.500.............coocoonns | wonee 06/25/2015] PAID ON PRINCIPAL 5,741 5,741 5,879 5,780 0 (38) 0 (38) 0 5,741 0 0 0 130 |.09/25/2017 | 1...........
31386T G8 2| FNMAPASS TH#572723 5.500........ccoovcvveveees | o 06/25/2015] PAID ON PRINCIPAL 6,306 6,306 6,287 6,283 0 23 0 23 0 6,306 0 0 0 148 |.03/25/2016 | 1...........
31386X B2 1| FNMAPASS TH#576157 5.500..........cccccmmvmens | wovee 06/25/2015] PAID ON PRINCIPAL 3431 3,431 3421 3419 0 12 0 12 0 3431 0 0 0 79 |.03/25/2016 | 1...........
31387W 2L O| FNMA PASS TH#596679 6.500.......ccccoocceeueece | v 06/25/2015] PAID ON PRINCIPAL 2,217 2,217 2270 2,345 0 (128) 0 (128) 0 2217 0 0 0 55 |.09/25/2031 | 1...........
31387W 2P 1| FNMA PASS TH#596682 6.500.......ccccoeeeewecee | e 06/25/2015] PAID ON PRINCIPAL 17,126 17,126 17,487 17,906 0 (780) 0 (780) 0 17,126 0 0 0 539 |.10/25/2031 | 1...........
31388D 6W 3| FNMA PASS TH#602185 5.500...........ccccvvvvees | o 06/25/2015] PAID ON PRINCIPAL 23,931 23,931 23,857 23,844 0 88 0 88 0 23,931 0 0 0 528 |.10/25/2016 | 1...........
31388E ND 4| FNMA PASS TH #602588 06/25/2015] PAID ON PRINCIPAL 7,962 7,962 7,937 7,932 0 30 0 30 0 7,962 0 0 0 180 |.08/25/2016 | 1...........
31388E NH 5| FNMA PASS TH #602592 06/25/2015] PAID ON PRINCIPAL 8,373 8,373 8,347 8,342 0 31 0 31 0 8,373 0 0 0 192 |.09/25/2016 | 1..
31388E NM 4| FNMA PASS TH #602596 06/25/2015] PAID ON PRINCIPAL 10,950 10,950 10,916 10,909 0 41 0 41 0 10,950 0 0 0 263 |.09/25/2016 | 1...........
31388P PY 1| FNMAPASS TH#610739 5.500...........cccoomeenns | wonee 06/25/2015] PAID ON PRINCIPAL 21474 21,474 21,407 21,395 0 78 0 78 0 21474 0 0 0 492 |.10/2512016 | 1...........
31388P XP 1| FNMAPASS TH#610986 5.500...........ccccceuvuns | wovee 06/25/2015] PAID ON PRINCIPAL 3,506 3,506 3,495 3493 0 13 0 13 0 3,506 0 0 0 79 |.10/25/2016 | 1...........
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31390K RG 5| FNMA PASS TH#648587  7.500...........cccooeuuuns | wonee 06/25/2015] PAID ON PRINCIPAL 198 198 207 222 (23) 0 (23) 0 198 0 0 0 6 |.05/25/2032 | 1...........
31390N TM 4| FNMAPASS TH#651356 5.500..........ccoccvvvvees | covee 06/25/2015] PAID ON PRINCIPAL 26,992 26,992 26,988 26,926 66 0 66 0 26,992 0 0 0 657 |.07/2512017 | 1...........
31402C QM 7| FNMA PASS TH #725060 06/25/2015] PAID ON PRINCIPAL 7,943 7,943 8,129 8,149 (205) 0 (205) 0 7,943 0 0 0 201 |.01/25/2034 | 1...........
31402E 83 3| FNMA PASS TH#726938 06/25/2015] PAID ON PRINCIPAL 1,163 1,163 1,121 1,136 27 0 27 0 1,163 0 0 0 21 |.08/25/2033
31402) ZY 6| FNMAPASS TH#730759 06/25/2015] PAID ON PRINCIPAL 4,040 4,040 3,894 3,949 91 0 91 0 4,040 0 0 0 73 |.08/25/2033 | 1...........
31402Q LF 6| FNMAPASS TH#734826 4.500............cccccove | wovee 06/25/2015] PAID ON PRINCIPAL 8,434 8,434 8,128 8,242 192 0 192 0 8,434 0 0 0 143 |.08/25/2033 | 1...........
31403A  2X 2| FNMA PASS TH#743390 4.500.........ccccorcrves | cree 06/25/2015] PAID ON PRINCIPAL 48,838 48,838 48,945 48,774 64 0 64 0 48,838 0 0 0 908 |.11/25/2018 | 1...........
31403R  CK 2| FNMA PASS TH#755274 4.500..........ccoccvcvece | woree 06/25/2015| PAID ON PRINCIPAL 50,971 50,971 51,082 50,902 69 0 69 0 50,971 0 0 0 902 |.12/2512018 | 1...........
31406L F9 4| FNMA PASS TH #812992 06/25/2015] PAID ON PRINCIPAL 4177 4177 4,167 4,164 12 0 12 0 4177 0 0 0 96 |.02/25/2035 | 1...........
31407G  6H 6| FNMA PASS TH #830772 06/25/2015] PAID ON PRINCIPAL 365 365 365 365 1 0 1 0 365 0 0 0 8 |.08/25/2035

