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Statement for June 30, 2016 of the TRAVE LERS CAS UALTY AND SU RETY COMPANY

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONMAS ettt ettt st ssensssnnsnnns | neessieees 8,921,929,866 | .....vvvrreerrerrrrerenennn. (N [ 8,921,929,866 | ........... 9,063,055,201
2. Stocks:
2.1 Preferred StOCKS. ...t sseesess et st ensssssssnsssns | seseeessssnans 33,455,909 | oo (V) [P 33,455,909 | ..o 33,881,628
2.2 COMMON SIOCKS.....vvveverseresrrireesseressesesssssessesssses s esss s esassesssseessssssssessnenes | sessssesens 4,240,947,720 [ ..oovoirierrrenrreniiens (VN [P 4,240,947,720 | ........... 3,849,922,102
3. Mortgage loans on real estate:
BT FIISEIENS ..ot [ s (U O (U1 O (U1 O 0
3.2 Other than firSt lIENS. ... essesnesees [ crerinesinesenesiessenseennens 0 [, (V1 OO (V1 OO 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES)......vvervecisciesisstessesssstes et s b s bbb st s s st ensnses | sessesssnssessestensssssesseneas (V1 (1] (0] T 0
4.2  Properties held for the production of income (less §............ 0
ENCUMDIANCES)....v.vevicvertesee st sses et ses s ss s ses s sss st st stesses s besssssesssssssassessnsnns | stessessssssessesessessessesanss (01 O (0 U (0 U 0
4.3 Properties held for sale (less §.......... 0 €NCUMDIANCES)......ocvveviercieiieieieiseiesieieisesesiesens | crresesissessese s (01 TN (0 TR (0 U 0
5. Cash ($.....86,506), cash equivalents ($.......... 0)
and short-term investments ($.....234,212,252)..........couuevverreeernmeeesneeesmneesesssesssssessssesssssees | soseeessseees 234,298,757 | ..cvoreeveeiinerineeeinens (VN [P 234,298,757 | oo, 531,018,752
6. Contract loans (including §.......... 0 PremMIUM NOES)......vvrvrerireriniressiseisesssseessesssssseessessssses [ ressesssseseesssessssssessesens (0 (0 U (0 U 0
T DEIVALIVES. ..ottt | crbiesbeen bbb 0 [ e, (V1 ORI (V1 OO 0
8. OtherinVested @SSELS..........ceiviveieicrcsee et ssstess s ssssssesssssssssssessnsenes | cinneenennnn 899,910,214 | ..., 32,143,023 | .............803,767,190 | .............. 818,904,938
9. Receivables for SECUMHES.........c.ovvrerirccierrreinerinecsisesnsessnessessissssssssesssessssessssssssseses | oneessnereneenennS48,882 [ om0 | i 348,882 | i, 16,957,500
10.  Securities lending reinvested collateral @SSets............cccevevveeverceeeseesesieeeseeseseeeeesssenens | evnreerenreneen01,051,599 | o0 | 61,051,599 [ . 51,976,646
11, Aggregate write-ins for invested assets
12.  Subtotals, cash and invested assets (Lines 1 to 11)... .14,365,716,766
13. Title plants less §.......... 0 charged off (for Title insurers only). .0
14. Investmentincome dug and aCCrUE...........covvevvveevereererereisereeeseeeeeesseesessessssesesessessssssssssnns | eonreerenrnneen 94,638,031 | ooveeieeceeeceiieeen0 | ei.94,638,031 [ oo 98,982,209
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............ccooevecene | verriniennns 552,424,832 | ................ 34,572,677 | .covveenne 517,852,155 | ..ccceveeee. 515,265,605
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....23,624,048 earned but unbilled premiums)..........ccccoeeee| covvvererenne. 974,251,169 | .ovovvrern 5,501,728 | .............. 968,749,442 | .............. 872,725,701
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... ).ttt | e 15,438,467 | cooovvvrerri 1,370,956 | ..oovvvvernn 14,067,511 | oo 16,288,800
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS..........cc.crmreeieriierierireriesesessisesesssseesessenssns | oveseesesons 181,849,233 | ..o (N [P 181,849,233 | ...cvvoeveenn. 24,786,695
16.2 Funds held by or deposited with reinsured COMPANIES...........c.cvvvveveveeeiereereiesecseens | e 1,354,953 ..o, (11 I 1,354,953 | ...covvvnne. 1,364,069
16.3 Other amounts receivable under reinSUranCe COMTACES...........c..uveerrrerceermreriereisersees | oveeeseerisesesesseeseenns (U RN (U R (U 0
17.  Amounts receivable relating to UNINSUFEd PIANS..........c.civriveieicieiee et ssssiessens | cevesseisssessese s (0 RSN (0 R (0 U 0
18.1 Current federal and foreign income tax recoverable and interest thereon............ccceveeeveveveeen [ cevevveeesiscces, (0 O (0 U (0 U 0
18.2 Net deferred taX @SSEL........couvrreriieiceieeise st sese s s sesssssnesnes | eosneessnceees 329,151,910 | oo 83,640,078 | .....ccounce. 245,511,832 | oo, 244,686,428
19.  Guaranty funds receivable Or 0N AEPOSIL..........cccvevcrevrieieieseee et ssesessssens | eveesieresseseesenes 961,071 | eovevereeeeeeereirens (1] I 961,071 | coveereeerne 1,045,603
20. Electronic data processing equipment and SOWAIE..............ccucveiueeieieiieeie e siesieienes | cevesiesisesessssessesesens (0 {0 R (0 T 0
21. Furniture and equipment, including health care delivery assets ($.......... (1) SRR FETO P (01 (1] T (0 T 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........oeeveveerervereeienns [ eereiesesieccse, (0 S {0 [0 R 0
23. Receivables from parent, subsidiaries and affiliates............ccovuererrererereceiieeeeeeeeseeseseen | e 17,766,708 | ..o, (1] I 17,766,708 | ......cov..... 79,646,386
24. Health care (§.......... 0) and other amounts receivable
25. Aggregate write-ins for other than invested assets
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 through 25)............cceeereercrimrieiireninesesesniseessessiesssssesssesssssssens | ceves 16,556,831,417 | .............. 158,811,957 | ........ 16,398,019,460 | ......... 16,273,610,870
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........ccoeveerereees | vevreeneereirinsineireineenns (01 O (1] T (0] I 0
28, Total (LINES 26 NG 27).........cvevrrereveirerieeeeiseeieesieeessesesisesssssesesessssessssessssssssesssssesssnesssnesssnnes | cooes 16,556,831,417 | .............. 158,811,957 | ......... 16,398,019,460 | ......... 16,273,610,870
DETAILS OF WRITE-INS
1107, RSt | eebeen et (U RN (U OO (U O 0
1102, ettt | Sebeees ettt (O R (VN (O O 0
1103 RSt | eereens et (U (U (U O 0
1198. Summary of remaining write-ins for Line 11 from overflow page........c.ccocueeveereeneeneneneireenenes [ coeereenneseecseeene (V1 O (1] T 0 [ 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE)......cccveieiiiiiicsieeeeseesessssieens Lo (01N N (N (01 R 0
2501. Suspense, undistributed PAYMENES........c.ccvieviiiiriieceee et sesssenes | seressesesans 23,807,116 | oo (1] I 23,807,116 | cooevernnae. 10,992,395
2502. Equities and deposits in pools and asSOCIAtIONS...............ccvererereerererisiessesseeessssessssesessesens | seevessesiesnns 13,046,312 [ oo, (1] I 13,046,312 | .oovvvvreee 16,342,823
2503. Amounts receivable under high deductible PoliCIES...........cccovevecirireieceseecseseee s | e 11,958,674 | ...ccvvevneee 1,196,239 | ..covvrinnene 10,762,435 | ...coooveveeee 15,122,879
2598. Summary of remaining write-ins for Line 25 from overflow page..........oceevveveveevceeesverveseeneens | coereeveienns 12,239,992 | ..o 387,255 | o 11,852,737 | oo 10,644,511
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @bOVE)........ccoriiieeiiiniiiesiri i | veviiciis 61,052,094 | ..o, 1,583,495 | .o, 59,468,600 | ............... 53,102,607




Statement for June 30, 2016 of the TRAVE LERS CAS UALTY AND SU RETY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....832,055,109)..........cvirrrrrierenreeresssessssssssessisssssses s sssssssssssssssssssssessssssssesssesssesssnssessssnses | sevessesssinsssensens 5,920,210,697 | ..oveverrrernns 5,897,171,874
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceuiveieiiiieieieissiese sttt sssssessssessens | srtesissessessesessssans 276,648,491 | oo 240,862,404
3. LOSS AUIUSIMENT EXPENSES.......cvuiviivreciictcieie ettt ettt bbb sttt bbb st bbb en s snanns | ebessesaesnsensanees 1,360,984,695 | ........ccvvvvneee 1,358,967,040
4. Commissions payable, contingent commissions and other Similar ChArges...........cceveiririeciieieissireesessesesessssssssssessssses | esviesesssssessssesss 93,527,948 | oo 129,054,531
5. Other expenses (excluding taxes, ICENSES ANA FEES)..........cuviviveieiciireie ettt st s snas | eveesssessessesaessssanens 94,965,178 | woocveereein 128,809,884
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cevuerervreierisinsieiesseie e sssssssesas | creesesssseessessesssens 65,371,773 | oo 70,467,848
7.1 Current federal and foreign income taxes (including $.....(86,412,331) on realized capital gains (I0SSES)).......ccoccuvrvrmrrvrerrres | woverrvisssiiessiesiiienns 7,336,988 | ..ooeieeieeiene 15,759,121
7.2 Net deferred taX HADIIILY.........ccccccieicieieesce ettt b sttt sassenss | cbessessestssessesten st es s ssenaa L0 U 0
8. Borrowed money $.....103,367 and interest thereon $....12,97 7. ...ttt ssesssesssesssenssesssenssensans | seeessessaessaesssesssnsseneeas 116,339 | oo 137,121
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....180,155,069 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health Service ACt)..........ccceueiveieierresieeseseee e | eveeisieiisisiennns 2,015,273,414 | oo 1,926,313,596
10, AVANCE PIEMIUM....vuvviecveciieeieeseteetes et tes et s s st es s bt ee s s bbb bt s s s s bes s ss st st es s bbb st sss s s s st essessesensassnssnsnes | sressssnstessessntsnsessessnsnsaneesens 100 [ 1,350
11.  Dividends declared and unpaid:
11,1 SHOCKNOIABES. ....vvvererisii sttt et s bbb n bt s s st st ssensantans | sbsessessanssnssnssenssnsnssensensnssensal (0 0
11,2 POICYNOIAETS. ..ottt ettt a bbbt et be st s bbbttt es st stensnns || enbsesssssessssenssessanes 10,765,005 | ..ooovveveererereeiad 9,801,630
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccovvcveirevciereeieieieiseee s eereses s ses s ssesssssssesseses | eveesessesssseessssssesen 60,094,171 | covevveeeererere 47,760,150
13.  Funds held by company under reiNSUFANCE trEALES. ..........c.eveviieieieie ettt sssenes | ersessessssstesses sttt ssesad L0 TR 0
14.  Amounts withheld or retained by company for account of others. 9,849,203 ..10,882,085
15.  Remittances and items not allocated.............cccocovivrrrrerrirennen. 3,204,085 ....3,271,329
16.  Provision for reinsurance (including $ 0.
17.  Net adjustments in assets and liabilities due to foreign exchange rates.. .0
18.  Drafts outstanding .0
19.  Payable to parent, subsidiaries and affllates...........cccvuuiiiriieeieicee sttt | eebes st nes L0 R
20, DEIVALVES.......coeeiecictieie ettt sttt et et s et s b s st st st sae s s tstessesansnsanas | sestesesistensese st senaes s L0 U 0
21, PaYabl fOr SECUMES. .......cveiviverieiieiiesiseie sttt et bbbt bbbttt bs s s st ssensensanssenans | esbsessessssssesessansas 56,208,344 | .oovvvireerrienine 20,229,215
22.  Payable fOr SECUMEIES IBNAING........c.ccviveieiciiecie ettt bbbttt bbb st st es s bensenas | eveesasssssesasssssesseses 61,051,599 | oo, 51,976,646
23, Liability for amounts held under UNINSUIEA PIANS.............ccueiuiveieieiiieie sttt ess bbb s sses s ssssssstans | seessessesssssessessssssssessesssssessend L0 U 0
24. Capital notes §......... 0 and interest thereon §.......... 0 s sttt ettt enns | Hrnstest ettt nees (O U 0
25.  Aggregate WIite-inS fOr [IADIIES. ..........ccevvervirieiiesiseiciessc ettt bbb b st sensenns | ssssssessensasssesssnsnes (13,119,480)[ ..o, (14,121,585)
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25)..........ovirinrreirceecseieseiee e ssessssseesssens | ceeesessesesesnees 10,022,488,550 | ...ovovveverrennn. 9,897,344,239
27, ProteCted Cell IADIIIHES. ... ...vvvvveeiriisrieieieiesieie ettt ettt en s s s ensennesnsentenne | ssstessesssssssessesnssssansessnssnsessesas 0 ] 0
28.  Total liabilities (LINES 26 AN 27).......ovuieiieireeiseiee ettt sttt ettt snnsnnes | snbisssssssssssssnes 10,022,488,550 | ..o, 9,897,344,239
29.  Aggregate write-ins for SPECial SUMPIUS fUNGS.........c.cvvevcvireieiciece ettt s st es s s sse s ssbesses s snenes | evsesssssssessesnsssenes 13,930,629 | ..ooovveveerins 14,758,336
30, COMMON CAPIAI SEOCK. ........cvuiviteiicictieie ettt bbb s bbb st ss s bt ense s sanns | sbessssnsessessssnsenans 25,000,000 | coooevevrereeereniee 25,000,000
31, Preferred CaPtal STOCK..........ccoiiveeicieccet ettt ettt sttt ettt s st s s snaas | sbesieseten ettt s e baes L0 T 0
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....uuveererirrereseiseeses e ettt ss s s s s bbb n sttt ns st e ssnssentnsnns | sbsessessastnssnssantnsnssensanssnssessa L0 U 0
34, Gross paid in and CONLMDULEA SUMPIUS..........ccvueveicieiieieieese ettt s bbb snssssensesns | evsbensesissassnans 2,629,824,585 | ...ooovvvirernnn. 2,629,824,585
35, UNaSSIGNEA fUNAS (SUMPIUS)........cuevuevireieesetcteee sttt es s s sttt s s sa s st sses et es s st ssnssstensnssntas | evestessesnsassnens 3,706,775,696 | ..ccevvvrrernnes 3,706,683,711
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -t eeeereeeeerees ettt sttt snens | sessessest ettt snes 0 [ oo 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt en s senaes | eebiesistes ettt snes 0 | 0
37.  Surplus as regards policyholders (LiNES 29 0 35, IESS 36).......ccuiueriirrieieiieteeeie et sses s sses s sesssses | evsssesessissesssnsns 6,375,530,910 | oooviviernen. 6,376,266,631
38, Totals (PAge 2, LINE 28, COL. 3).....uiucieicicieieiee sttt sttt n s taens | neresiestensieniens 16,398,019,460 | ....ccocevevrennee 16,273,610,870
DETAILS OF WRITE-INS
2501, SPECIAI TESEIVE fUNG.......ocveiieiirieiieec ettt bbbttt b st sentes | essiessessssssssnssensnsenes 500,000 | woovvevererreeeieins 500,000
2502. Retroactive reinSUranCe reSEIVE SSUMET. .........curiueiueirereuieisesseessisssese s ssssessessesssssssessessssessessesssssssassessessssessessssessessesssssssessesses | essesssssssessesssssssesessnes 247,889 | oo 248,753
2503, ESCNEAL HADINILY........coovverercieiicicieie ettt sttt ettt sttt nis | nebestens et ees 99,848 | covvveeeeens 120,485
2598. Summary of remaining write-ins for Line 25 from oVErlOW PAGE.........cvvirieeveicieesce ettt stes s seses s ssssssnnes | eveesesssssesssesseseenes (13,967, 217) oo (14,990,823)
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @00VE)........oiuiiiieiiiiciiisisisiies s sssssssssessessssssesssssssssessassensssssessesssnsssssessens | ssssessesssssssssessessas (13,119,480)] ..o, (14,121,585)
2901. Special surplus from retroaCtIVE FEINSUIANCE............ccevuevcriceereie ettt a bbb ss st s e tenen
2002, oS R SRR R RS e SRR E RS R RS E R R ARt
2003, eSS R SRR SRS R R SRR R RS R RS Rt n et
2998. Summary of remaining write-ins for Line 29 from oVEMlOW PAGE.........ceveviieeveeeteeee ettt saes
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 BDOVE).......c.oviueieiriiiiiisieeisisit st es s sss e ssessess st enses s sss s ssssassssssnsessnsas
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0
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Statement for June 30, 2016 of the TRAVELERS CASUALTY AND SU RETY COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (Written $.....166,020,054).........c.umvvmrireeiiiesissesiss s sssesssis | sreenssiensins 164,567,663 | .............. 174,508,935 | ..oooovveeee 334,363,191
1.2 Assumed......... (written $.....2,226,324,716).. ..2,137,925,222 .2,059,999,261 .4,173,622,138
1.3 Ceded.. . (written $.....169,818,753)...... N [P 169,418,934 ...178,820,906 | ....ccco..ce 342,970,654
14 Net . (Written §.....2,222,526,018)........c.cvvurrereriessississsiess st | errnnrinns 2,133,073,950 2,055,687,290 4,165,014,675
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,183,647,099):
2.1 DIFBCL. ...ttt nt s | sessessnsienes 76,856,102 |...cocevveeve. 96,449,607 | ..ccoevveev 196,445,439
2.2 Assumed. . ..1,139,198,329 | .. .1,026,736,967 | . .1,971,947,161
2.3 CBUEBM. ...ttt | erienni s 80,597,628 [ .............. 101,656,777 [ oo 207,447 484
2 NBL oot R bbbttt | srsnniinees 1,135,456,802 | ........... 1,021,529,797 | ........... 1,960,945,116
3. Loss adjustment expenses incurred.. 234,294,029 | .. ....222,921,976 485,546,073
4. Other underwriting eXPENSES INCUITEM..........cocvivieiieicieiiieie ettt s s sse s ssesssssesaenas | sevsesissenend 664,667,984 | .............. 650,150,584 | ........... 1,294,624,769
5. Aggregate write-ins for underwriing AEAUCHIONS. ...ttt en
6. Total underwriting deductions (Lines 2 through 5).
7. NetinCOME OF PrOtECIEA CEIIS........vuieieerii ettt sttt
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).....curuurimiieniireieeireireiecseieisesiesise et ssssesssessesssstsssesseses | ceneesesessncens 98,655,135 | .ooovvvveeneee 161,084,934 | .............. 423,898,716
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cciviireiiicieiecee sttt sss st ssntenas | sbessesissenes 176,312,271 | oo 213,026,645 | ........... 1,057,552,140
10. Net realized capital gains (losses) less capital gains tax 0f $....618,212........cc.coocervemrerrieeeeeeeeeeeeeeeeeeee s | evessiesinnes (18,303,365) [ ...ocvvvvrenes (8,789,337)] .ovvevvrnnn (10,017,565)
11. Net investment gain (I0SS) (LINES 9+ 10)......ccuiuuiiiiriieireiireiisscisseisei sttt ssbs bbbt sttt et st nstnnss | eiseeisnsinns 158,008,906 | ....ccvenvve 204,237,307 | ..ceeoeee. 1,047,534,575
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....1,124,308 amount charged off $.....4,554,880)..........cccurvverrriereinrrenrinsresissseesssesssssssesssenssenses | sevesssesssnsens (3,430,572) .. ...(8,363,860)
13. Finance and service charges not included in premiums.... ..7,597,288 |... . ...15,221,169
14. Aggregate write-ins for MISCElANEOUS INCOME..........ruirerrriricirrisiseeseissssesssee st ssesssssssssessessssssssssssessenssnsss | sssssssssssssssesas (626,256)] ...ovovrerninns [CLIRT X)) I— (1,403,034)
15. Total other income (LINES 12 thIOUGN 14).......vu vttt s sae s bt s s b s s seeses | sressssessssnssanes 3,540,460 |....ccooovneenn 2,779,340 | 5,454,275
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOmMe taxes (LINES 8 + 11+ 15). ...ttt et s s s ses s sanes | evaesesssans 260,204,501 | .oovevene 368,101,580 | ........... 1,476,887,567
17. DIvIdends t0 POIICYNOIABTS............cvueveeveceieeieciesete ettt et s st sae s s b st s snens | sressssessssnssanes 3,706,554 | 3,377,636 | ..o 7,000,415
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17).......oucviiciriieiireeeice ettt sssesse s sssssssseesssns | svesesissenns 256,497,947 | ..o 364,723,945 | ........... 1,469,887,152
19. Federal and foreign iNCOME taXES INCUITEM............c.evcviieereieieeeeie ettt saessssssens | saesssssssnsnes 68,180,735 |..ccovverrenn 79,187,653 | .............. 210,722,686
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)..........ccvvurieriemreinrineineiesisssissesssssssssssssssssssssssssssssssssssssssssssssssssssnssns | eeveesseeseons 188,317,212 | ............. 285,536,291 | .......... 1,259,164,465
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year ...6,376,266,631 .6,469,470,525 ..6,469,470,525
22. Netincome (from Line 20)..........ccovemremrenrerneirnnirnnirnniis ..188,317,212 ....285,536,291 .1,259,164,465
23. Net transfers (to) from Protected Cell CCOUNTS..........c.ccocviveieicicie e sssssssssenens | evvessessnssesssssssesseseesesQ. | eevessesiesiesesese e sssenee 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $ 254,946,725
25. Change in net unrealized foreign exchange capital gain (loss) . ..(5,682,618)
26. Change in net deferred INCOME tAX........curiiererirreireire ettt ettt ettt bsessentnnns | sesessessessnnssees 5417,057 | oovveenne (22,273,696)
27. Change in NoNAdMItted @SSELS.........ccuiveriirireieiecee e ssssessssssessessesssssssssesssssssessessnses | svveseeeneenns(14,148,6T8) | v 24,681,550
28. Change in provision for reinsurance.. .
29. Change iN SUIPIUS NOTES.......cvuuieureriuceeiseieeeseee ettt ss et s b s bbbt
30. Surplus (contributed to) withdrawn from protected CellS...........oeirrririnineireenereseeeessiseeeseieesstseessssssssesssseses | sevseessssnssnsesssssenssnessesQ [ orensneeeeeeens
31. Cumulative effect of changes in acCoUNtiNG PHINCIPIES........c.cuiviieieieicsiie ettt ssssessesaes | oebessessessssessssessssssenae {0 U 0
32. Capital changes:
3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c......... .
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35. Dividends 10 SIOCKNOIAETS. ..........cuiuiieiieiciseieieie sttt st s st
36. Change in treasury stock
37. Aggregate write-ins for gains and losses in surplus
38. Change in surplus as regards policyholders (Lines 22 through 37).........ccccueireuriiieieineieiesesseessssesesssssesssssesssens | evesssissesssessenss (735,721)] oo (24,791,747 oo (93,203,894)
39. Surplus as regards policyholders, as of statement date (Lines 21 PlUS 38)..........covveercrerecireineseeieeseesssveeiesiieies | eveeniens 6,375,530,910 | ........... 6,444 678,778 | .......... 6,376,266,631
0507, ettt E RS e e
0502 oottt RS
0503, oottt
0598. Summary of remaining write-ins for Line 5 from overflow page. e
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
1401. Other assets tri-party/tax credit BONG INCOME..........cciiiiiieieiscce st sb s sssssssens | ressessisssesssssnsas 18,930
1402. Fines and penalties of regulatory QUHNOTIEIES............ccc.uevuricieiieeie sttt sssenas | ersessessessesssnsanes (46,478)| .. ...(225,499)
1403. Profit and loss, miscellaneous........... ....(166,861) ...(390,024)
1498. Summary of remaining write-ins for Line 14 from overflow page... (431,847)] i (511,850) | e (787,511)
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above).......... (626,256)] ....................(856,541)] ..... (1,403,034
3707, bbbt nssssessesssnsnens | nernssssssneenennen 0 [ e 0 [ e .0
3702, bbbt nssnssesnsinsinens | nnsnssssnsnsnnenennnen0) [ e 0 [ e .0
3703, sttt nnsnnsennessesesssisssnnes | eronssssnsseenenen0 [ a0 [ . 0
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes O [ oo | e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......ovuivieiieieiiiii sttt ssesssssessssssensesesssssnssnsenns | sensesessssssnssssesnssnsessenas 0 e | 0
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Statement for June 30, 2016 of the TRAVE LERS CAS UALTY AND SU RETY COMPANY

CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums Collected NEt Of FEINSUIANCE............cvcvirie ettt s s s s ses s sasssans | evsesineas 2,135,275,309
2. NetinVestMENTINCOME.........c.oiiiiiii bbbt | srbessbanseas 192,446,136
3. Miscellaneous income 3,540,460
4. Total (LINES 1THIOUGN 3)....ouveieieciccc ettt st ss s tannns | esbassan 2,331,261,904
5. Benefit and 0SS related PAYMENLS.........ccveviiiviiieiecteee ettt bbb ntesenas | evenrenes 1,233,685,314
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..........cccveviveieeieiiiececeeee e [ eevereiinns 970,167,155 | .......... 1,073,814,442 | .......... 1,865,703,203
8.  Dividends paid to POICYNOIAETS..........cceviiieiicicscee ettt sssensesssessennns | sosessssessessens 2,743179 | oo 2,605,195 | oo 6,667,705
9.  Federal and foreign income taxes paid (recovered) net of $.....(813,079) tax on capital gains (losses).... 77,221,081 .108,984,011 .238,210,079
10 Total (LINES 5 HNrOUGN 9)....ccvvuuererreriiieeiiserieiseesss sttt sttt | snesisins 2,283,816,730 | .......... 2,190,961,390 | .......... 4,103,000,309
11.  Net cash from operations (Line 4 MiNUS LINE 10)..........cccviueieieiiiieieiesiesee ettt ssssessenas | sevessessesnns 47445175 | ... 107,363,801 |.......... 1,185,724,516
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS...ceeerirerreeieri ettt | reeneieen 867,098,849 | .......... 1,266,295,951 | .......... 2,290,113,427
12,2 SHOCKS..ouuereersereesseeeesseeeess et et es s b e8RS Rkt | eenbsennset s 1,357,766 | .ovvvererrerenns 102,909 | .oooovrveernene 1,081,631
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........cvvvuerirreiiereceiri sttt nens et nes | crisesetsenenes 75,603,273
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVestMents..............cccooveiecvceeeiieccsesieieien | e 0
12.7 Miscellaneous proceeds ...37,946,903
12.8 Total investment proceeds (LINES 12.110 12.7) ..ot essss s ssssssssesssssssssssssessseses | cessessessan 982,006,791
13.  Cost of investments acquired (long-term only):
130 BOMAS .. veveueeersreessee ettt | rneriraeens 735,591,634 | .....cooeeens 980,130,744 | .......... 2,289,281,509
1312 SHOCKS. . verureerereerareeseeesseess st e ess s es s8Rt nnsnns | eetieessanest st enstsnnens (V] [ 5,994,744 | oo 0
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.......cveeererrisrciiseeris stttk | seensssesneens 93,459,545 | ....vvvvr 84,459,595 | ...cocovuvnn. 141,597,786
13.6  MisCEllaNEOUS APPHICAtIONS............coivieeiicrcteieic ettt saesns | ebisssssassesan 9,074,953 | .............. 17,192,776 | ............... 27,422,367
13.7 Total investments acquired (LINES 13.1 10 13.6).....cuirviirreiniieieissisessiesise e ssessesssssesssssessessssssessssssssessenes | essssssssas 838,126,132 |.......... 1,087,777,859 | .......... 2,458,301,662
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
6.3 BOMOWEM fUNGS......orveereereesaeeeesseeeesseeessseeeess s eeessseee et ess st | sessssnssessnnseenn (20,885) | ..ovevvrerrerennne (19,502) | v.oovvvrceercrenne (39,684)
16.4 Net deposits on deposit-type contracts and other insurance HabilitIES. ............ccvvvererveveereieeeseeeceeerese s | evereereeiess e (1 (01 0
16.5  DIVIdENAS 10 STOCKNOIABTS. ....vvvveevevreresiseeceseeees et seess st ss s ssss st ssss st ssnssnns | eeesssaeens 553,000,000 | .....ccooeees 562,000,000 | .......... 1,168,000,000
16.6  Other cash provided (APPHEA)..........ccvveireierireieie ettt sses b s s sssssse s ess s snsenes | sresssssseseas 64,975,057 | oo 48925138 | ... 55,207,436
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)............ | cccovvnves (488,045,829)] ............ (513,094,364)]......... (1,112,832,248)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Ling 17)........ccccoevvercercaes | covrrrennes (296,719,995)| ............ (143,159,078)| .............. (11,108,552)
19.  Cash, cash equivalents and short-term investments:
19.1 BEYINNING O YBAT......cvvvveietreeissceeetseesesssse et s sttt ss st | neesisaeens 531,018,752 | ....conueens 542,127,304 | ....cooeevens 542,127,304
19.2 End of period (Line 18 plus Line 19.1)....... 234,298,757 398,968,226 531,018,752
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChENGE OF DONGS.......ccvvemmriiiaieeemmeesisieeesiseesisssesssssss s sst s bbbt sss s | nessessenens 14,030,500 | ..oooerrevnne 1,006,180 | ...cvvvvnns 17,338,312
20.0002  Stock distribution from limited PArNErSNIDS...........vveerrrerrerrirreeeeeeeesee s sess s sssssesssans | cersesssesesans 1,414,863 | oo 5,797,898 | ..ovveererennn. 5,797,898
20.0003  Interest reCeiVEd iN SECUMHIES...........cvuuiieeriiriiiieiisir s | criessisssissienees 325,167 | oo 358,544 | ..o 701,735
20.0004  Bonds eXchanged fOr STOCK.. ...ttt seesss s nsessntnsens | sobesessissntessesssnsanans (L] I 196,846 | ..cocvovvrnenen. 196,846
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Statement for June 30, 2016 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

A. Accounting Practices:

Travelers Casualty and Surety Company (the Company) prepares its statutory financial statements in conformity with accounting practices

prescribed or permitted by the State of Connecticut.

The State of Connecticut requires that insurance companies domiciled in Connecticut

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

financial statements.

Net Income
Travelers Casualty and Surety Company state basis

rONE

NAIC SAP (1-2-3=4)

Surplus
Travelers Casualty and Surety Company state basis

ONo G

NAIC SAP (5-6-7=8)

State Prescribed Practices that increase/(decrease) NAIC SAP
State Permitted Practices that increase/(decrease) NAIC SAP

State Prescribed Practices that increase/(decrease) NAIC SAP
State Permitted Practices that increase/(decrease) NAIC SAP

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

No significant change.
C. Accounting Policy:

No significant change.

State of
Domicile

June 30, 2016

CT

CT

$ 188,317,212

December 31, 2015
$ 1,259,164,465

$ 188,317,212

$ 1,259,164,465

$ 6,375,530,910

$ 6,376,266,631

$ 6,375,530,910

$ 6,376,266,631

(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:
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 prepayments, 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 (SVO) 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.

(2) Not applicable.

(3) Not applicable.
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Statement for June 30, 2016 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY

NOTES TO FINANCIAL STATEMENTS

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

been recognized as a realized loss were as follows:

a. The aggregate amount of unrealized losses:

b. The aggregate related fair value of securities
with unrealized losses:

=

1.
2.

Less than 12 Months
12 Months or Longer

Less than 12 Months
12 Months or Longer

$ 72,459
$ 2,712
$ 32,474,411
$ 112,432

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

E. Repurchase Agreements and/or Securities Lending Transactions:

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

Note 8 — Derivative Instruments

No significant change.

Note 9 —Income Taxes

No significant change.

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

Through June 30, 2016, the Company sold $252.5 million of securities to the Travelers Money Market Liquidity Pool as follows:

(in millions) Proceeds
March 1, 2016 $ 1152
March 23, 2016 20.0
April 22, 2016 48.0
May 23, 2016 29.3
June 21, 2016 40.0

Note 11 — Debt
A. No significant change.

B. Not applicable.
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Statement for June 30, 2016 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY

NOTES TO FINANCIAL STATEMENTS

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

Through June 30, 2016, the Company paid dividends totaling $553 million to its parent company, Travelers Insurance Group Holdings Inc. as follows:

(in millions) Ordinary Extraordinary Total
March 21, 2016 $ 295 $ - $ 295
June 20, 2016 258 - 258

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.
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.
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Statement for June 30, 2016 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY

NOTES TO FINANCIAL STATEMENTS

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, 2016:

Description Level 1 Level 2 Level 3 Total

Bonds

Industrial and miscellaneous $ - $ 77,400,770 $ - $ 77,400,770
Preferred stock

Redeemable - 29,445,325 - 29,445,325

Non-redeemable 1,814,650 1,035,934 - 2,850,584
Total preferred stock 1,814,650 30,481,259 - 32,295,909
Common stock

Industrial and miscellaneous 5,700,838 - - 5,700,838
Total securities at fair value $ 7,515,488 $ 107,882,029 $ - $ 115,397,517

At June 30, 2016, the Company also holds Level 2 U.S. political subdivisions bonds, Level 3 non-redeemable preferred stock, and Level 3
industrial and miscellaneous common stock, all measured and reported at their fair value of $0.

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

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

Beginning Total gains  Total gains Ending
Balance Transfers Transfers & (losses) & (losses) Balance
at into out of included in included in at
Description 3/31/2016 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements  6/30/2016
Bonds $ 5,025,300 $ - $- $ 767,200 $- $ - $ - $ (5,792,500) $ - $ -

(3) Not applicable.

(4) Bonds and preferred stock 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 fair value is based upon market quotations. Accordingly, the fair value for such common stock is
included in the amount disclosed in Level 1 of the hierarchy. The market quotations for these securities are provided by the SVO or a third
party organization.

The Company also holds common stock where the fair value estimate is determined by an internal portfolio 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, 2016) Aggregate Admitted (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Short term bonds $ 234,214,522 $ 234,212,252 $ 42,675,085 $ 191,539,437 $ - $ -
Long term bonds 9,486,646,728 8,921,929,866 295,279,957 9,190,400,499 966,272 -
Preferred stock 34,033,909 33,455,909 3,552,650 30,481,259 - -
Common stock 5,700,838 5,700,838 5,700,838 - - -
Not
Practicable
(At December 31, 2015) Aggregate Admitted (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Short term bonds $ 531,267,923 $ 531,266,995 $ 183,898,622 $ 347,369,301 $ - $ -
Long term bonds 9,370,067,925 9,063,055,201 316,658,237 9,044,981,159 8,428,529 -
Preferred stock 34,371,628 33,881,628 136,000 34,235,628 - -
Common stock 6,983,400 6,983,400 6,983,400 - - -

D. Not applicable.

Note 21 — Other Items

No significant change.
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Statement for June 30, 2016 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 22 — Events Subseguent

The Company had no material subsequent events through August 4, 2016.

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, 2016 to June 30, 2016, the prior year-end total loss and loss adjustment expense reserves developed favorably by
$53,477,000 resulting from better than expected loss and defense and cost containment development primarily in the workers’ compensation, other
liability — occurrence (excluding environmental reserves), other liability — claims made, special property, commercial auto liability and auto physical
damage lines. This favorable development was partially offset by unfavorable development in the commercial multiple peril line and for
environmental reserves in the other liability — occurrence line. Lower estimates for adjusting and other expenses also contributed to the total
favorable development.

The improvement was driven primarily by better than expected loss experience in (i) the workers’ compensation line for accident year 2015 as well as
“Prior” accident years, (ii) the other liability — occurrence line for both primary and excess coverages for accident years 2011 and 2015, (iii) the other
liability — claims made line for accident years 2007 through 2011, (iv) the special property line driven by non-weather related losses primarily for
accident year 2014, (v) the commercial auto liability line for accident years 2010 and prior and (vi) the auto physical damage line for accident years
2014 and 2015. These improvements were partially offset by (i) unfavorable development in the commercial multiple peril line resulting from a
refinement of IBNR from mono-line property coverages to commercial multiple peril for non-weather related losses, primarily impacting accident year
2015 and (ii) unfavorable development for environmental reserves in the other liability — occurrence line for “Prior” accident years. Lastly, the
improvement in adjusting and other expense reserves was driven by the allocation of adjusting and other expense reserves by year as disclosed in
the Schedule P Interrogatories of the Company.

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

Note 26 — Intercompany Pooling Arrangements

No significant change.

Note 27 — Structured Settlements

No significant change.

Note 28 — Health Care Receivables

No significant change.

Note 29 — Participating Policies

No significant change.

Note 30 — Premium Deficiency Reserves

No significant change.

Note 31 — High Deductibles

No significant change.

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

No significant change.

Note 33 — Asbestos/Environmental Reserves

In 2009, Travelers Property Casualty Corp. (TPC) and PPG Industries, Inc. (PPG), along with approximately 30 other insurers of PPG agreed in
principle to settle asbestos-related coverage litigation under insurance policies issued to PPG (the Agreement). The Agreement was incorporated into
the Modified Third Amended Plan of Reorganization (Amended Plan) proposed as part of the Pittsburgh Corning Corp. (which is 50% owned by PPG)
bankruptcy proceeding. In January 2016, the remaining objections to the Amended Plan were dismissed and in the second quarter of 2016, TPC fully
satisfied its obligation under the Agreement by making payments totaling $524 million, of which $518 million was related to asbestos reserves. The
Company’s allocable share of the payments resulted in a $105.5 million decrease to the Company’s direct asbestos reserves and a $92.8 million
decrease to the Company'’s net of ceded reinsurance asbestos reserves. The Company’s obligations under the Agreement were included in its claim
and claim adjustment expense reserves at March 31, 2016 and December 31, 2015.

Note 34 — Subscriber Savings Accounts

No significant change.
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Statement for June 30, 2016 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 35 — Multiple Peril Crop Insurance

No significant change.

Note 36 — Financial Guaranty Insurance

A. No significant change.

B. Not applicable.
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Statement for June 30, 2016 of the TRAVE LERS CAS UALTY AND SU RETY COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

12
2.1

22
3.1

3.2
3.3

4.1
42

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

9.11

9.2
9.21

9.3

GENERAL

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

as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity?

If yes, date of change:

Yes|[ ]
Yes [

Yes|[ ]

No[X]
] No[]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?

If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end?

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

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

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

result of the merger or consolidation.

Yes [X

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
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.

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

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date

should be the date of the examined balance sheet and not the date the report was completed or released.

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

By what department or departments?
Connecticut

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

with Departments?

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

by any governmental entity during the reporting period?

If yes, give full information:

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

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

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

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance

Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1

Yes[ ] No[X

2/31/2014

] NAT]

1

2/31/2014

04/26/2016

Yes|[ ]
Yes|[ ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes|[ ]

NA[X]
NA[X]

No[X]

No[X]

No[X]

1
Affiliate Name

2
Location (City, State)

FRB

0occC

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?

(

(

(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.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

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

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

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

On February 3, 2016, the Board of Directors of The Travelers Companies, Inc. (“Travelers") adopted amendments to Travelers Code of Business
Conduct and Ethics (the "Code"). The purpose of the amendments was to globalize the current Code and update the Code with respect to business and

requlatory developments as well as to provide additional guidance and greater detail with respect to various matters, including with respect to raising

ethical concernsireporting obligations, conflicts of interest, separate policies and violations.

This summary of the amendments to the Code is qualified in its entirety by reference to the full text of the Code. as amended.

Have any provisions of the code of ethics been waived for any of the specified officers?
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Statement for June 30, 2016 of the TRAVE LERS CAS UALTY AND SU RETY COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
1
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 3,842,938,702 4,235,246,882
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 14,944,037 15,511,104
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 3,857,882,739 $ 4,250,757,986
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
15.2 Ifyes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 61,051,599
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 61,051,599
16.3 Total payable for securities lending reported on the liability page: $ 61,051,599
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[ ] No[X]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase 270 Park Avenue, New York, NY 10017-2070
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Citibank Futures 1S Wacker, 10th FI, Chicago, IL 60606 Futures account
Citigroup Global Markets Inc. Special Equity Transactions Group Brokerage account
390 Greenwich Street, 1st Fl, New York, NY 10013
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
N/A
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions:
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Statement for June 30, 2016 of the TRAVELERS CASUALTY AND SU RETY COMPANY
GENERAL INTERROGATORIES (continued)

3.1
3.2

4.1

4.2

5.1

6.1
6.2
6.3
6.4

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
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[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[X] Nol[ ]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total

Other liability-occurrence 0.000 | 5.000% 0 31,216,156 31,216,156 0 0 180,186 180,186

Total XXX XXX 0 31,216,156 31,216,156 0 0 180,186 180,186
Operating Percentages:

51 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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statement for June 30, 2016 of e T RAVELERS CASUALTY AND SURETY COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1
NAIC
Company
Code

ID
Number

3

Name of Reinsurer

7

Domiciliary
Jurisdiction

5

Type of
Reinsurer

6
Certified
Reinsurer Rating
(1 through 6)

7
Effective Date
of Certified
Reinsurer Ratin

NONE
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Statement for June 30, 2016 of the TRAVE LERS CAS UALTY AND SU RETY COMPANY

Current Year to Date - Allocated by States and Territories

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year PriorSYear CurrerA;t Year PriorsYear Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........ccccooeneineriniinnen. AL ... (IO (PO 1,924,214 | oo 2,305,181 | covvrrereernn2,158,806 | oo 1,577,038 | .ocvoeene 45,804,743
2. Alaska... LAK L.... ...335,701 ...347,788 ...31,990 ..534,159
3. ANZONA..s AZ]... [T (PO 2,958,804 3,313,746 818,610 | covvvvrrs 12,378,257
4. ArKanSas........cocomeeneiinniinees AR]..... Lo | o 1,999,790 | .oooovivvrrenne 2,369,304 | ..oooovvrrerrn 480,953 | i (279,401)| v 9,541,776
5. California.......cccoocunevenerencrennnens CAJ...... [INUR [FR 2,892,088 | ..ooverriirerinnes 3,936,694 | ..o 6,867,798 | ..ovvvrrirrenes 7,157,208 | ..ovvennne 98,893,813 [ e 113,541,928
6. Colorado......cccoovrumrvnrrrnirrnenene CO]J....... Levooe | o 769,952 | oo 610,814 | oo 231,398 | oo 356,276 | c.vvvreernenn 8,703,946 | ...ccovvvrne. 8,285,887
7. ConNECCUL......coveererrrrirris CT|.e Levooe [ v 6,783,119 | oo 5,081,161 | covveriirennnnd 6,452,430 | covvvviirnrines 5,679,221 | ccovvrenenn 149,012,452 | ..coovevnneee 201,424,785
8. Delaware......ccocomeermeerniirniinnens DE[....... Levooe | o 191,770 [ oo 118,253 | oo 62,341 [ oo 86,367 [ .oovvvvreene 11,966,232 | ...ovvvvrrnnee 20,237,704
9. District of Columbia................. DC|.... Lo | o 2,355,054 | ..ooorvriiriens 731,618 | v 496,075 | .ooovvveeieiins 529,855 | ...covvvrinens 18,075,724 | ...coovvvvnee 18,405,874
10, Florida......c.ocveeeverierierieriens FL]....... Lo e 10,812,693 | .ooovvvvvie 12,296,800 | ..oovvvvnvrnnene 6,012,195 | coveeriiene 4,978,450 | ..ovvrrrnne 98,331,416 [ .ocoovvvnnee 110,623,551
11, GeOrgia.....eeecvecveerieriereeens GA[...... (IO [FRR 3,125,286 1,998,550 | ..ccoovvervrennes 1,984,078 | ..covevnnne 39,336,697 | .coovverrinnes 39,113,505
12, Hawaii....ocoocoverncrnirncrncncs HI....... Lo | v 7,737 | 00889,330 | 88,400 | e 288478 | .ovvveeenns 1,459,207 | .ovvovvirvri 1,401,249
13, 1daho......ccccovevnerncrinerinnicnneeneD | e L . 331,781 | . 4,456,485 | ... 4,850,021
14, MNO0IS.....ovvvvrrrerrnernerrerneenene L | e, Lo | covvrierrennen 9,892,486 | ..o 10,745,750 | oo 4,189,206 | oo 4,316,248 | ..o 49,559,729 | ..o 53,160,626
15, Indiana......cccoovvrverinerinecnen N | e Lo v 2,222,956 | oo 1,708,694 | o 903,781 | 815,283 | v 9,788,886 10,554,097
16, 1oWa..ccerncneenn A | L..... ....2,526,613 ..1,200,520 ...1,197,036 .11,508,142 ...11,588,669
17, Kansas......ccveveneeineeenn KS | e L..... 3,188,328 1,658,355 1,436,150 18,660,346 19,112,688
18, Kentucky....oooovivvcvneriririnens KY |...... [N (PR 1,150,851 | .ovovrrernn 1,070,158 | oo 761,393 | oo 674,041 | oo 21,931,493 | oo 22,400,022
19, LOUISIANG. .......vvverrrrirerierians LA]..... Levoor [ e 3,609,197 1,101,554 | oo 1,353,043 | oo 39,892,763 | ................ 47,686,428
20.  Maine.....coocveeeceeirerreiees ME(....... Levooe | e 305,456 | ..cooevrcrienines 370,750 | v 145,668 | ..oovvvvrerrerine 410,047 | .ocvverrene 13,725,351 | oo 13,847,031
21, Maryland........ccccooevverriierinnns MD ... Levoor [ o, 2,870,800 | .ocvvverirernnnne 3,538,357 | covvverirerranns 2,577,908 | cocovvviene 2,241,316 | oo 71,002,297 | coovovienee 77,729,288
22. Massachusetts............c........... MA ... Levoor [ v, 6,896,765 | ....ccoevvnnn 10,849,522 | ...ccoovvvrne. 9,255,616 | ..vvvvrirenn 6,994,596 | .............. 116,192,394 | .............. 124,483,919
23. Michigan........c.cooovsrvrsrrerinnnn. MI....... Levoor [ e, 2,416,180 | cvovverirrnnnn 4,078,203 | ..cooorrvrinnns 4,275,686 | ...oooovvrrnnns 4,858,780 | ... 205,318,847 | ...coouee. 239,952,802
24.  Minnesota.........ccocoverererereee . MN| ... Levoor [ o, 2,510,183 | cvovverrerianee 2,815,575 | cvvvvevreerann 2,254,491 | covvvne 2,369,590 | ..oovorvrrinnne 34,535,041 [ ooverirnne 33,922,146
25, MiSSiSSIpPi.......cccrervrrrerrrrnneen MS | e Levoor [ v 2,474,991 | oo 2,351,413 | e 951,955 | coovverieeinnns 1,844,093 | oo, 19,575,566 | ...ccovvrvnees 12,015,129
26.  MiSSOUTi.....cccocrsvrrerrerrerreneee MO [ oo Levoor [ v 2,136,649 | oo 1,396,614 | .cocovvverenee 2,426,088 | ..cooveriane 2,085,918 | ...ccoovernnnn 30,635,086 | ....ccooveenee 30,282,055
27. Montana........ccoeeovmrrmrrnrrnnen MT | e Levoor | o 365,329 | oo 303,309 | oo 154,573 | oo 267,775 | cooveererines 1,542,297 | oo 2,248,739
28.  Nebraska..........ccocoeereerneeen.NE | oo Livoor | o 488,568 | ...covvvrrrrirnns 401,161 [ oo 693,728 | oo, 754,723 | oo, 11,626,736 | ..oovvverenees 11,152,753
29. Nevada......cooomrcvmrrmreneend NV [ i Lo [ o 1,335,207 968,681 | ..ovoverrrrireiinne 162,339 | oo 510,132 | oo 3,304,492 | oo, 3,318,613
30. New Hampshire........c..ccc.oe....NH| ... L. ...263,424 ...447.257 . ..611,156 .17,251,638 ...16,176,012
31, New Jersey.....coevvrrcvmrcverenen. Nd [ e Lo | o 1,241,150 878,563 | ..covverr0rrnnn 3,663,692 | oo 3,034,791 178,548,096 188,712,051
32, New Mexico........cocovvrmrrenne NM| ... Levoor | o 764,962 | oo 472,017 | oo 231470 | e 246,262 | .oovoerierinnes 3,860,167 | ..ooverrrene. 3,813,253
33 New YorK...ooooooeeonrrcnrrsnreneen NY [ e Levoor | v 12,224,998 | ...ovvevennn 11,345,541 | ................15,090,306 | ......cc0.o..... 14,632,475 | coovvvenen. 193,244,284 | .............. 240,329,220
34.  North Carolina..........cccccooe.....NC | ... Lo | s 5,785,674 | coovveiann 3,677,256 | ..oovveereernn 2,177,862 | o 1,430,056 | ..ccoovvvnneen. 33,658,479 [ oo 34,491,787
35.  North Dakota.........ccccooeveeeee.ND | e IS O 48,400 | oo 47,904 [ oo (143) | e (1072 | I 93,351 | oo 129,694
KIS T 03110 SN O, - f ISV Levoor | o 326,415 | oo 315,200 | oo 980,849 | 1,681,071 | oo 45,733,573 | oo 78,412,128
37.  Oklahoma.........ccccooverrnnrennn. OK [ e Livoor | oo 458441 | oo 778,617 | oo 106,235 | i 122,575 | oo 8,130,166 | ...cocvorvreenee 12,129,330
38, Oregon......ccocovreennevsenenen. OR [ i Levoor [ o 3,075,539 | oo 3,699,604 | ..o 861,216 | i 1,019,789 | oo 8,737,391 | o 7,739,739
39. Pennsylvania...........ccoconrereee. PA | e Lo [ v 6,304,341 | oo 8,283,881 | ...ccooouvn. 234,111,757 | oo 9,924,958 | .............. 174,022,573 | ...ooeooeee 200,856,912
40. Rhode Island.......c.ccccocnrinnienne RI....... Lecoor | o 336,428 | oo 469,997 | oo 826,922 | oo 3,230,982 | oo 27,043,042 | ..ooovvenene 29,185,647
41.  South Carolina......c.c.coocrerenne. SCl...... Livoor | o 971,271 | e 1,632,719 | oo 375414 | v 6,549,529 | ..o 13,582,855 | ..ovvvvrrnnn 13,998,815
42, South Dakota.........ccccosrenrenne SD|....... Lecoor | o 211,489 | oo 87,879 [ oo 193,698 | ooovveeririieene 72,238 [ oo 1,053,686 | ..coovvverienn 1,013,465
43, TEeNNESSEE......ccoccomrmrrrrrirsiinnes TN|...... Lo | s 9,050,307 | cooverriernnn 6,380,619 | .ovvvrrircienee 2,795,368 | ..oovvrrienes 3,216,757 60,254,234 | ...covovveenee 56,336,605
44, TeX@S..oomromrrnrneieernninnenneen TX | e L..... ..24,575,591 ...27,236,886 | .... .6,373,232 4,171,051 91,069,948 | .... .102,034,013
45, Utah..conicecelUT Lecooe | o 786,445 | ..o 1,030,638 | .ooooverriines 397,914 301,582 | v 4,892,884 | ..oovvinn 4,750,760
46.  Vermont........ccoovcvnernronnen VT | e, IS P 46,795 [ oo 536,199 | .o 276,800 | oo 712,758 | o 4,762,615 | oo 5,168,682
47.  Virginia.. WAL L ..15,573,432 ...12,499,591 ..6,084,590 ...5,197,985 .43,902,719 | .... 49,402,773
48.  Washington..........ccocoverneennes WA[...... Lecooe | o 197,042 [ oo 213,213 | o 299,265 | ..o 347,800 | covvvrrirenn 8,642,334 | ..o, 9,575,487
49.  West Virginia.......c.coocverrvenen. WV ....... Licooe | o 480,628 | ...ccooovririnnen 211,823 | oo 537,539 | oo 724404 | oo 5,963,521 | ..o 8,019,250
50.  WiSCONSIN......ovvemrvrrircirrirnnene WI....... Lo | o 1,613,019 | oo 2,368,064 | ...coovvirnrnnnee 2,078,634 | ..ovvvrriene 2,053,142 | oo 33,505,085 | ..coovvirrinnee 32,766,528
51, WYoming......cocoovevenererunernncnnne WY |....... ISP O 16,248 | oo 26,294 | ..o 729 | e, 6,727 | oo 229,464 | .o 240,102
52.  American Samoa..........cc..cco.... AS ... O OO (U N (O R 0 [, (01 OO (01 O 0
53, GUAM..ciercecrecees GU]J....... ISP OO 3478 | oo 65,367 [ ..o, (U (01 OO (01 R 0
54.  Puerto RiCO.......cccounmrvrrrrrinen. PRI....... [T (PR 1,390,246 | ....coooovvrrrinne 944568 | ...coovvrirecrnnee 1,571,815 | oo 140,000 | .cooovrerrennes 6,151,827 | oo 25,000
55.  US Virgin Islands..........cccccouvunne. VIf....... ISP IO 108,268 | ...covvvrvrirnne 83,340 [ .o, (U [ 140,000 | .ooovveveerreirnns 155,000 | ooovverrreerennn 210,000
56. Northern Mariana Islands......MP |....... Nuco | e (U1 ST (U1 TR (U1 RO (U1 TR (U1 TR 0
57. Canada........cnnrennens CAN |....... Noveo [ e (U N (U R (U (01 TR (01 O 0
58.  Aggregate Other Alien............. OT e XXX | i 964,200 | coooviiiieinne, 359,539 | . (01 {0 R [0 0
59, TotalS.....oouvivirrirnisiisiieiiniiens (@)...54 | o, 166,020,054 | ............. 171,308,334 [ ...ocovenve 338,347,638 | ... 115,235,310 | ........... 2,121,783,303 | ........... 2,397,963,414
DETAILS OF WRITE-INS
58001. BMU Bermuda.........c.coccovevereeenrens [ eenee 99,9 O [ 954,099 ..o 355,034
58002. BRB Barbados..........cc.ccoeemvemrinns [ conee XXX.. ...10,051 |..... ..4,308 |..
58003. GBR United Kingdom....... I ) 0.0, G [ 50 | oo 0
58998. Summary of remaining write-ins
for Line 58 from overflow page.....| ..... XXX o (01 T 197 |, (01 O (0 R 0 [ 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)........ | ..... XXXo ] e 964,200 | ..o 359,539 | .o (O R {01 TR 0 [ 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for June 30, 2016 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY

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

The Travelers Companies, Inc.
. St. Paul Fire and Marine Insurance Company (24767) *
...... St. Paul Mercury Insurance Company (24791) *
...... St. Paul Guardian Insurance Company (24775) *
...... St. Paul 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 11 Limited Partnership (99%)
... Laurel Village IV Limited Partnership (99%)
... Laurel Village Tower A Limited Partnership (99%)
... Laurel Village Tower B Limited Partnership (99%)
. Laurel Village Tower C Limited Partnership (99%)
U Laurel Village Swinford Limited Partnership (99%)
......... USF&G Retail Associates GP, Inc.
vee veo wo ... USF&G/Fidelity Retail Associates Limited Partnership (1%)
......... USF&G/Fidelity Retail Associates Limited Partnership (83.95%)
......... BMR Sports Properties, Inc.
e Black Mountain Ranch Limited Partnership (1%)
...... Black Mountain Ranch Limited Partnership (85%)
...... MMI Capital Trust I
...... Promenade Partners, LLC
...... USF&G Capital 1
...... USF&G Capital 111
...... 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
...... Upper Lake Growth Capital, LLC (99.1%)
...... Veshridge Partners, LP (88.4%)
...... Windamere 11, LLC (98.9%)

Notes:
* Denotes affiliated insurer

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

Minnesota
Connecticut
Connecticut
Connecticut
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
Minnesota
Minnesota
Minnesota

41-0518860
41-0406690
41-0881659
41-0963301
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

AA-1560270
41-1985480
76-0753165
41-1927945
20-1222630
41-1963936

...... 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
... 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) *

. .o ... ... 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%)
e e . Lone Rock Timber Investments Il, LLC (90%)
......... Travelers (Bermuda) Limited *
......... Travelers Lloyds Management Company
......... TPC Investments Inc.
......... Travelers Casualty and Surety Company (19038) *
... ... ... Farmington Casualty Company (41483) *
... ... Travelers MGA, Inc.
. 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

. J. Malucelli Participagdes 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%)

Minnesota
Minnesota
Delaware
Minnesota
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Singapore
United Kingdom
United Kingdom
United Kingdom
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
Texas

Canada

Canada

Canada
Connecticut
Delaware
Delaware
Delaware

Brazil

Brazil

Brazil

Brazil

Brazil

41-2007089
41-1926305
41-1762781
41-1888760

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
AA-3194119
20-4312440
06-1534005
06-6033504
06-1067463
75-2676034

AA-1560270
AA-1560039
06-0907370
47-2215437
47-2215437
47-2215437

AA-2230021

AA-2230002
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Statement for June 30, 2016 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY

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

. J. Malucelli Latam S.A. (49.5%)
. JMalucelli Travelers Seguros S.A. (51%) *

. Travelers Participagdes em Seguros Brasil S.A. (95%)

Travelers Seguros Brasil S.A. *

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) *

......... The Travelers 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) *
... Travelers Distribution Alliance, Inc.
... Travelers TLD, LLC
. Tiercel, LLC

. Redstart, LLC

. The Travelers Home and Marine Insurance Company (27998) *

* Denotes affiliated insurer

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

Brazil
Colombia
Brazil
Brazil
Connecticut
Connecticut
Delaware
Connecticut
Connecticut
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
Delaware
Delaware
Delaware
Delaware
Connecticut

wee vee weo ... The Travelers Lloyds Insurance Company (41262) * Texas 76-0002592
AA-2330036 ... ... ... ... Travelers Marine, LLC Delaware 06-0566050

AA-2230022
06-0876835
06-1286266
06-6033504
06-1286268
06-1203698
75-1732040
06-0566050
06-0566050
06-0291290
06-0566050
59-3372141
56-1371361
75-6013697
AA-1120023
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
62-1657094
06-0566050
06-0566050
06-0566050
35-1838079



Statement for June 30, 2016 of the TRAVELERS CASUALTY AND SU RETY COMPANY
SCHEDULE Y

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

[4%9)

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......... 30481... |41-1230819.. | ooveeveererrens [ | e St. Paul Surplus Lines Insurance Company............ . | St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC........ccoccvveererrrnnn.
3548...... The Travelers Companies, Inc......... 41769... [41-1435765.. | ...oovveeeeereenns [ e | e The Travelers Casualty Company . .... | St. Paul Fire and Marine Insurance Company..... |O/B/M................ ...100.000 | The Travelers Companies, INC.........coccvevereerennn.
3548...... The Travelers Companies, Inc......... A1750... [41-1435766.. | ...cvvverererens [ errrieirieisinees e Travelers Constitution State Insurance Company... |CT............ A, St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Compani€s, INC...........cccoerireeris | verereirenns
3548...... The Travelers Companies, Inc......... 00000... |51-0375653.. [ ....cvverrririns | cerirereirieinnes | cereerireeisieeeeinnnns Northbrook Holdings, INC..........cccccovovriieiriiinninne DE......... NIA..ccooee St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Compani€s, INC...........ccccerureeris | verereirnnnns
3548...... The Travelers Companies, Inc......... 36463... | 36-2999370.. | .evvverrerrereres e | e Discover Property & Casualty Insurance Company. [CT............ ... | Northbrook Holdings, Inc ...100.000 | The Travelers Companies, INC...........corerrrrernnn.
3548...... The Travelers Companies, Inc......... 19224... [36-2542404.. | .....ooovvvveres | e [ St. Paul Protective Insurance Company.................. (03 P ... |Northbrook Holdings, Inc ...100.000 | The Travelers Companies, INC..........ccervrrrrrnnn.
3548...... The Travelers Companies, Inc......... 10213... [52-1925132.. [ .eovveeevrreiree | ereereinninirenns [ ereeressenesseenns Discover Specialty Insurance Company.................. (03 I A s St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccvvrrerrrens | correrrrennns
3548...... The Travelers Companies, Inc......... 25887 ... [52-0515280.. | ...covvurercreeren | orererirnireienen | e United States Fidelity and Guaranty Company....... CTvri (A, St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Compani€s, INC..........ccouurvernreres | corerriniunes
3548...... The Travelers Companies, Inc......... 25879... |52-0616768.. | ....coovoeererreens | e | e Fidelity and Guaranty Insurance Underwriters, Inc.. |WI............. A United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Companies, INC...........coreereerrreens | cerrerreeens
3548...... The Travelers Companies, Inc......... 35386... |42-1091525.. [ ..oeveeereeiris | cerrreririeienns | e Fidelity and Guaranty Insurance Company............. United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Companies, InC............cccoervreunnee.
3548...... The Travelers Companies, Inc......... 00000... |52-1551225.. [ ..oecvverreeirins | cerireieirieinnns | e Laurel Village Fidelity Realty, InC..........cccocevrirernnnes United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Companies, InC............cccoervrernnee.
3548...... The Travelers Companies, Inc 00000... |41-1616702.. Laurel Village Joint Venture Partnership................. Laurel Village Fidelity Realty, InC..........ccccoceveeeee |OMeciicici | e 50.000 |The Travelers Companies, INC........cccovvverrirennns
3548...... The Travelers Companies, Inc.........|00000... |41-1542260.. . | Laurel Village | Limited Partnership.. .. | Laurel Village Joint Venture Partnership............ N 99.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 00000... |41-1542261.. Laurel Village Il Limited Partnership............cccccoo.... Laurel Village Joint Venture Partnership............. |O/M.....ccovvvis | won 99.000 | The Travelers Companies, INC.........coeveerreerennn.
3548...... The Travelers Companies, Inc. 00000... |41-1542263.. Laurel Village IIl Limited Partnership..............cc...... Laurel Village Joint Venture Partnership............. |O/M.....ccoovrir | wone 99.000 | The Travelers Companies, INC.........cc.cveerreernnnn.
3548...... The Travelers Companies, Inc.........[00000... |41-1542264.. . |Laurel Village IV Limited Partnership... .| Laurel Village Joint Venture Partnership............ R 99.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 00000... |41-1542266.. Laurel Village Tower A 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... [41-1593312.. | eeuvevveereereens [ eererreirereineines | e Laurel Village Tower B Limited Partnership............ Laurel Village Joint Venture Partnership............. |O/M....cccocovvvenr | e 99.000 | The Travelers Companies, INC..........ocveereereenn.
3548...... The Travelers Companies, Inc......... 00000... |41-1542267.. [ ..ooeerreerrrs | eerireeirieienns | ceeeriieisisieeeesnnas Laurel Village Tower C Limited Partnership............ MN............ NIA. .o Laurel Village Joint Venture Partnership............. |O/M.....cccovviees | oone 99.000 |The Travelers Companies, INC........cccovvverrirennnns
3548...... The Travelers Companies, Inc......... 00000... |41-1542255.. [ ...coverreeiris | erirenirieienns | cereerieesieeeninnas Laurel Village Swinford Limited Partnership............ MN............ NIA..ccooee Laurel Village Joint Venture Partnership............. |O/M.....ccoevrvieas | woee 99.000 |The Travelers Companies, INC........cccovvevvieens | errirerninns
3548...... The Travelers Companies, Inc......... 00000... |52-1704255.. [ ....coveeeeiris | cerireieirieienes | cereerieeisieeeenenas USF&G Retail Associates GP, InC..........cccccvurrnene MD............ NIA. .o United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Compani€s, INC...........ccccevureeris | verereirnnns
USF&G/Fidelity Retail Associates Limited
3548...... The Travelers Companies, Inc......... 00000... |52-1704256.. | ....covveeeeees | cererreereeens [ Partnership MD............ NIA............... USF&G Retail Associates GP, Inc...................... OM..oovviveiais | v 1.000 |The Travelers Companies, INC..........ccerrevrrrinns 0101.....
USF&G/Fidelity Retail Associates Limited

3548...... The Travelers Companies, Inc......... 00000... [52-1704256.. | .....cvoverererre | erererinrireirene | v Partnership MD............ NIA .o United States Fidelity and Guaranty Company... [O........ccccovvnines | voves 83.950 | The Travelers Companies, INC.........c.ccccevurevrenee 0101.....
3548...... The Travelers Companies, Inc......... 00000... [52-1852190.. | ...coverrererereen | orerereerireienes | crereereriesineirerineans BMR Sports Properties, INC.......c.cccourereiernirininne MD............ NIA. oo United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Compani€s, INC..........ccoeverrernrenns | covvrrerinnes
3548...... The Travelers Companies, Inc......... 00000... |52-1573778.. | .coveeveereerens e | e Black Mountain Ranch Limited Partnership............ MD............ NIA .. BMR Sports Properties, INC........coccovvveerierienenne (0117 ISR IS 1.000 |The Travelers Companies, INC.........ccocovvvrrerenne 0102.....
3548...... The Travelers Companies, Inc......... 00000... |52-1573778.. | oo e | e Black Mountain Ranch Limited Partnership............ MD............ NIA . St. Paul Fire and Marine Insurance Company..... [ O.....cccoevvvrenees | vevae 85.000 | The Travelers Companies, INC...........ccorevrierenncn. 0102.....
3548...... The Travelers Companies, Inc......... 00000... |52-2073764.. [ ....coverreerrrs | cerrreerrieienns | cereeriressieeennnnas MMI Capital Trust | St. Paul Fire and Marine Insurance Company..... [O/M................... ...100.000 | The Travelers Companies, InC............cccocrvreennee.
3548...... The Travelers Companies, Inc......... 00000... |41-0406690.. [ ....ccorrrrrrris | cerirererrireiennes | cereerereieisneenennnas Promenade Partners, LLC.... St. Paul Fire and Marine Insurance Company..... [O/M................... ...100.000 | The Travelers Companies, InC............cccoervreunnen.
3548...... The Travelers Companies, Inc......... 00000... |52-1953822.. | ...vvevverrererns | coverrrieieiieiens | vervrieneiessseneins USF&G Capital L....ooevreiereereeieeeseeesieinns St. Paul Fire and Marine Insurance Company..... |O/M.................. ...100.000 | The Travelers Companies, INC..........cccervvveriers | cerrerrrenns
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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
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... |52-2044075..
3548...... The Travelers Companies, Inc.........| 00000... |41-0406690..
3548...... The Travelers Companies, Inc 00000... | .coerrereenne

USF&G Capital Il
. | 350 Market Street, LLC
Travelers Special Services Limited.............ccoccu.....

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

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

3548...... The Travelers Companies, Inc......... 00000... |20-3033027.. [ ..ceverrrrrrrin | eerirererrieieines | cereeriereisneeeennnas Yonkers Financing Corp..........cccevuernirenneenninns St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000... |52-1466734.. | ...vvevrerrereres oo | e English Tum Fidelity Realty, InC........ccccccevvrernee. St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, Inc.
The Travelers Companies, Inc. 00000... English TUM LLC......oovveiiirieieseeecesee s English Tum Fidelity Realty, InC..........ccccovviennnne The Travelers Companies, Inc.
The Travelers Companies, Inc. 00000... Fidelity English Turn Club LLC........ccovvvevrirrrrnnnns English Tum Fidelity Realty, InC........c.ccccovirennnne The Travelers Companies, Inc.
The Travelers Companies, Inc. 00000... English TUM LLC......coooviiicrceeerceeis St. Paul Fire and Marine Insurance Company The Travelers Companies, Inc.
The Travelers Companies, Inc. 00000... English Tum Realty Management, Inc.................... St. Paul Fire and Marine Insurance Company The Travelers Companies, Inc.
The Travelers Companies, Inc. 00000... Fidelity English Turn Club LLC.........ccccvvvvircierien. English Turn Realty Management, Inc................ The Travelers Companies, Inc.
The Travelers Companies, Inc. 00000... 8527512 Canada INC........ccoevvevereereenireeicirieies St. Paul Fire and Marine Insurance Company. The Travelers Companies, Inc.
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The Dominion of Canada General Insurance
. | Company CAN..

Fog City Fund, LLC.......coovveerrerceeeeres
Symmetry Growth Capital II, LLC
. | Upper Lake Growth Capital, LLC.
Vesbridge Partners, LP..........cccocoevvivvnienniinnne

3548...... The Travelers Companies, Inc.........|00000... | AA-1560270.
3548...... The Travelers Companies, Inc......... 00000... |41-1985480..
3548...... The Travelers Companies, Inc. 00000... | 76-0753165..
3548...... The Travelers Companies, Inc.........|00000... |41-1927945..
3548...... The Travelers Companies, Inc. 00000... | 20-1222630..

. 18527512 Canada Inc.... ... |O/IBM...
St. Paul Fire and Marine Insurance Company..... [O.....ccccocceveinnnee
St. Paul Fire and Marine Insurance Company.....
.. | St. Paul Fire and Marine Insurance Company.....
St. Paul Fire and Marine Insurance Company.....

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

3548...... The Travelers Companies, Inc......... 00000... [41-1963936.. | ...vvevrerrerrrins | eerrrrririreiieinns | rervereieieisnseneens Windamere II, LLC St. Paul Fire and Marine Insurance Company..... [O.....ccccccovuvirnnee. The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000... |41-2007089.. | ....vvverereereens | eereereirererieines | e Windamere Ill, LLC St. Paul Fire and Marine Insurance Company..... [O.....ccccccovuvernnee. The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000... |41-1926305.. | ...vevvrreerreens | eoreereirereineines | e Windamere, LLC.......c.ocveirinerneirereereiseenenne St. Paul Fire and Marine Insurance Company..... [O.....c.ccccoeuvernnee. The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc......... 00000... [41-1762781.. | .oeeeveeeerreens [ eorerreieirerieines | e Camperdown Corporation..............ceeeeeeereeeeeens The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC........c..cceceererrennn.
3548...... The Travelers Companies, Inc......... 00000... |41-1888760.. [ ....ccoeerrrrrrens | cerirererrieienes | cereerireieisieesennnas SPC Insurance Agency, Inc The Travelers Companies, Inc. ...100.000 | The Travelers Companies, InC............ccceervreunnee.
3548...... The Travelers Companies, Inc......... 00000... | vvereerrrirerrirees [ e | e | e Aprilgrange Limited.........cccoueerieenienniesieeeens The Travelers Companies, Inc. ...100.000 | The Travelers Compani€s, INC...........ccovrurevnis | cerereerenns
3548...... The Travelers Companies, Inc......... 00000... | ceveeerrerereeiries | erererriieereenens Lo | e F&G U.K. Underwriters Limited...........c.ccccovvveuennnne The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC............ccrvvrrvernnn.
3548...... The Travelers Companies, Inc......... 00000... | vereeriererreeres [rrererrreernins | e | e Travelers Underwriting Agency Limited................... GBR The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC..........ccoeeerreerrnn.
3548...... The Travelers Companies, Inc......... 00000... | rvevererrrrereens | rerrrrerereinnes [ | e Travelers Syndicate Management Limited.............. GBR The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC..........ccovvreerrrens | cerrerrrenns
3548...... The Travelers Companies, Inc......... 00000... | veerrererrrrerrens | ceerrrnreerennnees [ errenseneissines | reenseeneeesseneens Travelers Asia Pte. Ltd.......cccocovvrvvevevsicnisinns SGP Travelers Syndicate Management Limited.......... [Board........cccc.. | ovee.. 0.000 | The Travelers Companies, INC.........cccovverrrrrennnes
3548...... The Travelers Companies, Inc......... 00000... [.rerevererererrers | ererierirrirerieeen | erererieniseienes | e St. Paul Surety Europe Limited..........cccocovcvvinienee GBR The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC...........c.cccevevennenee
3548...... The Travelers Companies, Inc......... 00000... | verreerrerreemrrens | reereerereererneens [ ereererereinsines | e Travelers Corporate Trustee Ltd.........ccccovreerienenncn. GBR The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC..........cccorvereerrreens | correrreeens
3548...... The Travelers Companies, Inc......... 00000... | ceevererererererees | erereereereeens | ceereereeeees [ e Travelers London Limited............ccccoeveveveveierenennnne. GBR The Travelers Companies, Inc. ...100.000 | The Travelers Companies, InC..........cccccevrvrernnen.
3548...... The Travelers Companies, Inc......... 00000... |52-1965525.. | ...oevevererererers | coreeeeeeeens | oo TCI Global Services, Inc. The Travelers Companies, Inc. ...100.000 | The Travelers Companies, InC............ccceervreennee.

3548...... The Travelers Companies, Inc......... 00000... | ceererrrrererrirees [errrernieeeiens | e | e Travelers Management Limited...........ccccevvveinnen. GBR The Travelers Companies, Inc. ...100.000 | The Travelers Compani€s, INC...........ccovvirennis | cerrreerenns
3548...... The Travelers Companies, Inc......... 00000... |AA-T121375. [ .oeeviernis | v | e Travelers Insurance Company Limited.................... GBR.......... A The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC............ccrvvrrvennnn.
3548...... The Travelers Companies, Inc......... 00000... | veereerrrererrerees [ererernnererinnns | v | e Travelers Professional Risks Limited...................... GBR.......... NIA..cooine Travelers Insurance Company Limited ...100.000 | The Travelers Companies, INC..........ccervrrrvernenn.

3548...... The Travelers Companies, Inc......... 00000... |06-1008174.. | ...vvevrerrerrres [ eerrrreirireiieiens | e Travelers Property Casualty Corp
3548...... The Travelers Companies, Inc. 00000... | 06-0566030.. Constitution Plaza, Inc

The Travelers Companies, Inc.
Travelers Property Casualty Corp....

...100.000 | The Travelers Companies, Inc.
...100.000 | The Travelers Companies, Inc.
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3548...... The Travelers Companies, Inc......... 00000... |06-1445591.. Travelers Insurance Group Holdings Inc................. Travelers Property Casualty Corp..........cocoveeene OBM.....coovenne ...100.000 | The Travelers Companies, INC...........cocvereerennn.
3548...... The Travelers Companies, Inc.........| 19070... | 06-6033509.. . | The Standard Fire Insurance Company... Travelers Insurance Group Holdings Inc............. |O/B/M ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 00000... | 06-6033509.. Standard Fire Properties, LLC...........cccccovveviriennnns The Standard Fire Insurance Company.............. OM...oiiiinns ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000... |94-3097171.. [ .eeeveeeeiris | evrreieirieienes | e Bayhill Restaurant Il Associates............c.ccvurennee. Standard Fire Properties, LLC........c.cccocoevirirnnn (OISR I 50.000 |The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000... |06-8033509.. | ....cevrererrres | covrrrrieiieiieiens | e Standard Fire UK Investments, LLC....................... The Standard Fire Insurance Company.............. OM..coviiinnns ...100.000 | The Travelers Companies, INC..........cccovvvrerrers | cerrerrrrnns
The Automobile Insurance Company of Hartford,
3548...... The Travelers Companies, Inc......... 19062... [06-0848755.. | ..covrrvererrens | cerreereirrnirenns [ errereisneisensenenns Connecticut The Standard Fire Insurance Company.............. OBM.....crvenne ...100.000 | The Travelers Companies, INC..........ccvrvrrrrrers | correrrrenns
The Automobile Insurance Company of Hartford,
3548...... The Travelers Companies, Inc......... 00000... | 06-0848755.. Auto Hartford Investments, LLC...........cccceevevevennnne Connecticut ...100.000 | The Travelers Companies, INC..........ccccorverrrrrnnn.
3548...... The Travelers Companies, Inc.........| 36145... | 06-1286264.. . | Travelers Personal Security Insurance Company.... . | The Standard Fire Insurance Company. ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 36161... |06-1286274.. Travelers Property Casualty Insurance Company... . | The Standard Fire Insurance Company. ...100.000 | The Travelers Companies, INC.........c.cceervereurennn.
3548...... The Travelers Companies, Inc......... 38130... | 36-3703200.. |..eueevrerrerreens | eererrrirererieines | e Travelers Personal Insurance Company................. The Standard Fire Insurance Company. ...100.000 | The Travelers Companies, INC........c.c.cceeeererrenncn.
3548...... The Travelers Companies, Inc......... 00000... | 27-4469564.. | .......ccovvrris | cririerrinienes | cereerieeisieeeinenas Travelers Texas MGA, INC......ccvvuriiveinieeniiannnns The Standard Fire Insurance Company. ...100.000 | The Travelers Companies, InC............cccoervreunnee.
3548...... The Travelers Companies, Inc......... 00000... |06-6033509.. [ ....ccoerrrrrris | cerirererrieirnes | cereeriereisieeeenenas Oregon Evergreen Investor I, LLC............ccccovvunn. The Standard Fire Insurance Company. ...100.000 | The Travelers Compani€s, INC...........ccovruenris | cerrreerenns
3548...... The Travelers Companies, Inc......... 00000... |81-1639956.. | ....cccvrrrrrerees | crrrrrrrerreeens [ Lone Rock Timber Investments |, LLC Oregon Evergreen Investor I, LLC...................... (O T I 75.000 |The Travelers Companies, INC..........ccvevevrvrnnnns 0106.....
3548...... The Travelers Companies, Inc......... 00000... |32-0447309.. | ..coerereeerens | cerrreereeees [ Lone Rock Timber Investments I, LLC Oregon Evergreen Investor I, LLC...................... (O TS I 90.000 | The Travelers Companies, INC..........c.coeerrvernnnn. 0110.....
3548...... The Travelers Companies, Inc......... 00000... |AA-3194119. | oo [ | e Travelers (Bermuda) Limited..........cccccovvveerrirnnnnn. Travelers Insurance Group Holdings, Inc............ OBM.....cvverene ...100.000 | The Travelers Companies, INC..........ccvrvvvrrrens | correrrrennns
3548...... The Travelers Companies, Inc......... 00000... [20-4312440.. | ...oovvereererers | erererierireirene | e Travelers Lloyds Management Company................ [ SO NIA .o Travelers Insurance Group Holdings, Inc............ OBM.....covvnee. ...100.000 | The Travelers Companies, INC..........ccocrvrererenee
3548...... The Travelers Companies, Inc......... 00000... [06-1534005.. | .....cvererererren | orererieririirenes | crereereriesineirerneans TPC Investments INC.........c.covrvererniiereesninerenns [0 [ NIA. oo Travelers Insurance Group Holdings, Inc............ OBM.....ccovvnee. ...100.000 | The Travelers Companies, INC..........ccocrvvevrrenee
3548...... The Travelers Companies, Inc......... 19038... [06-6033504.. | .....oorvvrveeeree | evreererrminireens | e Travelers Casualty and Surety Company................ CTore RE....ccimen. Travelers Insurance Group Holdings, Inc............ O/BM.....coovenene ...100.000 | The Travelers Companies, INC...........cvrvereerereens | cevrerreenens
3548...... The Travelers Companies, Inc......... 41483... [06-1067483.. | ...covvvevrrereenns v | e Farmington Casualty Company. CToviie [DXS S Travelers Casualty and Surety Company............ O/BM.....covenne ...100.000 | The Travelers Companies, INC...........cceeeererrenncn.
3548...... The Travelers Companies, Inc......... 00000... | 75-2676034.. [ ....covevreerris | cerrreerrieienes | cereeriieeisieeennnnas Travelers MGA, Inc Farmington Casualty Company............ccccceuerunee O/B/M......ccceuu ...100.000 | The Travelers Companies, InC............cccorvreennee.
3548...... The Travelers Companies, Inc......... 00000... | vvererrrrirerrirees [errrerriereeiiens | v | e 8527512 Canada INC.......cccuvvrveveerireenicisseeieininas CAN.......... [DIS TR Travelers Casualty and Surety Company............ O/BIM...c.ovrvvin| e 77.520 | The Travelers Companies, INC........cccovvevvirees | cvrrieinnns
The Dominion of Canada General Insurance
3548...... The Travelers Companies, Inc......... 00000... | AA-1560270. | ...vverrererrrees | eorerrririreiieiens | verreieieieessseneens Company CAN.......... [D1S S 8527512 Canada INC........cccovevvvrivereireienenennes OBM.....ccovunn. ...100.000 | The Travelers Companies, INC..........ccervvverrers | correrrrenns
3548...... The Travelers Companies, Inc......... 00000... [AA-1560039. | ....overrererrrens | rererireireirenes | v Travelers Insurance Company of Canada............... CAN.......... DS..coovvrvinn Travelers Casualty and Surety Company............ (077 ...100.000 | The Travelers Compani€s, INC..........ccouveervrnienee | cerrrverinnes
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... 31194... [06-0907370.. | ..coveurerereeren | orererierireienes | eeeeeesienineirenneens America CTii DS..coviris Travelers Casualty and Surety Company............ OBM......ccoce... ...100.000 | The Travelers Companies, INC...........cocevurernrinns | corerrireunne
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... 00000... |47-2215437... | coeverereeeeens | creeeeeeies | e Travelers Global, INC..........cccvreccecciccceieinns DE....... DS..covevv America ...100.000 | The Travelers Companies, INC...........cccerureeris | cerererrnnns
3548...... The Travelers Companies, Inc......... 00000... |47-2215437.. Travelers Brazil Holding LLC..........ccccooovveirieine Travelers Global, INC.......c.ccovvvveieeiieeicceee, ...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... | vvevrererrrerens | rerverereseinnns [ | e Resseguros S.A. ("Holdco") BRA.......... [D1S S Travelers Brazil Acquisition LLC............cccocueee. O/B..oovvervvviains | e 49.500 | The Travelers Companies, INC..........ccoevrivernnn. 0107.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc. 00000... J. Malucelli Resseguradora S.A............... .|BRA.......... [D1S S 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........c.ccccovevrecnees [ OB | e 0.010 | The Travelers Companies, Inc.

J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000... | AA-2230002. | ....coveeererreens | eorerrrineeineines | e J. Malucelli Seguradora S.A..........cccovvverniininnenne BRA.......... [DXS S Resseguros S.A. O/B..coveviiriinnns ...100.000 | The Travelers Companies, INC.........c.cceeevrernennn. 0107.....
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3548...... The Travelers Companies, Inc......... 00000... | eeereereerrerrreens | reererrereerenneens [ ereereeeneineines | e J. Malucelli Controle de Riscos Ltda J. Malucelli Seguradora S.A..........cccovevevevnreine | OB | e 99.990 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc.........|00000... ... |J. Malucelli Latam S.A................. ....| Travelers Brazil Acquisition LLC............cccceeveenee | O/Bueeiiiiiiiininnc | e 49.500 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 00000... |AA-2330036. | ....ccvvveeererees e | e JMalucelli Travelers Seguros S.A..........cccccevvveenenns J. Malucelli Latam, S.AA......ccooveveene OBM.....cccoveveir| e 51.000 |The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000... | vvereerrrirerrirees [errrernieeeinens | v | e Travelers Participacbes em Seguros Brasil S.A...... BRA.......... NIA. .o Travelers Brazil Acquisition LLC............cccovunnee. O/BIM.....ovvvin| e 95.000 |The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000... | AA-2230022. | ...ovevrererrnes | eorrrrrieiieiieiens | e Travelers Seguros Brasil S.A..........ccooeevievinnnns BRA.......... A Travelers Participagdes em Seguros Brasil S.A.. | O/B/M................ ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 19046... [06-0876835.. [ ....ovrvrrrerrers | cerreerernnnirenns [ errereisneisessenenns Travelers Casualty Insurance Company of America|CT............ [D1S S Travelers Casualty and Surety Company............ OBM.....crvenne ...100.000 | The Travelers Companies, INC.........cccvevrreerrnn.
3548...... The Travelers Companies, Inc......... 36170... |06-1286266.. |.....oovverrrerens | e | reereieieiesseneens Travelers Casualty Company of Connectictt.......... (03 P [D1S S Travelers Casualty and Surety Company............ OBM.....covnne ...100.000 | The Travelers Companies, INC..........ccvvvrrrrrnnnn.
3548...... The Travelers Companies, Inc......... 00000... [06-6033504.. | ......coverererren | erererinririirenen | v Travelers Casualty UK Investments LLC................ DE....ccoe. DS..coovirvins Travelers Casualty and Surety Company............ OM..cooiiiinne ...100.000 | The Travelers Compani€s, INC..........ccouuevernienes | corvrverennes
3548...... The Travelers Companies, Inc......... 36137... |06-1286268.. | ......ccvrerrrrns | e | e Travelers Commercial Insurance Company............ (O3 P [D1S S Travelers Casualty and Surety Company............ O/BM.....coveene ...100.000 | The Travelers Companies, INC...........corvererrrnncn.
3548...... The Travelers Companies, Inc......... 29696... |06-1203698.. |....covvererreens | eererreirereireines | e Travelers Excess and Surplus Lines Company....... (O3 P [DXS S Travelers Casualty and Surety Company............ O/BM.....ccoveene ...100.000 | The Travelers Companies, INC........cc.ccveeereurennn.
3548...... The Travelers Companies, Inc......... 41564... | 75-1732040.. Travelers Lloyds of Texas Insurance Company...... L, SO [DIS TR Travelers Casualty and Surety Company............ OMIA............ ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... | 25658... | 06-0566050.. . | The Travelers Indemnity Company.. . .... | Travelers Insurance Group Holdings Inc.. ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc......... 00000... | 06-0566050.. Arch Street North LLC.........ccovvriininiineirieins The Travelers Indemnity Company ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 25615... |06-0291290.. The Charter Oak Fire Insurance Company............. The Travelers Indemnity Company. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc. 00000... | 06-0566050.. Travelers Real Estate, LLC The Travelers Indemnity Company. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 10647... [59-3372141.. | oo | e [ First Floridian Auto and Home Insurance Company . | The Travelers Indemnity Company. . |[OBM.....ocoenan ...100.000 | The Travelers Companies, INC..........ccocrvrererenee
3548...... The Travelers Companies, Inc......... 42811... [56-1371361.. | oo | v [ Gulf Underwriters Insurance Company.................. . | The Travelers Indemnity Company. v |OBM..ccoorne ...100.000 | The Travelers Companies, INC..........ccocrvvevrrenee
3548...... The Travelers Companies, Inc......... 22233... | 756013697 .. | eeveveeeerreens v | e Select Insurance CoOMPaNY..........cocuverereereerereerens The Travelers Indemnity Company............ccc.e... O/BM.....coovenene ...100.000 | The Travelers Companies, INC...........cvrvereerereens | cevrerreenens
Travelers Casualty and Surety Company of Europe
3548...... The Travelers Companies, Inc......... 00000... | AA-1120023. [ ....coverreerris | cerireieirieinnes | cereeriieeisseeeennnas Limited GBR.......... A, The Travelers Indemnity Company.............c.c..... ...100.000 | The Travelers Companies, INC...........ccovrireenis | verereirenns
3548...... The Travelers Companies, Inc 38385... | 75-1679830.. Commercial Guaranty Insurance Company............ |DE............ The Travelers Indemnity Company ...100.000 | The Travelers Companies, Inc

3548...... The Travelers Companies, Inc.........| 00000... | 06-0566050.. . | Crystal Brook, LLC........cccceverrrreierirrenns . ....| The Travelers Indemnity Company.. ...100.000 | The Travelers Companies, Inc...

3548...... The Travelers Companies, Inc. 00000... | 06-0566050.. Durham Holding, LLC Crystal Brook, LLC ...100.000 | The Travelers Companies, Inc

3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. |....cveveerrerrrens | eorrrrrinireririnns | rerrreereneissanees Sutton Holdco, LLC.......coovvevirieeieeeseene The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC..........cceeerrrerrnnn.
3548...... The Travelers Companies, Inc......... 00000... [06-0566050.. | ......corerereeren | wrerererrerrirenen | crrreererierineirerniens Cadet Limited, LLC........cccovvrirererrirerrericnes Sutton Holdco, LLC . ...100.000 | The Travelers Companies, INC..........ccocrvrrerrrenee
3548...... The Travelers Companies, Inc......... 00000... [06-0566050.. | ......cererererren | wrerererririerenes | crereereneerineirerneans Arrowhead Company, LLC........cccoccovvnercrniniinenns DE....ccco. The Travelers Indemnity Company.................... ...100.000 | The Travelers Compani€s, INC..........ccouuerrernrenes | corerrrnienes
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. | ....eeverereerrens | eererrrerererneines | rerreerereeeeserneeens Eastern Asset, LLC.......cccoovvvvvrerenierencriees DE......cc.... Arrowhead Company, LLC..........cccovveuvvnreininnn. ...100.000 | The Travelers Companies, INC........ccoccveeererrennn.
3548...... The Travelers Companies, Inc......... 00000... |41-1769846.. | ....covvrererrvns | eererreirireineines | e Jupiter HoIdINGS, INC....c.uvvveireicireicrerceenes MN...cocenee. The Travelers Indemnity Company............ccce... ...100.000 | The Travelers Companies, INC........cccccveeereerernn.
3548...... The Travelers Companies, Inc......... 43117... [86-0703220.. | ...coovvevererrees [ orrrrririeisinees e American Equity Insurance Company............c........ AL Jupiter Holdings, INC........cccocovevininriiericis ...100.000 | The Travelers Companies, INC...........cccoerireeris | cerereirnnnns
3548...... The Travelers Companies, Inc......... 10819... [86-0868106.. | ...c.oeveverrrrres [ eorrrrrrrirerrinnns | crrreeerieseiees American Equity Specialty Insurance Company...... CTivine . | American Equity Insurance Company................. O/B/M.....cccueunee ...100.000 | The Travelers Companies, InC............cccoervreunnee.
3548...... The Travelers Companies, Inc......... 24015... |41-6009967.. [ ....covrrrrrrrins | eerirererrieieines | cereeriereiseeeeenenas Northland Insurance Company. . | Jupiter Holdings, INC.........coooviviverniieriiieiicins ...100.000 | The Travelers Companies, InC............cccvervrernnnen.
3548...... The Travelers Companies, Inc......... 27987... |41-0983992.. [ ....cvvvirrvrins | erirererrieieinns | cerrenireeseeeens Northfield Insurance Company Northland Insurance Company. ...100.000 | The Travelers Companies, INC..........cccorvrrerrenrs | cerrerrrenns
3548...... The Travelers Companies, Inc......... 24031... | 94-6051964.. [ ....coovvvrvrins | crirererrieinnes | e Northland Casualty Company...........cccoeuerererrrenn. Northland Insurance Company. . ...100.000 | The Travelers Companies, INC..........c.ceverrerrrnn.
3548...... The Travelers Companies, Inc......... 00000... | 06-0566050.. | ....cvvverrevrrens | eerrrrrinieireinns | rerrreereieesssaneens Travelers Indemnity U K. Investments LLC CT NIA...con. The Travelers Indemnity Company. . |OBM.....ccoe. ...100.000 | The Travelers Companies, INC.........cccoeverrrrrnnn.
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3548...... The Travelers Companies, Inc......... 00000... | 06-0566050..
3548...... The Travelers Companies, Inc.........| 25623... | 06-0303275.. . | The Phoenix Insurance Company. . | The Travelers Indemnity Company.. ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 25666... | 58-6020487.. The Travelers Indemnity Company of America....... .... | The Phoenix Insurance Company. ...100.000 | The Travelers Companies, InC............cccoervreennee.
3548...... The Travelers Companies, Inc......... 25682... |06-0336212.. [ ..oeovvrirevirins | cevireeirieieines | cereenieeiseeeenenas The Travelers Indemnity Company of Connecticut.. | CT............ A The Phoenix Insurance Company............c..ccueee. ...100.000 | The Travelers Compani€s, INC...........ccovruerris | cerrreernnnns

TPC UK. Investments LLC.........cccoovvrrcrninrcnnee The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC...........cocvereerennn.

3548...... The Travelers Companies, Inc......... 25674... | 36-2719165.. | .ovvvvererrerrnes [ v | e Travelers Property Casualty Company of America.. |CT............ A The Phoenix Insurance Company..............c........ OBM.....ccovnee ...100.000 | The Travelers Companies, INC..........cccovvrrrrrers | correrrrenns
Travelers Property Casualty Company of
3548...... The Travelers Companies, Inc......... 00000... |13-2743602.. | ..cocvevererererens | cerrrrreeeeeees [ e erenenens American Marine Management Services, Inc.......... NY..ooov. OTH............. America

3548...... The Travelers Companies, Inc......... 00000... |06-1501229.. Constitution State Services LLC..........coccovvneirerene DE....ccce. The Phoenix Insurance Company....
3548...... The Travelers Companies, Inc.........|00000... | 06-0303275.. . | Phoenix UK Investments LLC.. .. | The Phoenix Insurance Company

..... 47.500 | The Travelers Companies, InC............cocrverrvrnnnn. | 0108.....
...100.000 | The Travelers Companies, INC..........ccccorverrrrrnnn.
...100.000 | The Travelers Companies, Inc...

3548...... The Travelers Companies, Inc......... 12850... [04-3175569.. [ ..oveivrrrerren | e [ The Premier Insurance Company of Massachusetts| CT............ .... | The Travelers Indemnity Company. e |OBM..c.oone ...100.000 | The Travelers Companies, INC...........ccocrverevrenncn.
3548...... The Travelers Companies, Inc......... 28188... | 35-1838077.. [ ..oevveereeiris | eevireieirieieinns | cereenireesieeeinnas TravCo Insurance Company..........ccccvveerveiereennnnns .... | The Travelers Indemnity Company. v |[OBMM...oovn ...100.000 | The Travelers Companies, InC............cccoervrernnee.
3548...... The Travelers Companies, Inc......... 00000... |20-4403403.. | ...oeverrerrnes v | e TINDY Foreign, INC.......covveveeveeriieieirieiieieissienenns The Travelers Indemnity Company..................... OBM.....ccouunn. ...100.000 | The Travelers Companies, INC..........cccocrvvrerrenrs | cerrerrirnns
3548...... The Travelers Companies, Inc......... 40282... [95-3634110.. | ..oovrrereriens [ e | oo Travelers Commercial Casualty Company. The Travelers Indemnity Company. . |OBM.....ocon. ...100.000 | The Travelers Companies, INC..........ccoerrrvernnn.
3548...... The Travelers Companies, Inc......... 00000... |82-1657094.. | ....ooovverrerrres | eorrrrririieiieiens | e Travelers Distribution Alliance, InC...........ccccocvinnen. The Travelers Indemnity Company. e |OBBM...corne ...100.000 | The Travelers Companies, INC...........corvrrrrernnc.
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. |....cvveerrerrrens | eorrrrrinirersninns | verrreereneesssaneens Travelers TLD, LLC....c.coovvvvvereivieeeeeeeisnnns 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 Tiercel, LLC....cvuviieicrereescresenes The Travelers Indemnity Company............cc...... OBM.....covvnee. ...100.000 | The Travelers Companies, INC..........cocrvvrevrrenee
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. | ....ccevererererers | corrrrererereeens [ eererererirerenesenenenns Redstart, LLC. Tiercel, LLC.....oveveeeeeeeeeeeeeeeee e OBM................ ...100.000 | The Travelers Companies, INC..........coccvereererrrnnn.
The Travelers Home and Marine Insurance
3548...... The Travelers Companies, Inc......... 27998... | 35-1838079.. | .ceueevreeeereens v | e Company CTorie A The Travelers Indemnity Company.............cc..... OBM.....covenne ...100.000 | The Travelers Companies, INC..........ccvreereerereens | cerrerreenens
3548...... The Travelers Companies, Inc......... 41262... [76-0002592.. | ...covveverereins [ orrreeirieininees e The Travelers Lloyds Insurance Company.............. L, SO A The Travelers Indemnity Company.............c....... OMIA.........c... ...100.000 | The Travelers Compani€s, INC...........cccovvieeris | verereirnnns
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. [ .....c.cccorrrrrrs | corirrrerrrrernns | cerrririasiiieeinnnns Travelers Maring, LLC..........cccccovvvviinniicciinn, DE...... NIA.....cccooe. The Travelers Indemnity Company..................... O/B/M........c...... ...100.000 | The Travelers Companies, INC............cccoceurvvries | crrrerrnnnes

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, 2016 of the TRAVELERS CASUALTY AND SU RETY COMPANY
PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

Direct Premiums

1

Earned

2
Direct Losses
Incurred

3
Direct

Loss Percentage

4

Direct Los:

Prior Year to Date

S

Percentage

N
COWEmDUTAWN =

11.1.

. Farmowners multiple peril.
. Homeowners multiple peril
. Commercial multiple peril..
. Mortgage guaranty.........

. Ocean marine........
. Inland marine.....
. Financial guaranty

. Medical professional liability - claims-made...
. Earthquake.......cccooeveerrnenernncncreis
. Group accident and health
. Credit accident and health
. Other accident and health.
. Workers' compensation..... o
Other liability-0CCUITENCE. .........cvverecicieise et

, 19.2 Private passenger auto liability.

. Burglary and theft..
. Boiler and machinery.

- Warranty......oeceecee e
. Reinsurance-nonproportional assumed property...
. Reinsurance-nonproportional assumed liability.............ccocoveevirrieiierrerniennns
. Reinsurance-nonproportional assumed financial lin€s.............ccccccvvervnvernnne.
. Aggregate write-ins for other lines of business
s TORAIS e

Medical professional liability - OCCUITENCE............cvveveeveieieieieeee e

Other liability-claims made
Excess workers' compensation..
Products liability-occurrence......
Products liability-claims made........

19.4 Commercial auto liability...........

. Auto physical damage...........
. Aircraft (all perils).......

.................. (2,401,575)

616,506
.(7,538,588)] .

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

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Quarter

Current
Year to Date

3

Prior Year
Year to Date

. Allied lines.
. Farmowners multiple peril.
. Homeowners multiple peril
. Commercial multiple peril.. |
. MOMQAgE QUATANEY........cveeeieiecececee ettt

. OCEAN MAMNE......vuiiieeiecie et
. Inland marine.....
. Financial guaranty
Medical professional liability - 0CCUITENCE.............ccvevveveereirereerce e
Medical professional liability - claims made............ccocvieverererereieeeeseees
. Earthquake.......ccoovvveernrnrrennnereies

. Group accident and health
. Credit accident and health

15. Other accident and halth............c.cciiininie s
16. Workers' compensation.....
17.1 Other liability-0CCUITENCE..........courveierieercie s sssessesssssssenes | sevsessssssssesissiesssssessessssssenss 1 1339 | evvevneieierierseiesiesisneennnnn396,997 [ oo 406,711
17.2 Other liability-claims made..... 485,546
17.3 Excess workers' compensation..
18.1 Products liability-occurrence......
18.2 Products liability-claims made........ .0
19.1 19.2 Private passenger auto iability............cccovrrerrrineneninensrseneesesseseereees | ceene .0
19.3 19.4 Commercial auto liability.............ccoevrirrerereeiieieeeeee s | oo .0
21. Auto physical damage..........ovurreenrereirreineireiseerseeseeseseseseeessesssesssssssssssessessssssesses | seeee .0
22. Aircraft (all perils)....... L0 .0
23. Fidelity............... ...20,950 | .. ...64,618
24. Surety............ ..8,038,119 |... 20,628,665
26. BUrgIary and thefl..........oceiiricesnre sttt ssessnans | eesessestssesess sttt 5,080 [ oo 28,042
27. Boiler and machinery. .0
28, CrEit. oottt | s .0
29, INEMALONAL........cvrceeeireie et | s .0
30. Warranty.....cocoocveeeeeneeneeserneeneeseeeeeseeeeeeeens .0
31. Reinsurance-nonproportional assumed property...
32. Reinsurance-nonproportional assumed liability..............cocoereerenrenenennenennnnnns o XXX [ e XXX e | e
33. Reinsurance-nonproportional assumed financial iNEs...........c.ccceevveereereeerrreeeen | evvereeeeeesrieeeee e XXX e [ e e XXX e [ e XK
34. Aggregate write-ins for other lines of bUSINESS..........ccoevivevciiiieceeee s 0
35, TORAIS. ...t 171,308,334
0
.0
............................................. .0
Sum. of remaining write-ins for Line 34 from overflow page.. .0
3499. Totals (Lines 3401 thru 3403 plus 3498) (Lin€ 34).......coiiirininiersnsssse s 0
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PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 3 4 5 6 7 8 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2016 2016 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 2016 LAE Reserveson | Reserves on Claims Total Q.S. 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 Loss and LAE (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 Reserves (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 (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2013 + Prior........ [cocecesinennes 2,156,876 |...cccoerrenees 2,558,497 | .o 4715373 | oo 313,360 | ..o 123,732 | oo 437,092 ..o 1,961,395 | .o, 20,648 |....cccoovrans 2,251,323 | ..o 4,233,366 |....cccoeririnnes 117,878 [ oo (162,793)[ oo (44,915)
2. 2014 e 398,275 |.ooviviieennnn.608,281 | v 1,006,556 | ...coooeiiranenes 135474 [ 7,288 | .o 142,762 [ .o 349,001 .o, 12,304 {496,020 | 857,325 | .o 86,200 [ oo [CPAY0)) I (6,470)
3. Subtotals
2014 + Prior........ [ oo, 2,555,151 | .ooieeieeeenn 3,166,778 | oo 5,721,929 |, 448,834 |..cooooeieies 131,020 .o 579,854 |...cooovirnnnns 2,310,395 | .o 32,952 | 2,747,343 | 5,090,691 | ..o 204,078 | .o (255,463)[ .oooovvereine, (51,384)
4, 2015 s [ 506,620 |................ 1,027,589 | ....cccoernnen. 1,534,210 [ .o 276,787 | oo, 52,384 | .o 329171 | 412,753 | .o, 36,557 | .o 753,636 | 1,202,946 |....ccooovviinnes 182,919 [ oo, (185,012)f ..o (2,093)
5. Subtotals
2015 + Prior........ [ oo, 3,061,771 | 4,194,368 | .o 7,256,139 | .o, 725,621 .o 183,404 | ..o 909,025 | ..o 2,723,148 | ..o 69,509 |.................3,500,980 [ ......cc.c.... 6,293,637 | ..o 386,997 | oo (440475)[ oo (53,477)
6. 2016, e XXX o ) 0.0, ST I 0.0, TS [ 435,669 |...ooiiririnnns 435,669 |....ccovonene 0.0, RIS [ 266,259 | ..o 721,299 | 987,559 | ..o ) 0.0, ST [ .0, SR IS XXX
7. TotalS......cooovrconn. | oo, 3,061,771 |................ 4,194,368 |................. 7,256,139 [..oooovernen 725621 | .o 619,074 | ... 1,344,694 |...... 2,723,148 | oo 335,768 |.................4,222,279 | .................. 7,281,195 | oo, 386,997 | .cooovveeen (440,475) ..o (53,477)
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 Line 7 Line 7 Line 7
Policyholders ~ |.................. 6,376,267
(P 12.6 %] 2. oo (10.5)%] 3. oo (0.7)%

Col. 13, Line 7

Line 8

4 i (0.8)%




Statement for June 30, 2016 o the. 1 RAVELERS CASUALTY AND SURETY COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

Explanation:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.