31359W  KH 3| FNR1999-33ZCMO  6.000.........ccocuwwwueummenes | e 06/25/2015] PAID ON PRINCIPAL 65,095 65,005 59,334 62,744 2,351 0 2,351 0 65,005 0 0 0 1,599 |.07/25/2029 | 1...........
31359S BJ 8|FNR2001-6ZCMO  6.000......cococmmmcrcrmucmcncs | wovee 06/25/2015] PAID ON PRINCIPAL.......ccoocuuuveces | rorernncnenencncncnnncncnccee | e 17,011 | s M7,011 | 103,271 | oo 112,503 4,508 0 4,508 (U 117,011 0 0 0 3,058 |.03/25/2031 | 1...........
31392B PT 7| FNR2001-81 QGCMO  6.500...........cccvcvevvvers | wovee 06/25/2015] PAID ON PRINCIPAL 45,858 45,858 45,873 45,772 86 0 86 0 45,858 0 0 0 1,256 |.01/25/2032 | 1.........
31393U XM 0| FNR2003-128 DGCMO  4.500......cccccceceeeeeecee | cunee 06/25/2015] PAID ON PRINCIPAL.........ccccooueecee | o | v 156,553 | ..ooooveveens 156,553 | ..ovvveveren 149,116 | ..ooooveeees 153,808 2,745 0 2,745 (U I 156,553 0 0 0 2,939 |.01/25/2024 | 1...........
3136AK MU 4| FNR 2014-39 BA 3.000..c...ccimiereneieieieseies [ e 06/25/2015] PAID ON PRINCIPAL 227,904 227,904 231,892 231,777 (3,873) 0 (3,873) 0 227,904 0 0 0 2,759 |.07/25/2040 | 1...........
3133TL 4SS 4|FSPCT-17A5 7460 f o 06/25/2015| PAID ON PRINCIPAL 91,243 91,243 91,230 90,793 450 0 450 0 91,243 0 0 0 2,682 |.07/25/2029 | 1FE.......

3199999. Total Bonds - U.S. Special Revenue and Special ASSESSMENt..........cccooooooovoiiiiiiiiioiiiiiiiiiiiiiiiiisiiiiiiiciiiiiciisisiciiiccicisicciiiiciciiciciiiiisiciicien | e, 20,733,937 | .......20,733,937 | ........ 21,804,811 | .......20,721,102 12,836 0 12,836 0f.... 20,733,937 0 0 0f......507.801 XXX XXX