> w N

Bar Code:

*1 90 3 8 20164 9000002

*1 9 0 3 8 2016 3 65 0000 2 *

Q15



Statement for June 30, 2016 of the TRAVE LERS CAS UALTY AND SU RETY COMPANY

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. State sUrcharges reCeIVabIE............cc.cuererereiereese e siessssssssessssssesssssssssssssssessens | essesseersenseen 3,609,039 | eovvivieiveeiiseieeieiennn0 [ ii000000.9,665,039 | oo 9,219,891

2505. Other assets ..........ccovvvvevvervivererennnn.

2506. Other assets tri-party/tax credit DONGS...........cccevevveeiveierieieieeseeecesee e sessssssssessssseens | esveesiesseneeeeni090,045 [ o0 | eeiiiie00e850,045 | 0
2507. Deferred compensation funds.... 207,262
2508. Other assets NONAAMILED...........c.ocuereireieeieese st sessssssssesssssssssssssesenes | sesseesiessenseessen38 14200 [ cververieiierenni 387,255 [ o0 | 0
2509. Assumed reinsurance receivable and pa: ..(56,424)
2597. Summary of remaining write-ins for LiN€ 25.........ccccooieiiiiciieisiiccsisssssssesesssessesessessssssssseees | sveseensensenses 12,209,992 | covvvevrierenennen387,258 [ iviiennnnn 11,852,737 | oo 10,644,511
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
2504. Retroactive reinSUrance reSEIVE CEUBM..........cumiiiiiieiierissieiesis ettt ss sttt s s ssss st enssssnssenss | arvssssesssssssessansans (13,967, 217)| cevvererrrrerrrrs (14,990,823)
2597. _Summary of remaining WIite-iNS fOr LINE 25....... ittt see sttt ettt sttt snnsnnss | sessessessssessssessssean (13,967, 217)] oo (14,990,823)
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
1404. Retroactive reiNSUrANCE GAINMOSS.........ccovuivevcrictereie et sses st sesss s sssssss st es s ses s ssssssssssesssssssessesesensens | seesessssssssesinses (431,847)| v (511,850) [ ..oocvoverinen (787,511)
1497. Summary of remaining Write=iNS fOr LINE 14..........ouiiiiiiiisieiei sttt ssa e ense s enssensessnssnssnsennnens | ssesssssssessesneas (431,847)] oo (511,850) [ oo (787,511)
Additional Write-ins for Schedule T:
Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. to Date to Date to Date to Date to Date to Date
58004. CHE Switzerland...........cccocveveeees [ore XXX f o 0 ] coveeeeeereeeeeeeenn 197 [ (01 O 0 | eveevereeeeeeeesiseeeeee0 [ 0
58997. Summary of remaining write-
ins for Line 58 from overflow........ | .. XXX..] cooiiiiiieiiceieiieiann 0 oo 197 | (O R 0 ivieeierieeeerienienieeeen0 [, 0




statement for June 30, 2016 of e T RAVELERS CASUALTY AND SURETY COMPANY

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI...........covureriierirririreieisess it ssases st sssss st esssessessessssessnns | sesessesssssssssessesssssessessssssnssessnes (O OO 0
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIION. ..o BB R ...t | et 0
2.2 Additional investment made after acquisition............ccccoeoeerrrrernienneen. NN ...................................................................... 0
3. Current year change in encumbrances............... | . AN . . N
4. Total gain (loss) on disposals...... 0
5. Deduct amounts received on disposals...........c..coerreerrerrernenns 0.
6. Total foreign exchange change in book/adjusted CarTyiNG VAIUE. ...t esssseseseeessesssessessessssssessssssns | sessessesssssssssessasssssessssssssessessens 0
7. Deduct current year's other-than-temporary impairment rECOGNIZEM............euurerierririrnienrieieerssisseseessseeessssssessesessesssssesssssnssns | cosesessessssssessessssssssssssessssssessesens 0
8. Deduct CUMTENt YEAI'S AEPIECIALION. .........c.ueieererierire ettt e st b st en s st st entansns | srssessssssnsssssessassssssensanssnsensansans 0 ] 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+344-516-T-8).........cocvrurrerrirrirnrnrirnineinsisessssesssesessessssssesss | seereessssssssssessssensssesssssssssssessens O O 0
10.  Deduct total NONAAMIEA AMOUNLS. ..ottt sttt ss st et ssessensnes | cbsssssesssssessessenssessensenssnssenssnsanes 0 ] 0
11. _Statement value at end of current period (Ling 9 MINUS LINE 10). ... uiieiiuiriiieiiuisi st ssesee s ess s ssesesssss e seesesssnssessessensssssees | sessssssssssssssessessssssessessssssssssssnes 0 e 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOT YEaT..........c.evcvcveieeeeeresieeeseseesiesesens | eevreresiesee s sssseseenes (O OO 0
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION..........c.cvieiieeicicteces ettt et bbb et e st e st
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other...........
4. Accrual of discount..........cccoeverrennne
5. Unrealized valuation increase (decrease).. . .
6. Total Gain (I0SS) ON GISPOSAIS.......cvurerererrereirrereseirereseiseesesesstssssessesesss e ssess s ss st s s sess s es st ens e ss st s s s st st ses st s ssns s st ensnsses
7. Deduct amounts reCEIVEd ON GISPOSAIS............wurererrerereirnrisreeisesssssssessssssseesssssssssessessssssessessssssessessensssssessasssssessassssssessessansss | sosssessessssssessessssssnssessssnssnssessns (O OO 0
8.  Deduct amortization of premium and mortgage interest points and COMMITMENE FEES.........cuurvrierririrrerrerereieersirisseseeseeseees [ ceereereeneese s esesees O N 0
9. Total foreign exchange change in book value/recorded investment excluding accrued iNtErest...........ooovvreerrerrereenneeneerenninnns [ ceerrerensse e O N 0
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-849-10)........coe. | crverrsinnisissssssisr s 0
12, Total ValUGLON GlIOWANCE ...ttt .0
13. Subtotal (Line 11 plus Line 12)....... L0
14. Deduct total nonadmitted amounts . 0.
15. Statement value at end of current period (Ling 13 MINUS LINE 14)..... oot ssessssses e sesssnssessessenssnssees | sesssssssssssessessessssssesssnsssssssssssnes 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHOK YBAI.........cvcveieirireresiereese ettt ssses s sssssssnans | ersessessssesssssessesnnas 849,242,816 | .oovvvveererererns 859,747,419
2. Cost of acquired:
2.1 Actual cost at time of acquisition.............. 26,320,960 | ...... ..57,504,455
2.2 Additional investment made after acquisition... 67,138,585 ..84,093,331
3. Capitalized deferred INtEreSt AN OB ...........ccvevvevciciesecse ettt sss st s s ses s ssssssssssenss | sressssssenssssessssssessessnssnseseseeensQ | esviesssssssessssssessesessessessesenssnsns 0
4. Accrual of discount..........ccveverrererenenns . L0 ] e 0
5. Unrealized valuation INCrEASE (ABCTBASE)........cuevereriecieerieieteses ettt sae s s stes s bessssas s ssssssenes | svsesisssssessssssenseseens (30,191,902) ..oovvvvvererererernnns (33,556,656)
6. Total gain (I0SS) ON AISPOSAIS.........cvrvireiiereiiiese ettt es et s s bt s s s s st s s ssessessnsasssssesssssssessssnnsns | estessssssssssnssessessssessesesassensesans (01 (4,955,817)
7. Deduct amounts reCeived 0N dISPOSAIS............cuuureurrurrmiiiiiiiriesieeseesees sttt et nissnins | reesessessnesinesiesinns 77,018,136 | oo, 97,128,880
8. Deduct amortization of premium and AEPrECIALION. ..........cvuierirririerirrieiseei st esssns e ssessesssssessensssnssens | sessessesssssssssessassnssessasssnssessassans [0 OO 9,279
9. Total foreign exchange change in book/adjusted CarryiNg VAIUE............c.oorrurienrirrininririnetssisesssssess s ssssssssssssessssssssssssssssnsses | ssssssessessessssssessessssssnssns 945,098 | ..o (8,041,192)
10. Deduct current year's other-than-temporary impairment FeCOGNIZEM...........c.vverurerienrerrininsirsieessessessssssssesssessssssessssssssssssnsses | ssssssssssssssssssssssssssssseses 527,207 | oo 8,410,564
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. ..835,910,214
12.  Deduct total nonadmitted amounts N ....32,143,023
13. Statement value at end of current period (Ling 11 miNUS LiNE 12). ... oo ssnesnsssssssssnsssssssssnssssssssssenes | soessesssssssssssssssssssas 803,767,190

SCHEDULE D - VERIFICATION

Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEaI.........cc.cveierreeiesseieiessesesssssesessssssssssenss | cevvesessessesennns 12,946,858,930 | ...coovvrverrrrnnne 13,127,148,500
2. Cost of bonds and StOCKS @CQUIMET...........cuuiuririeiiesieieiesicie sttt bbbttt s s s ssensns | sessesssssessessensanssens 751,362,164 | .oocvvverernen 2,313,316,301
3. ACCIUAI Of QISCOUNL......cvuvrrtrisc ittt sttt b bt en s st s ssssensants | nesssssessesssessessensnsenes 4,429,602 | oo, 9,389,509
4. Unrealized valuation increase (decrease).. 411937524 | ... ...(158,708,118)
5. Total gain (loss) on diSposals..........c.cervrrererrerenne .6,840,922 | ...... ..21,924,916
6. Deduct consideration for bonds and stocks disposed of. 882,487,114 | ...... .2,308,730,216
7. Deduct amortization Of PrEMIUM..........ccueieviieeeiesctese ettt ettt b ae s b st s st es s sssssassssnntessnsans | sessessssissessesessensesenes 33,248,931 | oo 53,111,194
8. Total foreign exchange change in book/adjusted CAITYING VAIUE...........c.cvvueveeicvieteie ettt ssessssessesnss | ervesssssssssssesse s sssses e sessesans (O OO 0
9. Deduct current year's other-than-temporary impairment rECOGNIZEM. .........ovuvererririenrrrieinriseieessesssse s ssssessesssssesssnes |_sssssssssssssssssssessssssessas 9,359,601 | oo 4,370,766
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9)........ceovrrrrmrmrnrrrninrnninsnsessesssssssssesssesss | sonvessssssnnssnsenns 13,196,333,495 | ..ooovvverrrerennn. 12,946,858,930
11, Deduct total NONAAMILEEA AMOUNLS...........cccveieicieiecese ettt bbbt s s bes s s bs s sesssssnsses | crssissessssissesseseesassensssessnssnsenens 0 ] 0
12. Statement value at end of current period (Ling 10 mMiNUS LINE 11)....viuiieiieiiiiiiieieiecteni et ssssssessssssssssssensssnses | evresssonsssssssenas 13,196,333,495 | ..o 12,946,858,930




Statement for June 30, 2016 of the TRAVELERS CASUALTY AND SU RETY COMPANY
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

20ISO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (8):1vvvererrermeresieeesseessssseessseesssssesssssssssssssssessssssesssssssssssssssssensss | cestneesssnsssssennns 7,893,974,632 | ..oovvvvvrrcriennee 1,277,691,652 | ...coovrvrrrircennn 1,5632,748,544 | .....cooonvvvrirririrnnn. (30,190,231) | ccvvevnrvvrnacreenne 7,893,974,632 | ..oovvvvverririnne. 7,608,727,509 | .cvvvvrmrreereennineresneeessnsesessees [ cvneerinneriineens 8,015,173,433
2. NAIC 2 ().vveereererereiieesisesssicessseesssssessssssssssessssessssssesssssessssesssssnesnnes | cesesnsesesnessens 1,299,048,375 | .coovovmvvrernrriiinenns 20,921,621 [ .ovvoeeericriiiienns 37,525,879 | ..ovvererrriecriinenns 17,807,506 | ....oocoverrrernnes 1,299,048,375 | ....covrvevrrverennns 1,300,251,622 | ..oucvvermrreernererirereesneensirsessenns | ceveneerisneseennes 1,332,575,228
3. NAIC 3 (8).erunrerrureerrreessnressssesessssessssssssssssssssssssssssssssssssssssssssssssssssssssssness | sessssmssssssnssssssnnees 185,686,556 | ..ovvvevrrrrrerrrrsrresesenesrnnnd (1 ST 13,097,006 | ...ovooonrrerrrrerrnnens (2,742,234) [ ovvvererreenne 185,686,556 | ...ovvvrrrrerrreenns 169,847,316 | .vvvorererrerreesnenesennsessnnssssnnes | coneesssnessssnsssenns 161,205,806
A, NAIC 4 ():rverreerereeeesseeeesseeeesssesssssesessssesssssessssssssssssssssssssssssssssssssssssssess | sesssssssssnsessssssssseens 65,101,629 [ ovvoooreererireceeerieend (1 5,819,317 | oo 6,099,504 | ..oorvererrinreinnne 65,101,629 | ...overrerrrrrrrierend 85,381,815 | ..ooooeeeererrernnenesnesesinneessseens | ceeresisneesenesessneens 71,831,462
5. NAIC 5 (2).eruueeerreresneeesssesesssessssesssssesesssssssssesssssssesss st sssssssssssssssnes | seesssssesssnnessssseees 10,716,250 | covovvvveerreererseecesseenisseeeenns (1 2,120,506 | ..ooveernennirnereiieeens 1,127,191 [ oo 10,716,250 | covoovvveererrirereennne 9,722,935 | ..ocveeerernerennneeninesesssesnin | e 13,482,609
B NAIC B ()..erveeuucrerrerreecersireesseessssssssseesss s ssssseesssssessssseessssssssssssssseensss |assssssssssnesssssecssees 7,532,003 | oo, (O R 5,096,005 | ..oocoovcricniiiiciiennee, (225,078) ] ..oovcvveriiiriiienne, 7,532,003 | oo 2,210,920 | .o | s 53,657
7. TOtAl BONAS. .. .cveeruirreersrreesssrsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | sassssssssssssssssens 9,462,059,446 | ....cocoivrrriinnnns 1,298,613,273 | .ovvorsrrrerissneens 1,596,407,258 | ...oocormmrreerisrriennnnes (CRPARK)] I— 9,462,059,446 | ..coovrviiisriinnne. 9,156,142,118 | ...ovvvessrrerisssreesssssessssssee (O] IS 9,594,322,196

PREFERRED STOCK
8. INAIC Tttt bbbt | bsnneee bt 134,500 | covoooneeereerereceeeeneseeieens 1 R 1 (IO [ 134,500 | .ooeverreereneeeiineeeens 134,850 | .oouvverrererseernineresnsesssssesssens | coneeesseseessese s 136,000
9. NAIC 2.ttt st | st 32,459,326 | ..oocveeerriernieenieeniied 0 | oo (1 (298,066) | .vvvvveevernrerireenes 32,459,326 | ..o 32,161,260 | ..ovvooneeerrerrerneenninerisisseessseens | ceeresnseenieseiseens 32,585,628
10, NAIC 3ottt sssti | seeeris st enes 1,160,000 | .oovevvernrerereeriiecrereereienend (U R 1 R (VN N 1,160,000 | .ovvoovncvrrirrrrirerenes 1,160,000 [ ovvovvcveercrnircreineenniecreseeeens | e 1,160,000
110 NAIC ettt ettt sesss st | seessssenssss st nssst st (U O (O O (0 (U N 0 [ correerereeernneesseesessnessseessssnns | oereeesneessesses st 0
12, INAIC Bttt ettt ssss st ssst s | seesesssessss st sst e (U T O O (O (0 (U TSN 0 [ corveereereerneeeeseeeeesseesssnesesnes | oeeeeeseesss e 0
13 INAIC Bttt esnss s | nriss s s 0] i (O O 0] i, 0] i 0| i 0 | | i) 0
14, Total Preferred SHOCK........comrrirreirrrireriinesrisesisiseesssescsseessssesessnesesens | orsrsesssss s 33,753,826 | .ovviveriiiii i 0] i, (O R (297,916) ] coovvvsiiriiriens 33,753,826 | ..o 33,455,909 | i (O 33,881,628
15. Total Bonds and Preferred SOCK.........crrermmmmeesrresssssssssssssssssssssssssssssssssas | conssssssssssssssees 9,495,813,272 | ..ooovviissrrinnns 1,298,613,273 | .ovvovsvrviisnnnens 1,596,407,258 | ...ooconmrreerisriirinnnnes (GCRZAIL])] E—— 9,495,813,272 | ..ooovvvvirssriinnne. 9,189,598,027 | .....veeisrrieiissree i (O] I 9,628,203,824

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC1S............ 0; NAIC2S.... 0; NAIC3§..... 0; NAIC4§.... 0; NAIC5S.... 0; NAIC6S........ 0.




Statement for June 30, 2016 of the TRAVE LERS CAS UALTY AND SU RETY COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted i Actual Interest A(;ollected Paid for Acc?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......c it | crerseene s 234,212,252 | ..o D00 N [T 234,218,141 | oo 46,267 | oo 800
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHOK YEAI..........ccvivieeiieiciieieies ettt sse s ssbesaesenes | evtesissssesse e ssssnaesees 531,266,995 |...ocovererrereiereies 541,934,038
2. Cost of short-term iNvestmeNts CQUINET..........covurierrinireieerceseseseiseiseese et sssssstssssssssessssssssssssssssssssssesssssessnns | seenesnessesssesessensnnss2y003,2 17,952 | v 4,633,739,458
3. ACCIUAL OF BISCOUNL........ouoieiiiiii ittt bbbttt ninens | etbietbisssb bbb 0 [ oo 18
4. Unrealized valuation increase (decrease)
5. Total ain (I0SS) ON QISPOSAIS..........cvuevriuiieiieieieiisie ettt bbbt es s b s s s ssnssnsnts | sbessesisssssssessessnsestes e ssbensesaessnsnd (01 TR (18)
6. Deduct consideration received ON dISPOSAS............cccvueiiiiviiieieieies ettt b s sensens | srebsssessestes et estesenae 2,300,266,405 |....ccovvererrererierennn 4,644,406,502
7. Deduct amortization Of PrEMIUM.........c.ccuiiiieieiceie ettt s st b s s sss s ssesnssnsenses | sebessessessssestesses st esses e snsen 5,889 | oo 0
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment FECOGNIZEA.............cuiuiveireieirieieie et ssssssens | sossesessssessessssssssssesses et snsessessnsanes 0 ] e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total nNonadmitted @MOUNES............ccviiiiiiiieiri bbb snsinens | otiisise st 0 i, 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....uvviiiviiiiiieieeeeersiseseseessssesesseenssessenssnsssssssnssnsennnes | eesesesessenssnssssnesesess 2@ 1 2,202 | eververrereisreresresseseeneses 531,266,995

QsI03




Statement for June 30, 2016 of the TRAVE LERS CAS UALTY AND SU RETY COMPANY

10.
1.

3.1

3.2

3.3
4.1

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 9, prior year)

Cost paid/(consideration reCeiVE) ON AAGIIONS............cc.ueiueiiiieiieeicieie ettt bbbt b e s bbb bbb et e s bbb a bbb s bt

Unrealized valuation increase/(decrease)

Total gain (loss) on termination recognized............coceevevervrervererveriesenins

Considerations received/(paid) on terminations

AMOIEIZAtION. ... ..ttt s bbb s s e+ s e s s 08288 R 4R AR 8RR AR AR AR R Rttt

Adjustment to the book/adjusted carrying value of hedge item
Total foreign exchange change in book/adjUStEd CAMTYING VAIUE............c.oiuiiicieiieeiseieiststs sttt st bbbt

Book/adjusted carrying value at end of current period (Lines1+2+3+4-5+6+7+8)

DEAUCE NONAMILIEA BSSEES..... . vvereriiiieiseicieiie ettt s s £ s8R R8s a8 e Rkt R st

Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE 6, PHOT YEAI)..........v.uwururrereerrereeseeereeseesesssesseesesssssssssssssssssssesssssessessssssssssessssssssessasssessessssssssessasssnssns

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column)

Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..........c.ccoeeeereencs 0
3.12 Section 1, Column 15, PriOr YEaT........covrrererrererrreeneireeeerseeseeseseenenns 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..........ccccoeeeereencr (14,531,223)
3.14 Section 1, Column 18, PrOT YEAI..........vweerererrerrerereerererereeseseeenans 1,046,492 (15,577,715) (15,577,715)
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........ccccceeerevnee 0
3.22 Section 1, Column 17, PriOr YE&I........ccccuiverrerereerieeieiseeseieseiseseseenne 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus...........ccccevvernnce. (14,531,223)
3.24 Section 1, ColumN 19, PriOr YEAI......cevvvrereerrerereeeersenessseeeesne 1,046,492 (15,577,715) (15,577,715)

SUDLOLal (LINE 3.1 MINUS LINE 3.2).....uvieveieeiieiiciiiie ettt ettt st 8 s 482 s E bbb b s s bbb bbb st

Cumulative variation margin on terminated contracts during the year...............ccceeveveeveieeseieiesseienans (14,640,844)
Less:

4.21  Amount used to adjust basis of hedged item.........cccccveververrerennnen. 0

4.22  AMOUNL TECOGNIZEM.........cveeveeecreiesiesie et (14,640,844) (14,640,844)
Subtotal (Line 4.1 MINUS LINE 4.2).......ceverrrerriieiesseise e

Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for termMiNAtioNS IN PrIOF VAT ..........c.ciueiriiuieieiiesicie sttt bbbttt st bbbttt beees

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrIOT YEAT.........c.iveieierieeiee ettt

Book/adjusted carrying value at end of current period (Lines 1+2+3.3-43-51-52).....

DEAUCE NONAMILIEA BSSEES..... . vveerriiieieise et es sttt s8R 84288 e et R s s st

Statement value at end of current period (Line 6 minus Line 7)

QsSi04
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Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

QsSI05, QSI06



Statement for June 30, 2016 of the TRAVELERS CASUALTY AND SU RETY COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4......oomiieicriieiceiesis sttt 0
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance...........cccccccveuvennirreiveiverrcrseisienins 0
3. TOLAl (LINE 1 PIUS LINE 2)...vuveieiteicicieitctess sttt s bbbt s s 4244 R4t AR R bRttt n et 0
4. PartD, SECHON 1, COUMN B.....ouvvirreiriririiisesiessisesis st 0
5. PartD, SECHON 1, COIUMN B.......uveuurirnieiriiriiieriisies st 0
6. Total (LIne 3 MINUS LINE 4 MINUS LINE 5).......cuueiieieiieieiiesisesesiesiss et tes sttt s b8 s £ bRttt 0
Fair Value Check
7. Part A, SECON 1, COIUMN 6.t 0
8. Part B, SECHON 1, COIUMN 13.......ouiieiciicie ettt ettt b s bbb bbb ss bt s st n s e seneaes (14,531,223)
9. TOLAl (LINE 7 PIUS LINE 8)...o.oeveeeeictetese ettt ettt a sttt s st s s e b bR b s bbb s bbb e bR bbb bbbt s s b et s e st et n s baen (14,531,223)
10. Part D, SECHON 1, COIUMN B.........vuiveeeecte ettt s s st st a s ss st s st n s s st anans 0
11, Part D, SECHON 1, COIUMN ...ttt et bbbttt st a s se s bt s st n e s bt naen (14,531,223)
12. Total (Line 9 MINUS LINE 10 MINUS LINE T1)......oviieiireieeieeses ettt sae sttt st s sttt s b st bt s bt en s b et s sttt s st n s seeee 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 271 ......ovieieceeeteie ettt ettt bbb s bbb b e s s et bt es st n s saesanens 0
14, Part B, SECHON 1, COIUMN 20..........cocieiieieeiecictscte ettt sttt b st sess et b st s s b s saesannas 4,200,000
15, Part D, SECHON 1, COIUMN 1. oottt 4,200,000
16, Total (Line 13 PIUS LINE T4 MINUS LINE T5).......couiuererirriierireissessseseeessssssessssessssesessesssssssesessesssss et essss e st essasssessesssssessassossessasssessessssssessassassssssessassssssessnssssssessssenssnses 0

Qsl07



Statement for June 30, 2016 of the TRAVELERS CASUALTY AND SU RETY COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

10.

1.

12.

. Book/adjusted carrying value, December 31 of prior year.............

. Cost of cash equivalents acquired...........c.ccceeuverereeivereerrereienn.

. Accrual of diSCOUNt..........ccoveveiereceecees s

. Unrealized valuation increase (decrease)..........cccoeuevervverervrennnns

. Total gain (10SS) ON dISPOSAS.......c.ceurverererrirrrereieersreseeseireeseeeseeees

. Deduct consideration received on disposals..............ccceveuerrrennns

. Deduct amortization of premium..........cccevevevesieiesseseceeeeis

. Total foreign exchange change in book/ adjusted carrying value..