Bonds - Industrial and Miscellaneous

029912 AT 9| AMERICAN TOWER CORP  7.000.........ccocvvvs | eee 04/29/2015) REDEEMED. 2,281,260 2,000,000 2,000,000 2,000,000 0 0 0 0 2,000,000 0 281,260 281,260 75,444 | .10/15/2017 | 2FE.......
032166 AR 1| AMSOUTH BANK NA 5.200......cccmeverevereren | o 04/01/2015) MATURED 2,000,000 2,000,000 ...1,998,900 | .......... 1,999,631 369 0 369 0 2,000,000 0 0 0 52,000 |.04/01/2015 | 2FE.......
03523T AT 5| ANHEUSER BUSCH INBEV W 3.625............... R.. | 04/15/2015] MATURED..........coovvvvrrmmnnecrrnnrnenrnnns | covvvernisvennessssennsnsenns | cevvveeees 1,000,000 | ..o 1,000,000 997,970 999,794 206 0 206 0 ....1,000,000 0 0 (U [ 18,125 |.04/15/2015 | 1FE.......
037735 CP 0| APPALACHIAN POWERCO 7.950......cccccc0cec. | weeee 05/28/2015) REDEEMED..........coccvvvvvcrerencccrcrecees | covercsisescscscscscscscscnes | v 1,264,730 | ..oovoeee 1,000,000 1172870 1,095,667 (6,849) 0 (6,849) 0 ....1,088,818 w0 ] 175912 | 175,912 | o 69,121 |.01/15/2020 | 2FE.......
055658 AA 2| BNSF 2006-2 TRUST  5.629.........cccvcvcvvvvrcrens | wonee 04/01/2015) REDEEMED..........coovvvvvvrvvvvnrrrrrvecnns | coverencrencncscnccnscneneces | v 102,116 | oo 102,116 | woovvveveen 102,116 | ..ooooveeees 102,116 0 0 0 (VN 102,116 0 0 0 2,874 |.04/01/2024 | 1FE.......
14170T AM 3| CAREFUSION CORP 3875, i [ o 04/23/2015) EXCHANGED..........coocvvvvcrvrvvvrrrennes | coveressscscsisiscscscscsesss | v 3,119,310 3,000,000 2,996,830 2,996,934 131 0 131 0 2,997,065 (U [ 122,245 | ..........122,245 | ... 58,844 |.05/15/2024 | 2FE.......
144141 CW 6| CAROLINA POWER & LIGHT 5.150..........ccococs | wonee 04/01/2015) MATURED 2,000,000 2,000,000 ...1,998,100 | ......... 1,999,613 387 0 387 0 2,000,000 0 0 0 51,500 [.04/01/2015 | 1FE.......
20030N AJ 0| COMCAST CORP 5.850...ccccsccccccrcrrrries | o 06/29/2015f REDEEMED........ooovvocccvcccrernvesissis | covesscivivnvnneressscsis | cvvvsiis 1,021,070 | .......... 1,000,000 974,730 996,896 1,608 0 1,608 0 998,504 0 22,566 22,566 36,400 |.11/15/2015 | 1FE.......
126408 GN 7| CSX CORP 6.250.....coccomnverererereneensenenes | e 04/01/2015) MATURED 500,000 500,000 575,450 504,228 (4,228) 0 (4,228) 0 500,000 0 0 (U [T 15,625 |.04/01/2015 | 2FE.......
29337# AA 7| ENHANCED CAPITAL PARTN ---...cccccooveveverenes | o 06/15/2015) REDEEMED..........coovvvvvvererenencrrennens | e | v 102474 | ..o 102,474 81,126 99,593 2,881 0 2,881 (VN 102,474 0 0 0 0 |.12/15/2020 | 1FE.......
29338@ AA 8| ENHANCED CAPITAL PARTN --....ooococvumcvercncs | wonee 06/30/2015) REDEEMED. 13,235 13,235 12,078 12,850 385 0 385 0 13,235 0 0 0 0 |.12/15/2022 | 1FE.......
313747 AN 7| FEDERAL REALTY INVESTM 6.200......ccccccc0e0. | eee. 04/11/2015) REDEEMED..........oocovvvvvcrerencccrerncens | coveecrsicscnnssscscscecscees | v 1,096,142 | .....ccoee 1,000,000 ...1,017,700 | ......... 1,004,778 (703) 0 (703) 0 ....1,004,075 0 92,067 92,067 | ...ovvevenens 45,811 |.01/15/2017 | 1FE.......
337738 AK 4|FISERVINC 3125, e [ e 06/18/2015) REDEEMED. 2,046,855 2,000,000 2,016,210 2,005,597 (1,751) 0 (1,751) 0 2,003,846 0 43,010 43,010 31,771 | .06/15/2016 | 2FE.......
413875 AL 9| HARRIS CORP [CRCT£ T B 05/27/2015) REDEEMED..........ooovvvvvenvcvvrrrercrrcees | covevnsiicscscscscscscscicses | v 1,185,465 | ... 1,000,000 ...1,094,170 | ......... 1,048,877 (4,013) 0 (4,013) 0 ....1,044,864 N IS 140,601 | ...........140,601 | ... 28,688 |.06/15/2019 | 2FE.......
460146 CG 6| INTERNATIONAL PAPER CO 4.750... 06/12/2015) TENDERED. .195,232 175,000 .197,139 192,209 (1,017) 0 (1,017) 0 191,192 0 4,039 4,039 6,858 |.02/15/2022 | 2FE.......
585055 BC 9| MEDTRONIC INC 3.625.....iiiiiiiiii | e 06/22/2015) CREDIT SUISSE FIRST B......cocoooo | covviviricicicicicicicicicics | e 1,025410 | .......... 1,000,000 998,060 998,176 79 0 79 0 998,254 0 27,156 27,156 28,194 |.03/15/2024 | 1FE.......
61747Y CE 3| MORGAN STANLEY [SX0[0]0 S I 04/28/2015f MATURED........ccoccevccccrerrrescssssnnnes | coreessivinnneresesssesis | cvessiis 1,000,000 | .......... 1,000,000 998,760 999,728 272 0 272 0 ....1,000,000 0 0 0 30,000 |.04/28/2015 | 1FE.......
745332 BZ 8| PUGET SOUND ENERGY INC 6.750.......ccccccee | eee 06/05/2015] REDEEMED. ceenen 1,087,254 | 1,000,000 ....1,000,000 | ..........1,000,000 0 0 0 0 ....1,000,000 0 37,254 37,254 60,000 |.01/15/2016 | 1FE.......
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Sttementfor e 0, 2015 rve. TRAVELERS 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
1 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For’ Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends | Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment BJAC.V. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.J/A.C.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
74834L AL 4| QUESTDIAGNOSTICS =~ 5.450.........ccocrereveres | e 04/09/2015) REDEEMED. crerennn 1,357,935 | ... 1,320,000 | .........1,431,425 | .........1,337,553 0 (5,660) 0 (5,660) 0f....1,331,893 0 26,042 26,042 31,574 |.11/01/2015 | 2FE.......
887317 AF 2| TIME WARNER INC LT £ T B 06/23/2015] RBC CAPITAL MARKETS........cocr | corveermscrcnssmncecncececens | covviee 1,090,630 | ...cocooee 1,000,000 996,700 998,020 0 157 0 157 0 998,177 0 92,453 92,453 38,052 |.03/15/2020 | 2FE.......
931142 CR 2| WAL-MART STORES 2875, | e 04/01/2015| MATURED 2,000,000 2,000,000 | ..........1,986,180 | .......... 1,999,148 0 852 0 852 0 2,000,000 0 0 0 28,750 |.04/01/2015 | 1FE.......
02660T BM 4] AHM 2004-3 3A 2011 N IV 06/25/2015] PAID ON PRINCIPAL 93,671 93,671 83,482 82,217 0 11,454 0 11,454 0 93,671 0 0 0 674 |.10/25/2034 | 1FM..
05948X D3 2| BOAMS 2003-9 3A1 CMO  5.000........ccccueruruucs | wovee 06/25/2015] PAID ON PRINCIPAL 18,073 18,073 18,234 18,015 0 59 0 59 0 18,073 0 0 0 394 |.12/25/2018 | 1FM..
05949A PN 4| BOAMS 2004-7 6A1 CMO  4.500..........ccocvcvercs | wecee 06/25/2015] PAID ON PRINCIPAL 247,224 247,224 245,176 245,499 0 1,725 0 1,725 0 247,224 0 0 0 5,087 |.08/25/2019 | 1FM..
161546 GB 6| CFAB 2003-4 2A2 T8 evevevenerenennnenennnnnes | e 04/27/2015| PAID ON PRINCIPAL 1,240 1,240 1,240 1,082 0 158 0 158 0 1,240 0 0 0 3 1.05/25/2033 | 1FM..
02150J AC 6| CWALT 2007-9T1 1A3 CMO 6.000...........ccocveee | wevee 06/26/2015] VARIOUS........ccovveveveverenenereseneresenens | eevssssssssesssssssssssssesss | evsssssns 4,919,316 6,096,226 3,770,109 3,844,861 0 5,997 0 5,997 0 3,850,858 0f.....1,068458 | ... 1,068,458 .......181,952 |.06/25/2037 | 1FM..
02150J AC 6| CWALT 2007-9T1 1A3 CMO 6.000...........ccovvees | wevee 06/25/2015] WRITTEN OFF. (VN IO 118,503 73,286 74,739 0 (1,234) 0 (1,234) 0 73,506 0 (73,506) (73,506) 3,281 |.05/25/2037 | 1FM..
02150J AC 6| CWALT 2007-9T1 1A3 CMO 6.000...........ccocvves | wovee 05/25/2015) RECOVERY OF PAR WRITE OFF 0 (8) (5) (5) 0 0 0 0 0 (5) 0 5 5 0 |.05/25/2037 | 1FM..