. Deduct current year's other-than-temporary impairment recognized

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

Deduct total nonadmitted amounts............cccvevverrervereisieieninnnns

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

QsI08
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Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02
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Statement for June 30, 2016 of the TRAVE LERS CAS UALTY AN D SU RETY COM PANY

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
American Securities Partners V, L.P New York . | American Securities Partners... 01/01/2010.... 3 0 98,098 .0 ...4,284,646
Aquiline Financial Services Fund Il L.P. New York . | Aquiline Capital Partners.. 12/22/2014.... 3 0 ....1,600,632 .0 6,989,769
Atlas Merchant Capital FUNG LP...........coriirireeicnseeceseiee e NeW YOrK......oovevereeceeieceice, . | Atlas Merchant Capital 03/10/2016.... 3 0 8,722 .0 23,175,439
Brockway Moran & Partners Fund IIl, L.P.... . | Boca Raton... Brockway Moran & Partners, Inc.. 03/31/2006.... 3 0 12,143 | .. .0 ....2,697,800
Carlyle U.S. Equity Opportunity Fund II, L.P . | Washington... ..| The Carlyle Group 03/06/2015.... 3 (0 (198,616) | ... L0 .. ..16,142,871
Catterton Partners VI, L.P.........c.c.ovcuiiieeiecieeeeeeeeee et GreeNWICN. ....c.vveeveverrcieeeceieinne .| Catterton PAMNETS..........ocvevieiieeeceieiecee ettt 06/21/2006.... 3 0 57,190 | o0 [ e 1,046,928
Century Focused Fund IV, L.P. . | Century Capital Partners 10/02/2015.... 3 0 5,564 8,803,030
Chartwell Investors I, L.P........ New York . | Chartwell Managers 02/03/1999.... 3 0 6,789 | o0 | 0
Crestview Partners I, L.P.........ccovimiirnereneseneeenns New York .| Crestview Parners.............ccevreeeinereneieeinsiieniesesenens 08/29/2008.... 3 (V18 [T 117,503 | o0 | i 5,527,980
Fourth Cinven Fund (No. 1) Limited Partnership . London. GBR. [ CINVEN......ouiiiiieceieieieces e eaees 01/01/2010.... 3 0 30,899 ....1,520,198
JFL Equity INVESEOrS IV, L.P.....ouiiiiciceseseenies New York NY.... [J.F. Lehman & Company.........ccccrvuvevernrennns 10/23/2015.... 3 0. 5,868,585 0. ..15,319,364
JLL Partners FUNd V, L.P.......oiiireccneeseeese s New York NY.... [ Joseph Littlejohn & LeVY........ccvvuvvrvreerceriinireiereens 05/04/2005.... 3 0 24,094 | oo (01 IO 578,547
JLL Partners Fund VII, L.P... New York NY.... | Joseph Littlejohn & LEVY.........ccovvemeirrrierineiiriins 08/20/2014.... 3 0 551,011 | v [ e 15,779,693
Lee Equity Partners Fund, L.P. New York NY.... [LE€ EQUItY PArtNEIS. ..ot sssssessesssessssssssssensns | seesesessossnes 01/01/2010.... 3 0 (209,982) | ... . 0
Providence Equity Partners VI, L.P. .| Providence.........cocovveeineeneninnnnins RI..... Providence Equity Partners................. 12/05/2006.... 3 0 51,658 | cooeeereeeerend (01 IO, 1,837,853
Public Pension Capital, LLC.........cccciriiniiiiessiesiesessisssiesieseenens New York . | Public Pension Capital................... 05/16/2014.... 3 0 ..45,914,502
Rally Ventures Fund I, L.P......c.cocoviiiiincncinne Menlo Park.... [ RAIY VENIUTES.....cooe st 09/01/2015.... 1 0 ....8,250,000
Shamrock Capital Growth Fund IV, L.P Los Angeles . | Shamrock Capital............c.coovierieirieinieerese s 12/11/2015.... 3 0 [ oo 104271 | 0 | 9,839,809
Silverfleet Capital Partners Il LP...... London. GBR. | Silverfleet Capital Partners 10/31/2014.... 3 0 ..14,932,559
Spire Capital Partners H, L.P.........cccoovvrrnnnenereeres New York NY.... | Spire Capital Management. 03/29/2013.... 3 0 ....9,473,498
Synova Capital FUNA I LP.........cccooviiiiiiininieessrieiis London. GBR. | Synova Capital.... 12/18/2015.... 3 0 | T34,637 | e [, 11,565,338
Thompson Street Capital Partners I, L.P.........cccooovrirerirnnenee St. Louis . |[MO... [ Thompson Street Capital Partners... 01/30/2007.... 3 0 15,043 13,815
Thompson Street Capital Partners 1V, L.P St. Louis . |MO... | Thompson Street Capital Partners... 12/10/2015.... 3 {0 I 1,457,823 0 13,449,276
VMG Partners IIl, L.P San Francisco............uvvvrevnrinrenns CA.... | VMG Equity Partners..........ccccrevvrvrrenes 07/10/2015.... 3 0 4,923,542 .0 .12,013,604
Mason Wells Buyout Fund IV, LP.... Milwaukee. WI.... [ Mason Wells, Inc. 11/24/2015.... |. .3 .0 ..12,808,828
DFW Capital Partners V, L.P..........cccvimiiiiiniisiesiesssissssisssiesiesesenens Teaneck......c.oocvvvvvrieiniiiiieiicis NJ.... | DFW Capital PARNEIS..........couivimriiiieiieiieeirisiesissssesssesissssessessssessesssssssnnss | oesesenesnssns 04/02/2016.... | .... .3 .0 9,877,552
NexPhase Capital Fund IIl, LP New York NY.... [ NexPhase Capital 03/11/2016.... | .... .3 .0 ..15,919,318
Snow Phipps |Il, L.P. . New York NY.... | Snow Phipps Group LLC.. 12/18/2015.... | .... .3 .0 ..16,345,232
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated .0 ....284,107 448
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
AEW Partners VII, LP... Boston... . | AEW. 08/29/2014.... 0 0 ....6,265,551
Amstar Partners Office FUNG-1, L.P........cocmiiiicreesccsceeseeenenie Thousand Oaks L AMISEAI e | srerenieniner 10/13/2006.... 0 0 .15,158,387 .
Blackstone Real Estate Partners VI. . | New York . | Blackstone Group 03/29/2007.... 0 0 [ 0,612 | 0 | 736,185 | .......... 0.280
Prime Finance Partners IV, LP. Wilmington . | Prime Finance Partners, 10/03/2014.... 0 0. 5,866,000 . 3,144,000 3.320
Rescore Feeder, L.P................ Boca Raton... Rescore GP, LLC.......ccovvvcveveeeeeeeeeeeeecee 12/18/2014.... 0 (1 1 O 1,526,344 | ..oooveeeeeeeeen0 | 8,732,982 | .......... 6.760
Rialto Mezzanine Partners Fund, LP Miami FL..... | Rialto Partners GP II, LLC. 09/17/2014.... 0 0 14,866 .
99. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaf .............. 0. 8,782,352 ..34,037,105 |....... XXX...o..
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Cohesive Capital Partners I1, L.P.........ccccoviirinieesnecriseens New York NY.... | Cohesive Capital Partners...........ccccocrevrernierncene 09/23/2014.... 3 0 (332)] ... ..13,884,740
CVC European Equity Partners V (B) L.P.........ccoiiririeeeccseeeeeeseeieeeea London.......ccovveieeeee e GBR. [ CVC Capital PArNErS.........ccovueierireiriiieieieisesce st snees 01/01/2010.... 0 {01 OO 180,763 ....3,665,526
Dyal Il US Investors LP.......... New York NY.... | Neuberger Berman Investment Management............. 09/30/2014.... 0 0 [ oo 1,045,189 | 0 | 10,346,086
Entertainment IP Fund, L.P.... Los Angeles CA.... | Shamrock Capital 12/11/2015.... 0 0 ..14,125,846
Global Infrastructure Partners Capital Solutions Fund, L.P. New York NY.... | Global Infrastructure Partners..............ccoeevrenes 12/15/2014.... 2 0 17,269,821
Goldentree Distressed Fund 2014 LP New York NY.... | Goldentree Asset Management...........c..ccccouuenee. 07/15/2014.... 0 0 | 1,000,000 | o0 | 9,700,000
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Statement for June 30, 2016 of the TRAVE LERS CAS UALTY AN D SU RETY COM PANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Haddington Energy Partners |1l LP Houston TX.... | Haddington Ventures............cccoeveeeencenenennescneeneene 01/01/2010.... 0 30,525 | oo | 7,069 | ........... 4.850
Herkules Private Equity Il (Jersey-Il) L.P........cc.cccccvevvna. Oslo NOR | Herkules Capital 01/01/2010.... 0 (10,633) | ..o [ i 782,499 | .......... 1.500
K2 Private Investors, L.P. El Segundo. CA.... |K1 Capital Advisors.. 06/16/2014.... 0 3,000,000 2,500,000 6.490
Madison Dearborn Capital Partners V-A, L.P.........cccovirricencneee e Chicago IL...... Madison Dearborn Partner: 01/01/2010.... 0 14,535
Matlin Patterson Global Opportunities Partners Il L.P New York NY.... [ Matlin Patterson Global AQVISOTS. ... esssseessessssesenees 01/01/2010.... 0 52,723
Moelis Capital Partners Opportunity Fund I, LP.............. Los Angeles CA.... [Moelis & COMPANY.......ouierrerereireereirirreeireeeeeeeiseeeeseeeeeens 08/10/2007.... {11 O 419,198 4,406,862
Monarch Capital Partners [l LP...........cccovrerminernrnerinineienns New York NY.... | Monarch Alternative Capital...........cccccveerevrrinnn 01/01/2015.... 0. 2,200,000 | cooveveererereeiieeieeeen0 [ e 3,400,000
Monomoy Capital Partners, L.P............... New York NY.... [Monomoy Capital Parners...........c.cceieuiirireeinrireieieeiseesese s esssesseenes 05/08/20086.... 0 86,927 767,157
NGP Natural Resources XI, L.P Irving TX.... | Natural Gas Partners 06/30/2014.... (1 1,289,237 | o0 | e 15,809,868
Paine & Partners Capital FUND [, L.P.......ocovririeireerissessess e esisseensesiees FOStEr City......vvvrerrererrrisrieniieinns CA.... | Paine & Partners.........cccovuvvvreninsineineiensnisnins 03/31/2006.... 0 36,749 | o0 | s 574,938
Riverwood Capital Partners Il L.P Menlo Park.........c..coovveenireeincinnnnns CA.... | Riverwood Capital Managment 08/13/2014.... 0 11,124,786
Sheridan Production Partners [lI-A, L.P........cccccovvvveirriennnns Houston TX.... | Sheridan Production Partners............. 10/17/2014.... 0 ..13,897,500
Staple Street Capital Il L.P........coovvieinreerseeieees New York NY.... | Staple Street Capital Partners.............ccoveeererrceniernenenns 12/22/2014.... 0 [ e TA8837 | v 0 | 13,939,727
Global Infrastructure Partners III-A/B, L.P New York NY.... | Global Infrastructure Partners..........cc.ccccccuerenenee. 04/15/2016.... | .... ...195,507 .0 ..24,988,449
Pitango Growth Fund I, L.P...... Herzliya......cocooivvirrnninnns ISR... | Pitang0 Venture Capital...........ceiiiiinisisiisisiisrssssseensssesssesssssssssssssssasesessessssssnees 10/19/2015.... | .... 1,100,000 .0 ....8,900,000
9999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f QI = UNGMIlIA ..........o.oio oottt sie s oettteseeesse st seseesee et seteesseee et eeteeseeseEeeseesee 28408 oEAeEeEee8eE8eEeEeeEeE 8o EeEAeE 428 eE 2 EeeEeE 8o e LA 428428421 eE A eeEeeAeE e eeheet et see et eeses et et entensee et snsensesnsants | eresssssssansesae 1,295,507 | ..o 13,694,977 | o0 | e 174,030,490
4499999. Subtotal - Unaffiliated ....11,344 577 ..39,263,795 ....492,175,044
4699999. Totals ....11,344 577 ..39,263,795 ....492,175,044
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
American Securities Partners V, L.P..........ccccccoevvvunne. New YorK.......cccoovvvvieiines NY... | Distribution..........ccccvvrireesiiiiieens 01/01/2010 | 06/28/2016 | .......... 562,962 | ..ooooveveinnd 0 | e {0 I 0 0 0 (0 [ 562,962 | ........ 562,962 0 0 0 0
Atlas Merchant Capital FUnd LP............cccocvvivrerinnes NeW YOrk........oocevvrvnernnee NY... [ DIStDULON. ....eoovereriereieieeris 03/10/2016 |06/30/2016 | .......... 698,961 0 0 (U I 698,961 698,961 0 0 0 0
Carlyle U.S. Equity Opportunity Fund II, L.P. . | Washington. .. | DC.. | Distribution... .. 103/06/2015 |06/23/2016 ..(198,616) | ... 0 0 (N I (198,616) | ....... (198,616) 0 0 0 0
Chartwell Investors II, L.P..........cccccuevveis .| New York.... .. |NY.. | Distribution... . | 02/03/1999 |04/19/2016 21,761 0 0 0 21,761 | .......... 21,761 0 0 0 0
Crestview Partners I, L.P........cccooeenrnnernniineiicienns New YOrk.......ooceveveeneennee NY.. [ DIStDULON. ..o 08/29/2008 | 06/30/2016 | ....... 1,628,131 0 0 0. 1,628,131 | ..... 1,628,131 0 0 0 0
EQT V (No. 2) Limited Partnership. Stockholm... .. | SWE| Distribution... ..101/01/2010 | 06/21/2016 ...518,602 0 0 (I I 518,602 | ........ 518,602 0 0 0 0
Granite Global Ventures Il L.P........ . | Menlo Park.. .. | CA.. | Distribution... . | 10/05/2006 | 05/24/2016 0 0 0 58,513 | oo 58,513 0 0 0 0
J.C. Flowers Il L.P........coovvevrererinae New YOrK.......cooevevrercnnns NY.. [ Distribution...........ccceeveverirereieierieieiennns 06/07/2006 | 04/07/2016 0 0 (1 5,379 | oo 5,379 0 0 0 0
JFL Equity Investors IV, L.P. . | New York.... .. |NY.. | Distribution... .1 10/23/2015 | 06/29/2016 0 0 0. 2,550,588 | ... 2,550,588 0 0 0 0
JLL Partners Fund V, L.P..... . | New York.... .. |NY.. | Distribution... . | 05/04/2005 |04/07/2016 0 0 0 98,627 | ...ceene. 98,627 0 0 0 0
JLL Partners Fund VIl L.P....ocovcicicce New YOrK.......cocvvvrercenne NY.. | Distribution 08/20/2014 | 04/27/2016 0 0 (VN I 1,749,499 | ... 1,749,499 0 0 0 0
Lee Equity Partners Fund, L.P..........ccocorvveniriniiininnnes NeW YOrk.......ooeevvrvnirnnee NY.. | Distribution... ..101/01/2010 | 06/23/2016 (209,982) 0 0 0 0| s (209,982) | ....... (209,982) 0 0 0 0
Mesirow Financial Capital Partners IX, L.P. St. Louis MO. | Distribution... .| 06/13/2006 |06/16/2016 | .......... 150,000 | .ovvvrerrienn 0 M 0 0 [V 150,000 | ........ 150,000 0 0 0 0
Providence Equity Partners VI, LP........c.cccoocnrvenirnnes Providence..........c.coocuune. RI... | DIStDUtON. ..o 12/05/2006 | 06/27/2016 | ....... 1,051,768 | ..o (V1 I (U 0 0 0 0] . 1,051,768 | ..... 1,051,768 0 0 0 0
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Statement for June 30, 2016 of the TRAVE LERS CAS UALTY AN D SU RETY COM PANY

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

SCHEDULE BA - PART 3

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Public Pension Capital, LLC..........ccocurrrvmreneineiniins New YOrk.......ooceeveeneinnee NY.. | Distribution 05/16/2014 | 06/30/2016 0 0 0 0 97,833 | ..o 97,833 0 0 0 0
Sentinel Capital Partners IV, L.P.. ..|New York .. |NY.. | Distribution 05/23/2008 | 06/30/2016 .0 0 0 0 0 0 0 0
Silverfleet Capital Partners I LP...........ccccocovveinririinenne London.... .. | GBR| Distribution, 10/31/2014 | 05/26/2016 0 0 0 0 0 0 0 0
Thomas, McNerney & Partners |, L.P. Minneapoli . | MN. | Distribution 06/29/2006 |05/20/2016 | .......... .0 0 0 0 0 0 0 0
Thompson Street Capital Partners II, L.P St. Louis MO. | Distribution 01/30/2007 | 04/29/2016 | .......... 361,554 .0 0 0 (V1 0 0 0 0
Trishield Special Situations Fund LLC New York .. | NY.. | Distribution. 07/31/2014 | 05/24/2016 1,616,881 0 0 0 0]....1616,881 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated ....11,342,498 .0 0 0 0]... 11,342,498 |....11,342,498 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
AEW Partners VI, LP... Boston. ..|MA. | Distribution 08/29/2014 | 05/24/2016 ...566,847 .0 0 0 0 ..566,847 | ........ 566,847 0 0 0 0
Blackstone Real Estate Partners VI. New York . |NY.. | Distribution 03/29/2007 |05/31/2016 | ..........404,905 .0 0 0 0] ......404905 | ... 404,905 0 0 0 0
PCCP Credit VI, LP Los Angeles CA.. | Distribution 01/14/2015 | 06/20/2016 | ....... 4,386,413 .0 0 0 [/ — 4,386,413 | ..... 4,386,413 0 0 0 0
Prime Finance Partners IV, LP. . | Wilmington.. . | DE.. | Distribution 10/03/2014 | 06/22/2016 1,816,877 0 0 0 0 1,816,877 | ... 1,816,877 0 0 0 0
Rialto Mezzanine Partners Fund, LP...........cc.cccoocuneeen. Miami FL... | Distribution. 09/17/2014 | 06/30/2016 | .......... 394,327 ] 0 0 0| e 394,327 | ........ 394,327 0 0 0 0
Silverpeak Legacy Partners [ LP.........cccoouveiiniinnens New YOrk.......coovvviieniienns NY.. | Distribution. 08/25/2005 | 06/30/2016 | ....... 1,328,245 .0 0 0 0. 1,328,245 | ... 1,328,245 0 0 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.............coiiiioiiiiiiieccs s | e 8,897,614 .0 0 0 0 8,897,614 | ... 8,897,614 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
ArcLight Energy Partners Fund VI, L.P ..|MA. | Distribution. 04/15/2015 | 06/30/2016 | .......... 286,610 0 0 0| e 286,610 | ........ 286,610 0 0 0 0
Cerberus Institutional Partners VI, L.P. .. | NY.. | Distribution 12/16/2015 | 06/30/2016 | ........ 2,338,432 0 0 0. 2,338,432 | ..... 2,338,432 0 0 0 0
Citi Private Selections, LLC..........cccueuvvrvnerreriniinnens New YOrk.......oocevvvnnienee NY.. | Distribution. 09/01/1998 | 04/22/2016 | .......... 658,082 0 0 (U I 658,082 | ........ 658,082 0 0 0 0
CVC European Equity Partners V (B) L.P . |London.... .. | GBR| Distribution 01/01/2010 | 06/15/2016 ...286,063 0 0 0| e 286,063 | ........ 286,063 0 0 0 0
Dyal Il US Investors LP . | NY.. | Distribution 09/30/2014 | 06/27/2016 97,278 0 0 0 97,278 | .......... 97,278 0 0 0 0
Global Infrastructure Partners Capital Solutions Fund,
L.P. New York .. | NY.. | Distribution 12/15/2014 | 05/10/2016 ..(232,723) 0 0 0 (232,723) (232,723) 0 0 0 0
Goldentree Distressed Fund 2014 LP...........cccccoceunuee. New York.... . |NY.. | Distribution 07/15/2014 | 04/27/2016 0 0 0 0 0 0 0
Haddington Energy Partners Il LP.............ccocovvrennee. Houston........ccocvieinnenne TX.. | Distribution 01/01/2010 |06/30/2016 0 0 0 0 0 0 0
Herkules Private Equity Il (Jersey-Il) L.P. Oslo NOR| Distribution. 01/01/2010 |05/16/2016 (53,735) 0 0 0 (53,735) | ... 0 0 0 0
LiquidAlts Omega Fund...........cccovveveviieeneeneiieniens St. Helier......oocvvevreriren. Distribution 01/30/2015 | 04/05/2016 | ....... 8,546,532 0 0 0 . 8,546,532 0 0 0 0
Madison Dearborn Capital Partners V-A, L.P... Chicago... . | Distribution 01/01/2010 | 06/23/2016 | ....... 3,062,735 0 0 0 . 3,062,735 0 0 0 0
Madison Dearborn Capital Partners V-B, L. . | Distribution 01/01/2010 | 06/23/2016 0 0 0 63,906 0 0 0 0
Moelis Capital Partners Opportunity Fund I, LP........... . | Distribution. 08/10/2007 | 05/04/2016 0 0 0. 8,130,515 0 0 0 0
Monomoy Capital Partners, L.P... . | Distribution. 05/08/2006 | 05/31/2016 0 0 0 24,361 | .......... 24,361 0 0 0 0
OCM Opportunities Fund VII, L.P. . | Los Angeles . | Distribution. 01/01/2010 | 05/16/2016 0 0 0 .138,952 0 0 0 0
OCM Principal Opportunities Fund IV, L.P . | Los Angeles . | Distribution 01/01/2010 |05/31/2016 0 0 0. 513,783 | ..o 513,783 0 0 0 0
Paine & Partners Capital Fund IIl, L.P. Foster City.. . | Distribution. 03/31/2006 | 06/29/2016 0 0 0 305,977 0 0 0 0
Questor Partners Fund Il L.P.............. Southfield.... . . | Distribution 02/24/1999 | 06/22/2016 0 0 0. 97,763 | ... 97,763 0 0 0 0
Reservoir Capital Partners, L.P........cc.cocovvirerniinnins New YorK.......cccoovvviniines . | Distribution 10/01/1999 |04/29/2016 0 0 0] 6,144 | o 6,144 0 0 0 0
Riverwood Capital Partners Il L.P..........cccocovveinverineene Menlo Park...........cooeurenee . | Distribution. 08/13/2014 | 06/14/2016 0 0 0. 411,386 | ........ 411,386 0 0 0 0
BlackRock Multi-Manager Partners LLC . | Seattle | LIQUIdALION. ... 11/29/2010 | 06/09/2016 | ..........20,377 | ceeeeec 13,918 | 0 [ i |0 13918 [0 | 34,295 | L 34,295 0 0 0 0
Moelis & Company Group, LP.........cccovvrririnsiinisninns Los Angeles | LiQUIdation. ... 04/15/2014 | 04/08/2016 0 0 0 0 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. ....25,049,007 | ... 13918 | ..cocoeeeee0 | o0 | 0| 13918 | 0 ] 25,062,925 |....25,062,925 0 0 0
4499999. Subtotal - UNaffiliated..........ooiuiiiiiiiiiiiisii e e ...45,289,119 | .0 13918 | 0 |0 | 0 13918 |0 45,303,037 |....45,303,037 0 0 0
4899999, TOMAIS........vvrveeeeieeetieeei ettt eerneriniris ....45,289,119 | ... 13,918 | o0 |0 |0 13918 |0 | 45,303,037 |....45,303,037 0 0 0
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SCHEDULE D - PART 3

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

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

CUSIP 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

38375B SH 6|GNR2012-H11 CACMO  1.750 2062 04...........coomvemrvrerirerirceseeessrsesieneseesssessssssensesssesssss | seerenenes 06/20/2016.... | PAR WRITE-UP.........coccorrririnirierirerirneenns 113,941 113,941 | oo (1 DO

38375B  B7 6[GNR2012-H30 VACMO  1.750 2082 12......couuuiiiiiiiiniissisisisisssesisssississssssssssssssnssssssssssnses | eoesnenenes 06/20/2016.... | PAR WRITE-UP.......ocooviiiiiiiniiniieniisiisninas 46,864 46,864 | ..o 0 [
0599999, Total BONAS = U.S GOVEIMIMENL.........euoierstieeiisiieieieetesstsssssessis s ses s s8££ f Sk EE 088 E S0k E 8 EEe0E 56 £E8oELE oL LR E R L E L E L L oEE L E oL E LR EE 0 E LR E 0L bbbt 160,805 160,805 | oo 0 XXX
Bonds - U.S. States, Territories and P ions

882723 2B 4| TEXAS GO LTD REF S2016B- 4.000 2034 08............cooovrerrirrieriieissiesersiesiessssseisssanessssssessenses | soenieienes |06/28/2016A.A. J P MORGAN CHASE SECURITIES INC.......cooiiiiviiriieiieieiciesieicieiesiesiessississsssessssessessesssssssans | stessessessssssssssessesssssssessessnssssense | sesiessssosesesssssssassense 1,766,584 | oo 1,530,000 | cooveieeee s 0 [1TFE i
1799999. Total Bonds - U.S. States, TErtOrES AN POSSESSIONS. ... ... evuiueiirireersiissteierssissessssserssssstesesssss e essseesses s ees s see o8 seE 888 eeeseeEseR e eE et 46 oEEehseEE e oEE oL E e o8 R840 8 SR 08 o8 eEfSE 8L £EE SR 048 Ef 8oL eE R A8 E eS80 E o0 E ettt sem st entes | onnsnssessnsensensnnsenese 1,766,584 | oo 1,530,000 | oo 0 XXX
Bonds - U.S. Political Subdivisions of States, Territories and P

134159 WR 9 CAMPBELL UNION HIGH SCH  4.000 2033 08..........cccrvumiveerirerirrerieimienerienesesesesssssiesssesens | sevnsienes 06/28/2016.... | RBC CAPITAL MARKETS.......oiuiriiiriiierieteisisis et ensenes 2,249,478 | ....... 1,925,000

181288 PY 1[CLARK CO SCH DIST #117-C 4.000 2029 12.......c.evvmrrrrerrreererssessesesessesssseesesssssssnsssensssssssees | sesonesnes 05/04/2016.... | PIPER JAFFRAY .....oiiiirimiiierisiiesississesse it ssssssssssessessssssssssssssssssesssssssssssssssessns | seessesssssssssssssssssessessnssssnssonnns | oessnnssnensssessessenensne 38 10, 46 | tovteviieinesissiieiins 3,375,000

18347A N 2| CLAY CO PUB SCH DIST #53 4.000 2034 03 .| 05/10/2016.... | GEORGE K BAUM & CO ..1,350,000

198037 BT 9|COLUMBIA SCH DIST GO REF 4.000 2036 03...........ccorrmmrrmerirerereereesessessesssesssseessssssesssesens | sevnernes 04/11/2016.... | PIPER JAFFRAY .....coiviirimirierieeiesississssssssssssesssssssssssssssssessessssssssssssssssssssesssssssssssssssnessn | soessnesssesssssssssssessessnssssnssonnns | vensessnensnsesesseennsnsy 197,900 | tovievinseennssinsiserso 2,000,000

234685 LH 6|DALLAS CO CCD GO REF S20 3.000 2027 02.........oouvemrereermrererseriseeeseesseessesssssessssessassinnes | woeereeses 05/03/2016.... | J P MORGAN CHASE SECURITIES INC.......ccoiiiriierieiniineineiiesiesesessseissesssssesssssssssneess | cessseessssssesssnsssssssesssesssessenses | seessnesesennssesssenees 11,408,885 [ coviiiiiiinciisiinnnis 10,530,000

248775 3C 0|DENTON COLTD GO REF 820 4.000 2033 07..........cvurmrrermrermreenmmierirenereressessessesssenssesesssssenss | veerenenes 03/30/2016.... | CITIGROUP GLOBAL MARKETS.........cotvimrimriiieisninsissiessiesseniss s sssessssessessses s ssesssnens 0 .0

249174 UQ 4|DENVER CITY & COUNTY SD 3.500 2031 12......couvmmrirrereereniseisersssessessenssssesessssssssssensnns | seeereenes 04/26/2016.... | RBC CAPITAL MARKETS......ccouituiimeriieriisesees i sse st ss sttt as s sssssessenssses | eesssesssesssssssssssssssssssesssnsssnnss | ossssesssnsssesssssessssens 7,637,612 | oo 7,100,000

280605 7X 8|EDINAGOREF S2016A  2.500 2028 02............ccoriviiicrieririiiniissieiississsesississesisssiessins. | sevesienes 06/07/2016.... | PIPER JAFFRAY.......oiiiiiiiiniinniieesessiseisesissiseinas 669,942 650,000

346766 TJ 7|FORT BEND CO GENERAL OBL 5.000 2036 03...........cccvuvererermrermrimirmerienereseseessssssessesesesesne | seerenenes 05/09/2016.... | LOOP CAPITAL MARKETS.......oouiimririesmiieirisesiesssssesssssss s ssesss st esssssse st esssssssssssssssns | eessoesssessseesssssssessesssesssnsssnnss | ooesssessssssesssnsssnssens 1,734,915 | s 1,435,000

37970P HL 9|GLOUCESTER CO IMPT AUTH 4.000 2035 04..........cocnrermrremermerirereseessessessesssssesesssssssessnnes | weeeenenes 06/28/2016.... | CITIGROUP GLOBAL MARKETS.........coutiturimrereeseiseisseessesssessssisssssssssssss st sssssssssssssssssesssess | oessssesssessssessssssssssssssesssnessnsss | sossssesssnsssssssssssnssnns 5,001,334 | oo 4,370,000

388640 2Z 6|GRAPEVINE-COLLEYVILLE IS 5.000 2028 08...........cccovvierirereriiieieeieissesessssissssssessssessessssssns | seesiesnes 04/12/2016.... |HILLTOP SECURITIES.......ceieiiiiiriesiieieiecie et ssssssse st sse s ssssse s sssssessesssssssesssssesns | sesessessessssassessesssssssesssssssssesess | sressesesssessessessesnses 12,490,200 | ...ovvverrirririierinnes 10,000,000