66987X CD 5| NHEL 2003-1 A1 94T . | e 06/25/2015] PAID ON PRINCIPAL 6,460 6,460 5,655 5473 0 988 0 988 0 6,460 0 0 0 24 |.05/25/2033 | 1FM..
76110W PG 5| RASC 2002-KS4 AlIB (AM .687........cccccoeveverercs | e 06/25/2015] PAID ON PRINCIPAL 3,751 3,751 2,710 2,539 0 1212 0 1,212 0 3,751 0 0 0 9 |.07/25/2032 | 1FM..
76110W UX 2| RASC 2003-KS10AI6  4.540........ccccccoocveveveres | e 06/25/2015] PAID ON PRINCIPAL 17,105 17,105 17,102 17,063 0 42 0 42 0 17,105 0 0 0 307 |.12/25/2033 | 1FM..
81744T AB  3|SEMT2012-12A1CMO 3.474.....cccccccciciccee | o 06/25/2015] PAID ON PRINCIPAL 331,667 331,667 331,655 331,942 0 (274) 0 (274) 0 331,667 0 0 0 4,503 |.01/25/2042 | 1FM..
939336 QA 4| WAMMS 2003-MS12ACMO 5.250........cccccc00.. | w.ce. 06/25/2015] PAID ON PRINCIPAL 53,906 53,906 54,773 53,733 0 173 0 173 0 53,906 0 0 0 1,184 |.02/25/2018 | 1FM..
939336 QP 1| WAMMS 2003-MS2 3A1 CMO 5.000...........c....| -.... 06/25/2015] PAID ON PRINCIPAL 34,426 34,426 33,544 34,021 0 405 0 405 0 34,426 0 0 0 710 |.03/25/2018 | 1FM..
929227 6Y 7| WAMU 2003-S6 2A3CMO  4.750..........ccoovvvees | e 06/25/2015] PAID ON PRINCIPAL 22,878 22,878 22,949 22,805 0 73 0 73 0 22,878 0 0 0 443 | .07/25/2018 | 1FM..
36249K AA 8| GSMS 2010-C1 A1 (144A) 3.679.......cccovvvvvvverens | wonee 06/10/2015] PAID ON PRINCIPAL 2,341,675 2,341,675 | ........2,471,199 | .......... 2,423,959 | ..oovvvernnnn 25733 | oo (108,017) 0 (82,284) 0 2,341,675 0 0 0 39,640 |.08/10/2043 | 1FM..
09774X BU  5|BCM2001-AA (S 01T B 06/15/2015] PAID ON PRINCIPAL.......cccoocumurenes | v | v 142,633 | .oooovveeens 142,633 | .oovvvereren 140,137 | oo 141,184 0 1,449 0 1,449 (VN 142,633 0 0 0 4,041 |.12/15/2030 | 1AM......
143127 AA 6| CARMX 2015-2 A1 350, | e 05/18/2015) TRAVELERS MONEY MARKET... | .cccooooviiciiicicccriccacces | e 40,000,000 | .......40,000,000 | ........ 40,000,000 | .......40,000,000 0 9) 0 9) 0 ... 39,999,991 0 9 9 1,944 |.05/16/2016 | 1...........
13056M AA 5| CRART 2015-2 A1 390, | e 06/19/2015) TRAVELERS MONEY MARKET... | .cccovvevevcviscicrcnivcscces | s 10,000,000 { ........10,000,000 | ........ 10,000,000 | .......10,000,000 0 9) 0 (9) 0f......9,999,991 0 9 9 1,517 |.06/15/2016 | 1...........
393505 A6 9| GT 1998-2A5 (S35 S B 06/01/2015) PAID ON PRINCIPAL 93,687 93,687 79,724 84,044 0 9,642 0 9,642 0 93,687 0 0 0 2,468 |.12/01/2028 | 1AM......
87226Q AB 3| TCFAT 2015-1A A1 (144A 400 | o.oo. 06/19/2015] TRAVELERS MONEY MARKET... | .ooooooovvvciiicicci 10,000,000 | ........10,000,000 | ........ 10,000,000 | ........10,000,000 0 (6) 0 (6) 0].....9999994 0 6 6 889 |.06/15/2016 | 1...........
3899999. Total Bonds - Industrial and MiSCEIIANEOUS............oooooooiisiiiiiisis i | 93,766,831 | ........93.835943 | ....... 91,997,486 | .......91.774,578 25733 (93,066) 0 (67,333) 0f.... 91,707,245 0 2,059,585 2,059,585 ......958 701 XXX XXX
8399997. Total Bonds - Part 4 .....147.789,380 | ......147,858.493 | ...149.721689 | ..... 145,907,061 25733 (202,402) 0f (176,669) 0[...145730,392 0 2,058,988 2,058,988 2,279,080 XXX XXX
8399999. Total Bond: .....147,789,380 | .....147,858.493 | ...149,721689 | ..... 145,907,061 25,733 (202,402) 0 f (176,669) 0|...145,730,392 0 2,058,988 2,058,988 2,279,080 XXX XXX
9999999. Total Bonds, Preferred and COMMON SOCKS...........uuuiiiiiiiss e .....147,789,380 XXX .....149,721,689 | ..... 145,907,061 | ...oooooove 25,733 202,402 176,669 ..... 145,730,392 b2,058988 | 2,058,988 | ........2,279,080 XXX XXX

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




statement for June 30, 20150fthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt D-Sn 1
NONE

Sch. DB-Pt D-Sn 2
NONE

QE06, QE07, QE08, QE09



statement for June 30, 20150fthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2

General Interrogatories:

1.
2.
3.

The activity for the year: Fair Value $.....13,719,480  Book/Adjusted Carrying Value $.....13,719,480

Average balance for the year: Fair Value §.....11,773,386  Book/Adjusted Carrying Value $.....11,773,386

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

NAIC 1: §....21,944174NAIC 2: §........ONAIC3: §........0 NAIC4: §.......ONAIC5: §.......ONAIC6: §. 0

QE10

3 4 5 6 7
NAIC
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
U.S. Government - Issuer Obligations
REPO - BARC A TREASURY 1 54,809 54,809 | 07/01/2015...
REPO - CITI A TREASURY 1 7,296,455 7,296,455 | 07/01/2015...
REPO - MERRILL A TREASURY, 1 7,296,455 7,296,455 | 07/01/2015...
REPO - ROYAL A TREASURY. 1 7,296,455 7,296,455 | 07/01/2015...
0199999.  U.S. Government - Issuer Obligations 21,944174 21,944.174 XXX
0599999.  Total - U.S. Government 21,944.174 21,944,174 XXX
6199999. _ Total - Issuer Obligations 21,944.174 21,944,174 XXX
6599999.  Subtotal - Bonds. 21,944,174 21,944,174 XXX,
9999999, TOtAIS..... oo e | e 21944174 | oo, 21,944,174 XXX




swementiorune 0, 20150ne. TRAVELERS 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
| Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year: Fair Value §..........0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year: Fair Value §$........0  Book/Adjusted Carrying Value §.......... 0

NONE

QE11



statement for June 30, 20150fthe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interesf|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Bank of America, N.A. Hartford,CT. 0.000 0 0 [ (12,170,194) | occvvenecd (15,644,768) | .............(15,995,040) | XXX
HSBC London,UK crerere:0.000 0 0 (36,802) (38,429) (39,535) | XXX
JP Morgan Chase Bank, NAA.........ccccoonnrcnnniicnniccene. NEW York,NY. 0.000 0 0 (1,000,000) (1,685,000) (10,951) | XXX
0199999. Total Open Depositorie XXX XXX 0 0 ... ) [ .............(16,045,527) | XXX
0399999. Total Cash on Deposit. XXX XXX 0 (U . ) | e (16,045,527) | XXX
0599999. Total Cash XXX XXX 0 (O (13,206,995) | ............. (17,368,198) | .............(16,045,527) | XXX

QE12
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stementiorune 0, 201501 TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1

2 3 4 5
Code | Date Acquired | Rate of Interest | Maturity Date

6
Description

7 8
Book/Adjusted Carrying Value

Amount of Interest Due & Accrued

Amount Received During Year

NONE




Supplement for June 30, 2015 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMER'CA

* 311 9420155050010 2 =*

NAIC Group Code.....

Company Name: TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT
Year To Date For the Period Ended June 30, 2015

NAIC Company Code.....31194

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
............. 142,890,571 | .............145,558 382 | ...............40,994 422
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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