444197 LS 4|HUDSON SCHOOL DISTRICT G 4.000 2031 03........ccourrumrrrmerirrereesnnisersesisessensseesessssssnensns | sevesseeens 05/24/2016.... | ROBERT W BAIRD & CO.....ouvirrirmiermiiaeiiisesisseesesssseisse sttt ssssssssssssaes | essssesssessssessssssssssssssesssnsssnnss | oossssesssnsssesssnssssssans 3,841,362 | oo 3,370,000

479340 UE 9| JOHNSTON CO GEN OBLIG S2 3.000 2031 02........ccomivrriirrireireisnseisesisessssissesssssssesesssssssnns | seveseseens 04/26/2016.... | BAS-MERRILL LYNCH.......cooomiirrirrineiseiniieciiens 1,750,000

498531 HP 0| KLEIN ISD GENERAL OBLIG 4.000 2036 08...........cocoevmmremermerirnreienerereneeens .| 04/14/2016.... |RAYMOND JAMES & ASSOC ..1,000,000

62451F HR 4 [MOUNTAIN VIEW-WHISMAN SD 3.250 2033 09..........cvuuureurereereeneiserssesesessesssseessessssssesssns. | eeioseinnns 04/27/2016.... | RBC CAPITAL MARKETS ..ottt ssesiesssessse s ssssssssstsssssssssssssssessssssssssssens | sesssessssessssssssssssssessssssenssnnnns | soessesenessonsessessennnsney 120,081 | tittiiisrinesiseiserins 3,570,000

627627 QX 3|MUSKEGO NORWAY SD GO S20 3.250 2034 04..........oevvrreereririnirnsiernsseesenssiessesssssssssesiens | oesensens 05/25/2016.... [ MESIROW FINANCIAL.......cooovteiiiireiiiesirnsisisisssiesessssesesssssssssssesssssssssessssssssesssesssssssssesssssssses | ssnsssessosssssessessssssssessassensensns | oesssssssosssessssessnes 3,308,004 | ....covvieiriier 3,200,000

630412 XD 1|NAPERVILLE GENERAL OBLIG 3.500 2034 12.........cevumremeemmeemerieriseeeseessssssessessessssessssessens | seerenenes 06/08/2016.... | MORGAN STANLEY.........coutiuuiuuermmerimeiseeseessesssesssessssesssssssssse st s ssssssse s sssssssssssssssns | essssesssesssssssssssssssesssesssssssnnss | oossssesssnsssesssssssnssens 1,000,317 | coovvereerrierienieens 1,030,000

66285T FY 4 |NORTH THURSTON PUBLIC SC 4.000 2032 12.......c.coviieeieirienieieieiesiesseseeesssssssesssssssssessnes | eviesenens 06/22/2016.... | PIPER JAFFRAY......ocooiioiieirieireieee s sees 898,825 785,000

677765 FK 0|OHLONE CCD GO REF S2016 4.000 2034 08...........ccocovvemreemrmmerierirereriessesesersessensssessssesnens | severenenes 06/28/2016.... | PIPER JAFFRAY ......cotiimiimiiiiiitieesessseessesies sttt snssssins | eestsesssesssssssssssssessesssesssnsssnnss | ooesssesssesssenssnsesnnssend 4,519,164 | oo 3,900,000

678519 VJ 5|OKLAHOMA CITY GEN OBLIG 3.000 2031 03 .1 03/29/2016.... | PIPER JAFFRAY.. 0 .0

678519 VN 6| OKLAHOMA CITY GEN OBLIG 3.250 2035 03........ccccvcmrmrerniriireriniesserisisssssesssssessessssssessenss | soesensens 03/29/2016.... | PIPER JAFFRAY 0 .0

679384 JP 3| OLATHE GENERAL OBLIGATIO 2.625 2028 10..........cccrevmmrrmermrcrireereesssssseriesiesessessssssssssenss. | severeenes 06/21/2016.... | RAYMOND JAMES & ASSOC.........ouviriermeimiimerisesssessseesssssssssessessssesssesssssssessssssssesssessssssssssns. | oeesssesssesssssesssssssessesssesssnsssnnss | oessesssmsssessssssssssens 1,579,106 | oo 1,505,000

680616 E9 6| OLENTANGY LOCAL SD GO S2 4.000 2031 12.....cumiereirreenerrcrieeesseesassisssssssessssessssissssnses. | seeseeees 06/16/2016.... | FIFTH THIRD SECURITIES.........ovvuiiieiiniieeieeiseiseiinseis 120,175 105,000

719780 MU 9|PICKERINGTON LOCAL SD GO 4.000 2034 12........ccvurrerrriirenenierienisnsessrsssssessenssssesssssennss. | vevereenes 06/22/2016.... | FIFTH THIRD SECURITIES..........coconiiirinrinerireriirirnsiisniens 394,993 350,000

720362 DA 7|PIERCE CO FIRE PROTECTIO 4.000 2035 12........ccuumrureermeimeiseriesesneessesssseesessssssssssensssessees | soeereneses 04/07/2016.... | DA DAVIDSON........cvvvrmrireirereeeeseeieniesiseenns 11,260,955 | oo 1,160,000

727177 RN 9|PLANO GEN OBLIG LTD REF  5.000 2034 09.........ccvvurermrrmirrirniernnseeressssssesessersssssssesssnsssess | oeseesenes 04/26/2016.... | J P MORGAN CHASE SECURITIES INC. 10217,020 | s 1,000,000

729067 JG 4 |PLEASANTVILLE UNION FREE 3.1252034 05..........coooivveevenriesisecerseesssssssssssssessssssssssssssssnsss. | seensienns 06/22/2016.... | J P MORGAN CHASE SECURITIES INC........ccotiumerireririeiinineiseiiessseessesssss e sssssssssssessessssess | seesssesssessssssssssssssssesssesssssssnnss | soesssesssnsssessssssssssens 1,857,002 | ..o 1,780,000

744159 PP 3|PROVO SCHOOL DISTRICT GO 3.250 2033 0B.........ccourvureunerircrisceseesseisssssesssesssessssessessssens | soesreeees 06/22/2016.... | RAYMOND JAMES & ASSOC.........ouvirrimiiiiseiiesisesiseesssisse sttt ssassins | essssssssesssssssssssssssssssesssesssnses | oessssesssesssssssssssnssans 3,506,379 | oo 3,275,000

763261 Q9 8|RICHARDSON ISD GEN OBLIG 4.000 2037 02........ccoevvumerirrereereienerseriseseseessssssessessessssesses | severenenes 06/22/2016.... | BOSC INC.......oouriuieimeeiseristessisseessesssessseseseesssssse sttt | eestesssenssseesssssses st enssssssnnss | eerssessssssesssesesssssens 3,857,862 | oo 3,465,000

797508 GM 4| SAN DIEGUITO UHSD GO S20 4.000 2032 08.........couurrerrermeermeirersersesesensesissessesssessssssssssnee | seeereenes 06/28/2016.... | STIFEL NICOLAUS & CO INC.. 1,250,576 | oo 1,065,000

812627 BJ 5|SEATTLE GENERAL OBLIGATI 4.000 2030 12 .| 05/03/2016.... | BAS-MERRILL LYNCH. 01,366,620 | s 1,190,000

831460 GC 8| SLINGER SCHOOL DIST GENE 3.250 2032 04.........cccnvvuurrrmerieririerieiniriesieneessseesssssessensns | severenenes 04/18/2016.... | MORGAN STANLEY.... 2,824,389 | ...... 2,710,000
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938650 PZ 5|WASHINGTON CO GEN OBLIG 3.000 2036 06.........ccovunieierimriesrsssessresssssssnsssssssassssssessssessnes | onseaneres 06/27/2016.... | CITIGROUP GLOBAL MARKETS.......cuuttrittisiisnierssssseeesssssssssssssssssssessessssesessensssssnsssssassasssensones | soosssessonsonssassosssnsssssessansensonsss | eoemsosssssonssesssnsessnes 8,783,297 | oo 8,650,000 | ..vvoviriinie e 0 [1TFE i
2499999. Total Bonds - U.S. Political Subdivisions of States, TErMOMES @NA POSSESSIONS. ... .. uuuiuuireirueissteieresissseeessssses e sesssssstesesssaestesesssersse&1esseee e ees s e et o8 oeEs£EE S8 0 E o e e £ 08 E 8 £EE SR8 8 f£EESEE 0 E SRR EEEE S8 E S8 0 8 E e E 880ttt 97,089,036 | ..o 87,595,000 | ..o 56,807 XXX
Bonds - U.S. Special Revenue and Special A t

10146H LD 6|BOULDER CO WATER & SEWER 3.000 2033 12 05/03/2016.... | BAS-MERRILL LYNCH........couiiiiiiriiiiiiiniriesiesisessseisssiessessssesssssssssessessesssssssssssnessessns | coesiessssnsssnssssssessesssssssnsnnns | oernersnenssnesnsennneney 128, 10T | titiveviesirnnninsisesio 2,060,000

13034A JV 3| CALIFORNIA INFRAS & ECON 5.000 2033 10 .| 04/12/2016.... [ MORGAN STANLEY.... 1,301,132 | s 5,820,000

160429 VH 6 |CHARLESTON WATERWORKS & 4.000 2035 01.......vuuevmrireererieineinieisseiessenssiessesssssessesens | eoresenenes 05/11/2016.... | WELLS FARGO SECURITIES 2,827,050 | ....... 2,500,000

222642 JW 1|COLLIER CO WATER & SEWER 5.000 2034 07........cccvvrmmrirrireerrirneeseriessiessenssssesensssssensns | severeenes 04/28/2016.... | PNC CAPITAL MARKETS......couviuiimerirerirseseesssias st ses st ssss st sssesssnes | eestsesssessssesssssssnsssesssesssnsssnnss | oesssesssmsssesssssesnssens 7,960,019 | oo 6,430,000

19679P JF 2| COLORADO WTR RES PWR DEV 3.125 2035 09........c0cevureireimeinerieeisensseiseissssesssesnsssennee | vevesaeeens 05/24/2016.... | J P MORGAN CHASE SECURITIES INC 448,289 | ..o 435,000

24916T FH 7 |DENVER CITY & COWTR COM 3.000 2035 09..........ccvvvuererrermieiiienerierireneseesssesssersesieneseesns | sevseiines 05/10/2016.... | CITIGROUP GLOBAL MARKETS.........coouiiimrirreimirimriseiisesiissisesssesessssesssesssesssesessssssssessssesssens | ceesssesssessssssssnsssnsssesssensssssnnes | oersessssssenssnsesnssens 5,404,359 | ..oooiirrirernd 5,310,000

24916T ED 7 |DENVER CITY & COWTR COM 3.000 2035 09.........ccvvumererrermeermeenersenssesesseessssssessessesssnessns | eesosennes 05/10/2016.... | CITIGROUP GLOBAL MARKETS.........couuiturirrermersseisesssessseessesssssssssssssssssssessssssssssssssssssesssens | sessssesssesssssssssssssssesssesssnsssnsss | ossssesssnsssesssssssssssens 3,043,132 | oo 2,990,000

298245 JU 6|EUGENE WATER REVENUE UTI 4.000 2030 08 .| 04/26/2016.... | RBC CAPITAL MARKETS 574,420 500,000

303867 KA 2|FAIRFAX CO SEWER REV REF 3.375 2034 07........cccoovrverierirerereessnenersessesssseessssssessesssessnns | soverenenes 04/05/2016.... | J P MORGAN CHASE SECURITIES INC........ccoviumrireririeiieineiseiiessssssesssss s sssssssessessssess | seessesssessssesssssssssssesssesssnsssnsss | soesssesssnsssessssssssssens 7,316,120 | oo 7,000,000

39167 CW 3 |GREATER CLEVELAND REG TR 5.000 2031 12......ccmiirmmieriererineiseeisersssesessssssssssesssesssssssnse | seiossennns 05/03/2016.... | PIPER JAFFRAY.......oiiiiiiriniieiieeisesesissisessesiseenns 547,839 435,000

520192 PQ 2|LAWRENCE WATER & SEWER'S 3.500 2033 11.......cccvtumrimrrierirereeeseinsniesieneeeesssssssseenes | seereenes 06/07/2016.... | J P MORGAN CHASE SECURITIES INC........ccoviiuiiiriiiiiinieiieiesieseiesisesessesssssssessesesness | ceesssesssessssssssssssssssessenssnsssnnes | ooesiesssnsssessssssssnssens 3,225,297 | oo 3,005,000

576051 PJ 9|MASSACHUSETTS WATER RES 5.000 2033 08...........ccovurmmrirrermcerrinerserssesssensensssensesssnsses | seeerenenes 04/14/2016.... | CITIGROUP GLOBAL MARKETS.........coutiuurirrerersssisesssesssesssesssssssssssssssssssesssssssssssssssssssssssens | sessssesssesssssssssssssssesssesssnsssnsss | sossssesssnsssesssnsesssson 8,719,480 | wovovvvererirerineinns 7,000,000

585395 2R 6|MELBOURNE WATER & SEWER  5.000 2029 10.......c.vvuuivrrirerireerneineissiseseseessssssessssssnsess | soeeseenes 06/07/2016.... | RBC CAPITAL MARKETS ...ttt ....1,693,062 1,350,000

645791 2H 6|NEW JERSEY ENVR INFRA TR 4.500 2029 09..........vvurererrermeienirierienereeesseessssssesseseesesessnns | severenenes 05/10/2016.... | J P MORGAN CHASE SECURITIES INC 6,990,937 | oo 5,465,000

6471IN  F9 1| NEW MEXICO FIN AUTH SR L 4.000 2035 0B.........ccourrrmeremrereemneesersersseseseesssisssssesssesssessanee | nevesneenas 04/27/2016.... | RBC CAPITAL MARKETS ..ottt sttt 2,278,273 | ....... 2,065,000

64711N  J6 3| NEW MEXICO FIN AUTH SR L 4.000 2034 0B..........cocrvrrrirmermirernnseirerssisesessssssssssesssssssessans | seseseneres 06/23/2016.... [MORGAN STANLEY ..ottt sessssesesssssssessesssssssssesssssssssessssssssssssessessssssesssssns | siesssessosssssassessssssssnessssssnsensns | oesssssssossemsssessnes 4,293,553 | oo 3,785,000

64990B ZP 1|NY DORM AUTH REV (COLUMB 5.000 2029 10.........ccovrummermmererreremseeserssrsssessensssessesssssnsess. | weerenenes 04/07/2016.... | GOLDMAN SACHS & CO......ovururermrimiimeriesiseseseesssisse s sttt sssssssesssens | essssesssessssessssssssssssssesssnsssnnss | sossssesssnsssessssssssssans 1,597,763 | oo 1,250,000

686507 GZ 1| ORLANDO UTIL COMM UTIL'S 4.000 2032 10.......courermriumiererirerissessesneisssssesssessssssssesssssnssns | woesseenes 06/22/2016.... | CITIGROUP GLOBAL MARKETS........couuiuuiiriirierisiseiss st it ssssssesssnees 4,000,000

709235 XV 2|PENNSYLVANIA STATE UNIVE 5.000 2030 09. .| 06/07/2016.... | BARCLAYS CAPITAL INC.. ..1,325,000

709235 XX 8|PENNSYLVANIA STATE UNIVE 5.000 2032 09........corvererereermreneesersesssseeseessssssessesssesessssnee | soeereneees 06/07/2016.... | BARCLAYS CAPITAL INC......coourimiiniiierieniseiseeississessesisssssessssisesssssssssssssssssssssssssessssssnns | seessessssessssssssssnsssesssnessenssnnnns | oessesesnesssnsesessenssses 1,240,840 | tiiiiiiirineriiseiseiinns 1,000,000

79560T DG 4 |SALT LAKE CITY SALES & E 4.000 2028 10........ccvumrrrermnmriererinisesenieisnsssessssssessessssssssssessns | soreseenns 05/03/2016.... | WELLS FARGO SECURITIES 836,705 720,000

876443 PJ 5| TARRANT REGIONAL WATER D 5.000 2030 03.........coorvemirremrierireesiseesesesssssssesssessssssssssssnses | seesseenns 04/06/2016.... | J P MORGAN CHASE SECURITIES INC........ccoiiimiirerireemeeieiseisesiesssenssse e sssssssssssesssssssess | essssesssesssssssssssssssesssesssnsssnsss | sosssesssssssessssssssssons 1,836,051 | .oovererrrierieriicnns 1,475,000

88213A FK 6| TEXAS A&M UNIV SYSBOR R 5.000 2034 05..........ccomrermiiiirrireninecsseississesssessssissesssssnsess | sesrenenes 06/28/2016.... | MORGAN STANLEY .......couiiuuiiuiiieiimeiseisssisessseesssesssssessssssssses st bbbt ssssine | esssssssesssssssssssssssessssesssesssnnss | esssesssesssssssssssanssnns 1,270,310 | wovvereierienins 1,000,000

927749 UM 4|VIRGINIA BEACH WTR & SWR 3.250 2033 10.............. .105/25/2016.... | CITIGROUP GLOBAL MARKETS.......couuiiuiriisnieieesisisssssensssssssensssssssss st sssssensssnssssnesens 2,241,301 | ....... 2,125,000
3199999. Total Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENL. ... ... . ruieieieeieieeiieteteeeeteessesesseseeseaeeseseeseseeseesessesaesessessessessssessesassessess | seessessessesaesessessessesassessesssssesessesseseesessessessesessessesaesessessessesesseesesasssesessesseseesessesaeseesessessesassessessessesesssssessesassessnssesassessessnsansessesnssssessesnss | fensessessesnsnes 80,057,261 ....69,045,000
Bonds - Industrial and Miscellaneous

00287Y AU 3|ABBVIE INC 2.300 2021 05......ocevmereeeerierieneees st | seeneenes 05/09/2016.... | BAS-MERRILL LYNCH........coovvvreriiricireriserienienes 998,260 | ....... 1,000,000 2FE e

00287Y AX 7|ABBVIE INC 2.850 2023 05.......coouirmieasiieiieni st | srerienes 05/09/2016.... | J P MORGAN CHASE SECURITIES INC. 999,870 | ....... 1,000,000 2FE i

00817Y AW 8|AETNAINC 3.200 2026 0B........courvvueeurieerirenirriseeisiesesiess et | seerienes 06/02/2016.... |UBS AG......ouriimieiriririietiiiiiessiesssesist s sss sttt | eebbess sttt | eerieni e 1,992,520 | ..o 2,000,000 2FE. i

02079K AA 5|ALPHABET INC 3.625 2021 05... 04/26/2016.... | EXCHANGED 3,272,490 | oo 3,000,000 1FE...

02079K AB 3|ALPHABET INC 33752024 02.......oocoiieect e | s 04/26/2016.... | EXCHANGED, 2,159,280 | oo 2,000,000 1FE...

022098 AN 3|ALTRIA GROUP INC 28502022 08.......couvemermrieirieeienseeesesssssssessessesssseessssssssessensns | aesessiees 0B/2712018.... | HSBC.....cuveurirmerreiseiseiesesssesseesssesesss sttt ee | eebbent s nee st nnns | eebiesss st 1,052,170 | oo 1,000,000 AFE oo

03027X AK  6|AMERICAN TOWER CORP  3.375 2026 10.......covuumrrrrrircirneineisciseessessseisseisessssssessssnssnee | soesreneees 05/10/2016.... | RBC CAPITAL MARKETS.......couiiiieiiiietiee sttt 990,040 | ....... 1,000,000

053332 AT 9|AUTOZONE INC 31252026 04........oooeeneieeerieeieeeissse e | e 04/18/2016.... | BARCLAYS CAPITAL INC.. 999,740 | ....... 1,000,000

05348E AX  7|AVALON BAY COMMUNITIES  2.950 2026 05.........cccemeeumermerireeireesseisessessesesessssssssssesssesssns | soeeeenenes 05/04/2016.... | UBS AG 999,660 | ....... 1,000,000

172967 EM 9 |CITIGROUP INC 6.125 2017 11 .| 04/13/2016.... | PIPER JAFFRAY. 534,145 500,000

067383 AE 9|CRBARD INC 3,000 2026 05......covveiererrirnisserseessssieese s ssssssnsnes | sesieneies 05/04/2016.... | BAS-MERRILL LYNCH. 999,820 | ....... 1,000,000
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29364N AT 5|ENTERGY MISSISSIPPI 2.850 2028 06........oocvueiririirereiriiereieisee e | seeernes 05/10/2016.... | CITIGROUP GLOBAL MARKETS........otiriimiimiirierisieesesssissssssss s ssessessssssssssssssssssessnes 999,680 | ....... 1,000,000

46849L SQ 5| JACKSON NATIONAL LIFE (1 3.050 2026 04...........coorvemrerrrreeieninieisersessesisesesseeseesssssesssens (S 04/25/2016.... | DEUTSCHE BANC.......ccouvemrrirrierienireeneniseniensrenes 995,810 | ....... 1,000,000

548661 DM 6|LOWES COMPANIES 2.500 2026 04........oevvmririieiieeiscesssissise s sssinne | vereseninns 04/11/2016.... | WELLS FARGO SECURITIES 995,440 | ....... 1,000,000

57629W BY 5|MASSMUTUAL GLOBAL FUNDIN 2.000 2021 04 04/12/2016.... | BAS-MERRILL LYNCH. 999,720 | ....... 1,000,000

60871R AG 5|MOLSON COORS BREWING CO 3.000 2026 07 .| 06/29/2016.... | BAS-MERRILL LYNCH. 102,003,280 | ..o 2,000,000

666807 BG 6|NORTHROP GRUMMAN 3.250 2023 08.......oocvueieierieiieicinieseei et | erereeens 04/13/2016.... | RAYMOND JAMES & ASSOC 986,776 939,000

68389X BM 6| ORACLE CORP 2,650 2026 07.......corrererrinerierieneseessessesie e | sereseseins 06/29/2016.... | J P MORGAN CHASE SECURITIES INC 996,240 | ....... 1,000,000 AFE oo

718172 BU 2| PHILIP MORRIS INTERNATIO 2.125 2023 05..........vvvmrimeiierereiseemseesessssssesssessssissessssesnsss. | soeerieees 04/28/2016.... | J P MORGAN CHASE SECURITIES INC 990,020 | ....... 1,000,000 AFE s

74256L AU 3| PRINCIPAL LIFE GLOBAL FU 3.000 2026 04...........cocovtrumrieerirrirrirsiiesiessiesiesesssssessessssenens | veverienes 04/11/2016.... | CREDIT SUISSE FIRST BOSTON........cocvverrimnricrirnes 997,340 | ....... 1,000,000 TFE s

7591EP AK 6 |REGIONS FINANCIAL 3.200 2021 02....couvvrereerrinerienseses s | nerereenas 05/10/2016.... | DEUTSCHE BANC.......cuuvtuieimmiimeieiersesssesiseesssssssssesssessssees st sss s ssse st sssssssesssnssss. | essssesssessssssssssssssssesssesssnsssnnss | ossssesssnsssessssssssssens 1,012,690 | .oooverveierieniens 1,000,000 2FE

826418 BK 0|SIERRA PACIFIC POWER (14 2.600 2026 05 .1 04/11/2016.... | J P MORGAN CHASE SECURITIES INC 997,450 1,000,000 1FE...

86787G AJ 1[SUNTRUST BANK 3.300 2026 05.........oucvrmeerererierieees s essssnenins | ceineiies 05/11/2016.... | SUNTRUST ......cvvvmiererireimerieiisesiensesisseesesssensenienes 994,940 | ....... 1,000,000

87612E BE 5| TARGET CORP 25002026 04.........oocovmiiniieieeeieeiee st | erinniins 04/04/2016.... | BARCLAYS CAPITAL INC 999,910 | ....... 1,000,000 | .oovvroreririeeeireeieeiseesseenad 0 [ 1FE e

882508 BA 1|TEXAS INSTRUMENTS INC =~ 1.850 2022 05........ccovvvmmrieiririreriiieseninsiiesiesssessenssssssesssesses | seerinenes 04/29/2016.... | BAS-MERRILL LYNCH.......ccoovivmrinirriniiriniinnies 997,390 | ....... 1,000,000 | .oovovereenierinerierienieeineiead 0 [ 1FE e

883556 BM 3| THERMO FISHER SCIENTIFIC 3.650 2025 12........ccuivreririereersnineriesieseseesssissessssssesssensns | seeereenes 06/22/2016.... | U S BANCORP........ootviurimitieieieeseessssissessessssesse st sss s ss sttt ssss e sines | eebtesssesss st sss s eens s nsssnnss | eesssesssnsssessssssssssans 1,562,055 | .oovereerrierieniieens 1,500,000

887389 AJ 3|TIMKEN CO 38752024 09......oouieiiieiie et | v 04/19/2016.... | CANTOR FITZGERALD........c.ovvurrrrrirrirerieeiieeissisesissiins 909,954 916,000

904311 AA  5|UNDER ARMOUR INC 3.250 2026 0B.........cvervrrirerrrrrerersesisesesississsessessnsessesssssessessssns | sresseneis 06/08/2016.... | J P MORGAN CHASE SECURITIES INC 995,770 | ....... 1,000,000

931427 AP 3|WALGREENS BOOTS ALLIANCE 3.100 2023 0B..........ccvuuuerrmrereeseesenisseeserssssssessesssseessssnses | soeerenenes 05/26/2016.... | BAS-MERRILL LYNCH........cconvieerireireniseieiiniins 997,250 | ....... 1,000,000

931427 AQ 1|WALGREENS BOOTS ALLIANCE 3.450 2026 0B............ccovvvrierermrireernnieissnsssesssssessessssessssssens | oesensenes 05/27/2016.... [HSBC......ouevrrireirieiieiiseieie ittt ensens | shsisessessnssens e s sns st st ensrenis | tesssien st enines 1,000,500 | oo 1,000,000

94106L BD 0|WASTE MANAGEMENT INC  2.400 2023 05.........couumvummermrerereesensssssessessesssseessssssssssessessns | seeereenes 05/09/2016.... | BAS-MERRILL LYNCH........cconvrvmrierieriicireniniins 998,980 | ....... 1,000,000

949746 RW 3| WELLS FARGO & CO 3.000 2026 04......cooveriireriireeie e | e 04/15/2016.... | WELLS FARGO SECURITIES 996,570 | ....... 1,000,000

984121 CH 4|XEROX CORP 2.800 2020 05 .| 04/01/2016.... | CITIGROUP GLOBAL MARKETS 945,370 1,000,000

05565Q BU 1|BP CAPITAL PLC 3.5612021 11.. | Fe 06/20/2016.... | BNP PARIBAS........o.ouuitumiiimeiseiseeisessesssesssssesssssse s bbb bbbttt | eebbess e bbb et n s s snsnnts | eebssesisesssesssssssnnians 1,064,950 | ..o 1,000,000

2027A0 HT 9| COMMONWEALTH BANK OF AUS 2.850 2026 05..........ccovurierermrieerrisisnrsissssssessessssesessessenes Fres 05/11/2016.... | GOLDMAN SACHS & CO....coovuiviirriricirerieieeissie et essnes 999,480 | ....... 1,000,000

14314M  AA 1|CARMX 2016-2 A1 1850 2017 04| e 04/12/2016.... | RBC CAPITAL MARKETS.......coutiimirmmrirreseesssise s sssesssees s sss sttt esssssssssssanes | essseessssssnsssssssesssssesssssnsssnns | soeessssssesssnsssnessnenes 48,000,000 | ...vorerernrinirierirs 48,000,000

13057Y AA 8| CRART 2016-2 A1 B70 2017 0.ttt | ceresenenns 06/08/2016.... | CREDIT SUISSE FIRST BOSTON.......couuiiumiimiiriiniinsisesisssissessssssesssesssessssssssssssssssssssessssssans | soesssesssssssnsssessssssssassssssnsssonss | seesssssesssssnssssssnnnes 40,000,000 | ..o 40,000,000

34532E  AA  3|FORDO 2016-B A1 630 2017 05, | crissians 04/19/2016.... | BARCLAYS CAPITAL INC 35,500,000 ....35,500,000
3899999. Total Bonds - INAUSHTIAl ANA MISCEIIANEOUS..............c.cuiveiieieeteicecieteietete ettt ettt ettt sttt steteteseeaesessseesesesassessseaesessssesesnseses  tessesesessssssessssesesassssssesassesesassssesesesesesessssesassssesesssesesassesesesssetesassesesassesetesasseeesasssset et e setes s e tetesassesessesetetbaesetes s s et et saneetasnsetessensesans ....163,935,561 ..163,355,000
8309997, TOAI BONAS = PAM ...ttt ettt sttt e84 4808880488k b st eee | 448eeEseeLteeEeeEseeeEee b eeet e 4E1eeLsoeLEeeEfoeeEoee L s LS LR eeE oL 8o £ E A4 AE 08 E oLt o084 E 8480 EE oo L8084 EE 840 E 0L 840814 E L8 oAt Rkttt ....343,009,245 321,685,805 177,860 XXX
8399999, TOAI BONGS........rvetessreere sttt ess st s8££ 888808104 E £ E 08818084884 EE4EEEoEE 116 € eLE1HEEE LR oL R 80 L oEE SRR 140 €1 HEEEHEE LR E LR oEEHEEE LR LR LR HEEE LR E LR LR SR LA E R LR EE LR LR LRkttt | et 343,009,245 |............ 321,685,805 177,860 XXX
Common Stocks - Industrial and Miscellaneous

12514G 10 8| CDW CORP.....outiiieiestiss s | ........... |06/16/2016.... DIST FROM PARTNERSHIP.... ..33,448.000 | .o 1,414,863 XXX Lt
9099999. Total CommON StOCKS - INAUSHIIAI AN MISCEIBNEOUS................c.cviueverieireiiitcteietecectete ettt eete et e s s etetev s teteseseetesesassesesessssessses  etesessesesessssssesassssesesessssesassesetesssseses s sesesessssesesssesesessesesesessees s sesetessesesesesseteteseeseeee e sesetaseseesas et etesesassetan et e st essetesansseetesneetesansneetaranan ....1,414,863 XXX XXX
9799997, Total COMMON SEOCKS = PA 3. ... ettt ettt ses etttk s sk 8 888188 eEe08e | 44aee1eeseeEoeeseesseEeesoeeersee | 484eEees o0 L eE oL b oo e e 808 L8 eLEeE oL 8 4L 4084080840881 E 4L 14010 E 0014084 E 88404080 E L1408 E 814080 E bbbttt enentsnians | abissssssesssssssnssnssnnsane 1,414,863 XXX XXX
9799999, TORAI COMMON SHOCKS. ...ttt eresetstes et eess s s sttt 8 8888188800881 E 0k 4 £ £0E4EE8 SR8 oL EEHE0E 0L oEEE1£E  f1eLEEHEE LR E 4R R HEEEHLEEHEEE L8 S LR LR 0L 4R D4R EE 0L HEEE LR £EE 0L 1EEEEE L1888 bbbttt | nenbsens st 1,414,863 XXX e 0 XXX
9899999. Total Preferred @nd COMIMON STOCKS............c.ccciuiiiueteieiiteieeceeteteeetee ettt ettt caetetesaetetesesasaesesseseseses  euetessssessssssesesasssesssesssets | etessssessssesesesassssssassesesesassssesaeses et sesseses e sesesesseseses s sesesessssesessessees s sesetesesseees s sesesesessetessssetesasessessssnsetetassssesansssesesssssasansnsesessassesansnsnses | evessesesesistesasssesisinse 1,414,863 XXX e 0 XXX
9999999. Total Bonds, Preferred and COMMON STOCKS................vuuiviiiireiiiiriiecieisci ettt ieesiee | etieseseseseesesssetesesseeseness e1esseesseseesessee st as et s et et e s e s e e bt eL e s et e e e e b ee b et b e st s e e e b et e ettt an et et essennne | atieesesseseseneesinsien 344,424,108 XXX | 177,860 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:...
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CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock [¢f Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
Bonds - U.S. G t
797224  AA 0| SAN CLEMENTE 3.585......ccvienicncrneniiesciinenns |« | 05/27/2016. [ REDEEMED.........oiviciiirinciiicrinenins [ v [ v 105,716 | ccovvvenen 105,716 | coovvv 105,716 | .ccovveeneen 105,716 0 0 0 LV [P 105,716 0 0 conee1,895 1 08/27/2021.... | 1.
912828 C8  1|[USTREASURYNOTES  .375....cccmmrircrcriinnnnns . | 04/30/2016. | MATURED ...25,000,000 | .........25,000,000 | .........25,009,849 | ........ 25,002,971 (2,971) 0 25,000,000 0 0 04/30/2016.... | 1....
912828 QR 4 |USTREASURY NOTES  1.500.......ccccouwrerrmrrrerenunnnes | . | 06/30/2016. | MATURED ......7,400,000 | ...........7,400,000 | ...........7,582,107 | ...........7,436,166 (36,166) 0f.....7400,000 0 0 06/30/2016.... | 1....
36202F 2L 9| GNMA Il PASS #00005279 3.500.........cocooevvvererrrrceenns . | 06/20/2016. | PAID ON PRINCIPAL 740,691 740,691 770,665 768,828 (28,138) 0 740,691 0 0 01/20/2042.... | 1....
36202F 3M 6| GNMA Il PASS #00005304 3.500. .| 06/20/2016. | PAID ON PRINCIPAL 785,835 785,835 828,442 826,787 ..(40,952) 0 785,835 0 0 02/20/2042....
36202F 4Q 6| GNMA [ PASS #00005331 3.500.........cocemmuemerirriiennes . | 06/20/2016. | PAID ON PRINCIPAL 776,504 776,504 815,086 813,724 (37,220) 0 776,504 0 0 03/20/2042.... | 1....
362020 6D 8| GNMAIIPASS #3568  5.000........cccccoouwwrrvsrmverirennnens | - | 06/20/2016. | PAID ON PRINCIPAL.......coomvvvermrens [ o | v 199,548 | ......ccccoo.. 199,548 | ......ccccoo.. 191,523 | oo 193,707 5,841 (VI [ 199,548 0 0 06/20/2034.... [ 1....
36202E CM  9|GNMAIIPASS #3676  4.500..........ccccccccccvcvcivccics |+ | 06/20/2016. | PAID ON PRINCIPAL........cocciiccciaccs [ o | v 170,293 | ..oovvvevene 170,293 | ..oovevevenen 161,645 | ..oovovevene 163,399 6,894 (0 [ 170,293 0 0 02/20/2035.... [ 1.....
36202E  EU 9| GNMAIIPASS #3747  5.000........ccccocereremerrrrereenennene | . | 06/20/2016. [ PAID ON PRINCIPAL........cooervevrrreres [ eerireriieriecniseriecni [ v 149,119 | s 149,119 | o 144925 | .ccoovnees 145,900 3,219 0 3,219 LV [P 149,119 0 0 3,090 | 08/20/2035.... | 1....
36202E  FM 6| GNMAIIPASS #3772  5.000.........ccccocccvccvcvnes | - | 06/20/2016. | PAID ON PRINCIPAL..........cociciiiciiics [ covvvvvvnnvvvnvnvennennnennenns | v 110,351 | oo 110,351 | oo 107,920 | woovvevevene 108,472 1,879 0 1,879 (0 [ 110,351 0 0 10/20/2035.... | 1.....
36213C  YY 0| GNMA PASS TH #550727 5.000. . | 06/15/2016. | PAID ON PRINCIPAL 71,855 71,855 70,733 70,971 885 0 885 0 71,855 0 0 11/15/2035....
36290R U6 8| GNMA PASS TH#615405 4.500..........cccoovverrmrrrurans . 1 06/15/2016. | PAID ON PRINCIPAL 14,699 14,699 14,254 14,337 362 0 362 0 14,699 0 0 274 |08/15/2033.... [ 1....
36291A  DH 9| GNMA PASS TH#622104  4.500...........cooocrcrcrcrcrcrcncrs .| 06/15/2016. | PAID ON PRINCIPAL 13,229 13,229 12,828 12,916 313 0 313 0 13,229 0 0 249 | 09/15/2033.... | 1.....
36292F H6 7 | GNMA PASS TH#647453 5.000.........ccocormrveveriereinne . | 06/15/2016. | PAID ON PRINCIPAL 513,111 513,111 505,094 507,190 5,921 0 5,921 0 513,111 0 0 | coererrrerinennn0 | 12,084 | 10/15/2035.... | 1....
36225A ER 7| GNMA PASS TH#780144  7.000...........cooocrerrrcrcrcrcrene .| 06/15/2016. | PAID ON PRINCIPAL 45,884 45,884 43,776 44,575 1,308 0 1,308 0 45,884 0 0 1,227 | 07/15/2024.... | 1.....
38373R  SY  6[GNR2001-40ZCMO  6.000.........oeerrermrrrererrrrirns . 106/20/2016. | PAID ON PRINCIPAL........coruvrvermrernnes [ orerrrirnermninsernninnenes | oveeveinnees 111,683 | oo 111,683 | v 97,590 | ccoovrirennns 106,265 5419 0 5419 LV [P 111,683 0 0 2,629 | 08/20/2031.... [ 1....
38375B  SH 6 |GNR2012-H11 CACMO  1.750........cccccoouvurrvevrreenenn | . | 06/20/2016. | PAID ON PRINCIPAL 1,265,695 | ..........1,265,695 | .........1,294,371 | ........1,277,267 ceevrrrenen(T1872) | 0 e(11572) | iieinn0 | e 1,265,695 0 0 9,395 | 04/20/2062.... [ 1....
38375B  B7 6 |GNR2012-H30 VACMO 1.75 . | 06/20/2016. | PAID ON PRINCIPAL 78,591 78,591 78,002 78,075 517 0 517 0 78,591 0 0 614 | 12/20/2062....
36225C BX 3| G2 (ARM) #80053 2.000.......ccccoerrmmriemerirmerienennnnn | . | 06/20/2016. | PAID ON PRINCIPAL 83 83 84 83 1 0 1 0 83 0 0 1103/20/2027.... | 1....
36225C CN 4| G2(ARM) #80076  1.750.......ccccoovrerermrurrresmrnerennnnnn | . | 06/20/2016. | PAID ON PRINCIPAL 275 275 278 273 2 0 2 0 275 0 0 2 105/20/2027.... | 1....
000000 00 O |FHAAMER SAV BANK 88-4 6.930.........cccocveeumrrrernenns . | 06/25/2016. | PAID ON PRINCIPAL 80,475 80,475 74,842 79,780 695 0 695 0 80,475 0 0 3,865 | 11/25/2016.... | 1....
52517# AD 5 |FHALEHMAN 92-APROJL 6.930.......cccoovvvvmmruriinnncnns . | 06/25/2016. | PAID ON PRINCIPAL 9,991 9,991 9,371 9,959 32 0 32 0 9,991 0 0 289 [07/25/2017.... | 1....
000000 00  O|FHAMERRILL LYNCH 185- 6.810............ccocvevevvvevnnenes | - | 06/25/2016. | PAID ON PRINCIPAL 37,709 37,709 33,938 36,850 859 0 859 0 37,709 0 0 10/25/2018.... | 1.....
38378X  P6 2| GNR2014-166 PL . | 06/16/2016. | PAID ON PRINCIPAL 45,596 45,596 45,568 45,566 30 0 30 0 45,596 0 0 05/16/2055....
83162C  SP 9| SBAP 2009-20F 1 .| 06/01/2016. | PAID ON PRINCIPAL 213,366 213,366 213,366 213,511 (145) 0 (145) 0 213,366 0 0 5546 |06/01/2029.... | 1.....
83162C VX 8| SBAP 2013-20K 1 3.380. . | 05/01/2016. | PAID ON PRINCIPAL 222,912 222,912 222,912 223,023 (112) 0 (112) 0 222,912 0 0 ...4,024 | 11/01/2033.... [ 1....
83162C XL 2| SBAP 2015-20L 1 2.820 . 106/01/2016. | PAID ON PRINCIPAL.........cccoovvioienine | conmrvssnniiisscniiissnnes | covnevieens 119,504 | ......cc...... 119,504 | .............. 119,504 | .....ccccc.... 119,503 1 0 1 (V] I 119,504 0 0 ...1,545 | 12/01/2035.... | 1....
0599999. Total Bonds - U.S Government 38,282,716 38,282,716 38,554,390 | ......... 38,405,815 ceeee(123,099) | o0 ....(123,099) 0 38,282,716 0 0 ....211,343 XXX XXX
Bonds - U.S. Political Subdivisions of States, Territories and P
102637 PC 3 |BOWLING GREEN GEN OBLI 4.000............ccoommmmernnnees .| 06/01/2016. | MATURED .....1,470,000 ....1,470,000 ....1,639,928 ...1,474,467 (4,467) ) 0 ....1,470,000 0 0 [ 0 | v 29,400 | 06/01/2016.... | 1FE....
150528 BX 4| CEDAR RAPIDS GO REF S2 4.25( . | 06/01/2016. | MATURED 5,635,000 5,635,000 5,855,159 5,646,484 ..(11,484) ) 0 5,635,000 0 0 119,744 | 06/01/2016....
150528 BY 2| CEDAR RAPIDS GO REF S2 4.250........c.ccocvuumereerians . | 06/15/2016. | REDEEMED. ......4,000,000 ....4,000,000 ....4,103,320 ....4,005,349 (5,349) 0 (5,349) 0 ....4,000,000 0 0 | e | 91,611 |06/01/2017.... | 1FE..
150528 BZ 9| CEDAR RAPIDS GO REF S2 4.250.........cccccceeeeeeececce. .| 06/15/2016. | REDEEMED ......5,400,000 ....5,400,000 ....5,522,850 ....5,406,331 (6,331) 0 (6,331) 0 ....5,400,000 0 0 ...123,675 | 06/01/2018.... | 1FE....
150528 CA 3| CEDAR RAPIDS GO REF S2 4.250........cccoomuvrrernennnns . | 06/15/2016. | REDEEMED. ......4,835,000 ....4,835,000 ...4,911,635 ...4,838,877 (3.877) 0 (3,877) 0 ....4,835,000 0 0 ...110,735 | 06/01/2019.... | 1FE..
250433 QS 1 |DESERT SANDS USD GO S2 5.000...........ccoevererevenns . | 06/01/2016. | REDEEMED. 6,210,000 6,210,000 ....6,407,402 6,223,773 (13,773) .0 (13,773) 0 6,210,000 0 0 ...155,250 |06/01/2029.... | 1FE..
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250433 RA 9| DESERT SANDS USD GO S2 5.000.........ccccoeeeeeecccccccc .| 06/01/2016. | REDEEMED 3,790,000 | ...........3,790,000 | ..........4,040,898 3,807,468 0 [ coovoiereeens(17,468) | o0 | i (17,468) | o0 | eceeen.3,790,000 0 0 0 [ o 94,750 | 06/01/2029.... | 1FE.......
510336 PD  6|LAKE ORION CSD Q-SBLF 5.000.........ccccocouevurereeene | . | 05/01/2016. | REDEEMED. 5,860,000 | ...........5,860,000 6,052,149 5,870,786 0 [ eooiereeen(10,786) [ o0 [ eiieiceein(10,786) | ool | ........5,860,000 0 0 0| ....146,500 |05/01/2024.... | 1FE........
545896 Q4 7 [LOUDOUN CO GENERAL OBL 4.125..........ccoovvrvrnenens . | 06/01/2016. | REDEEMED. reeeen 1,170,000 | ..........1,170,000 | ...........1,149,361 | ..........1,168,721 0 1,279 0 1,279 0f.....1,170,000 0 0 0 | 24,131 | 06/01/2020.... [ 1FE........
545896 Q6 2 [LOUDOUN CO GENERAL OBL 4.250..........cccoovrvvenens . | 06/01/2016. | REDEEMED. weeen1,075,000 | ..........1,075,000 | ...........1,059,961 | ...........1,073,527 0 1473 0 1473 0f......1,075000 0 0 0 22,844 | 06/01/2022.... | 1FE........
545896 Q7 0 [LOUDOUN CO GENERAL OBL 4.250...........cccoorvrre . | 06/01/2016. | REDEEMED. 2,000,000 2,000,000 | ...........1,961,300 | ...........1,996,071 0 3,929 0 3,929 0 2,000,000 0 0 (VI 42,500 |06/01/2023.... | 1FE........
545896 Q9 6 |LOUDOUN CO GENERAL OBL 4.375.. .| 06/01/2016. | REDEEMED 2,575,000 2,575,000 2,540,083 2,571,210 0 3,790 0 3,790 0 2,575,000 0 0 0 56,328 | 06/01/2025....
680616 PN 3| OLENTANGY LOCAL SD GO 5.000........cccmeveecrircnees .| 06/01/2016. | REDEEMED. reenn3,175,000 | ..........3,175,000 | ...........3,396,964 | ..........3,185,698 | .......cccccceceeeel0 | ccneeern(10,698) 0 ] en(10,698) | o0 3,175,000 0 0 0 [ e 79,375 |12/01/2024.... | 1FE........
680616 PP 8 | OLENTANGY LOCAL SD GO 5.000..........ccceerrrerernnee . | 06/01/2016. | REDEEMED. 3,335,000 | ...........3,335,000 3,556,611 3,345,686 0 [ oeeeeen(10,686) | covoeovvrrencn0 | irereenn(10,686) | 0| 3,335,000 0 0 0 83,375 |12/01/2025.... | 1FE........
783243  4S 4| RUTHERFORD CO SCH & PU 5.000.......ccccc0c000evererer. .| 06/01/2016. | REDEEMED 2,000,000 2,000,000 2,086,420 2,004,925 0 (4,925) 0 (4,925) 0 2,000,000 0 0 (I [ 50,000 |06/01/2026.... | 1FE........
795574 NF 5| SALT LAKE CITY GO REF 5.500.........ccccoererererrrnenenne | . | 06/15/2016. | MATURED <eenr.1,000,000 | ...........1,000,000 | ...........1,141,550 | ...........1,006,126 0 (6,126) 0 (6,126) 0f......1,000,000 0 0 (VI 27,500 |06/15/2016.... | 1FE........
075549  AM 7| WASHINGTON CO SD#48J B 4.250............ccoommmmvvnnnnns .| 06/01/2016. | REDEEMED eierere.9,500,000 | ...........9,500,000 9,582,935 9,503,866 0 (3,866) 0 (3,866) 0f......9,500,000 0 0 0| ....201875 |06/01/2020.... | 1FE.......
075549 AN 5| WASHINGTON CO SD#48J B 4.250. . | 06/01/2016. | REDEEMED. 9,885,000 9,885,000 9,925,430 9,886,584 0 (1,584) 0 (1,584) 0 9,885,000 0 0 0| .....210,056 | 06/01/2021....
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession; 272,915,000 | ... 72,915,000 | ........74,833,956 | ......... 73,015,949 cireenne(100,949) | o0 ] o (100,949) | 0 ... 72,915,000 0 0 0 | ...1,669,649 XXX XXX
Bonds - U.S. Special R e and Special A
05053* AA 3| AUBURN HSG DEV CORP S7 7.400.........cccccoeuvereuueee | . | 06/15/2016. | REDEEMED. 12,866 12,866 12,866 12,866 0 0 0 0 0 12,866 0 0 0 397 | 04/15/2021.... | 5...........
13068H FH 2| CALIFORNIAPUB WORKS B 5.375.........cccccccooeeerereeee | . | 06/20/2016. | REDEEMED. eierer.8,030,000 | ...........6,030,000 5,889,260 6,010,093 0 4,227 0 4,227 0 6,014,320 (I [P 15,680 | ccccooccnee. 15,680 | .......206,172 | 10/01/2017.... | 1FE.......
606901 A4 8| MISSOURI H/E FAC (WASH 5.500........ccccoevurvvrennneens | . | 06/15/2016. | MATURED 2,000,000 2,000,000 2,256,480 2,011,530 0 | coerrereren(11,830) | covveverririiennn0 | s (11,530) 0 2,000,000 0 0 0 06/15/2016.... [ 1FE........
64711R  GQ 3 |[NEW MEXICO FIN AUTH TR 4.000.........ocoemurerrrrrrnens . | 06/15/2016. | MATURED reeeenn1,095,000 | ...........1,095,000 | ...........1,173,084 | ..........1,100,836 0 (5,836) 0 (5,836) 0 ......1,095000 0 0 0 06/15/2016.... [ 1FE........
649876 VT 3 [NEW YORKLOC GOVT ASST 5.500... . | 04/01/2016. | REDEEMED. 2,705,000 2,705,000 3,134,338 2,713,872 0 (8,872) 0 (8,872) 0 2,705,000 0 0 0 04/01/2017....
88283L CW 4| TEXAS TRANSN COMMN FIR 5.000........cccouumerereries . | 04/01/2016. | REDEEMED. 6,000,000 | ...........6,000,000 6,396,720 6,012,000 0 [ eoovereeen(12,000) [ o0 [ eiieiennnn(12,000) | ool | .........6,000,000 0 0 0 04/01/2025.... | 1FE........
927749  GQ  8|VIRGINIABEACHWTR &S 5.000...........cccoowrvererveeennes | . | 06/08/2016. | REDEEMED. reeeennnn2,140,000 | ...........2,140,000 | ...........2,288,858 | ...........2,140,020 0 (20) 0 (20) 0] ......2,140,000 0 0 0 10/01/2020.... | 1FE........
938865 BM 3 [ WASHINGTON HSG DEV COR 7.250.........ccocuvrvvenennner | - | 06/01/2016. | REDEEMED. 36,542 36,542 36,542 36,542 0 0 0 0 0 36,542 0 0 0 03/01/2020.... [ 1..covovuneee
977092 PH 2 [WISCONSIN CLEAN WATER 5.000............cccccoeueweneee | . | 06/01/2016. | REDEEMED. reeenenn 4,790,000 | .......... 4,790,000 | ..........5117,492 | ........4,805942 | ......ccccc.ee0...0 | e (15,942) .0 (15,942 [ 0 ....4,790,000 0 0 0| ....119,750 |06/01/2022.... | 1FE.......
977092  PJ 8| WISCONSIN CLEAN WATER 5.000..............ccccccceeeeee. | . | 06/01/2016. | REDEEMED. ri0000.5,030,000 | ...........5,030,000 5,369,575 5,046,533 0 [ ooeieeeeen(16,533) | o0 eieeeen(16,833) [ oo | e..e.e.. 5,030,000 0 0 0| ....125750 |06/01/2023.... | 1FE.......
977092 PK 5| WISCONSIN CLEAN WATER 5.000. .| 06/01/2016. | REDEEMED. 5,280,000 5,280,000 5,631,912 5,297,137 0. ..(17,137) L(17,137) | . 0 5,280,000 0 0 0| .....132,000 |06/01/2024....
977092  PL 3| WISCONSIN CLEAN WATER 5.000.............ccccccveeeeeee. | . | 06/01/2016. | REDEEMED. 5,545,000 5,545,000 5,905,092 5,562,539 0 [ .cccccc....(17,539) .0 ....(17,539) 0 5,545,000 0 0 0| ...138625 |06/01/2025.... | 1FE.......
3128QG  CC  4|FH (3/1 ARM) #1N0O067 = 2.770.....cccverucrrrercrererrcrennnns . | 06/15/2016. | PAID ON PRINCIPAL 355,302 355,302 356,579 353,689 0 1,613 0 1,613 0 355,302 0 0 0 3,088 | 12/15/2035.... [ 1...cooovuneee
3128JR G4  2|FH(3/1 ARM) #847419 2811 ..cccovveiricvcrcicrci . | 06/15/2016. | PAID ON PRINCIPAL 8,675 8,675 8,637 8,614 0 61 0 61 0 8,675 0 0 0 93 | 03/15/2035.... | 1.ooveee..
3128JR  KQ  8|FH (5/1 ARM)#847503 2.643..........cooovvvvvvrrrrrrrrrrirnncs .| 06/15/2016. | PAID ON PRINCIPAL 70,667 70,667 69,403 69,431 0 1,236 0 1,236 0 70,667 0 0 0 715 | 12/15/2035.... | 1.............
31296S DY  9|FHLMC GOLD PASSTHRU = 5.000.........cccocosevuemernnene | . | 06/15/2016. | PAID ON PRINCIPAL 30,558 30,558 30,463 30,471 0 88 0 88 0 30,558 0 0 0 606 |01/15/2034.... [ 1....cccooueeee
31292H AK 0| FHLMC GOLD PASSTHRU ~ 7.500...........cccoevvvvvennnnnens | - | 06/15/2016. | PAID ON PRINCIPAL 1,959 1,959 2,054 2,190 0 (231) 0 (231) 0 1,959 0 0 0 59 [01/15/2030.... [ 1..cocvvveees
31292H NH 3| FHLMC GOLD PASSTHRU . | 06/15/2016. | PAID ON PRINCIPAL 1,247 1,247 1,280 1,290 0 (43) 0 (43) 0 1,247 0 0 0 30 |02/15/2032....
31293) zZX 0 |FHLMC GOLD PASSTHRU . | 06/15/2016. | PAID ON PRINCIPAL 16,443 16,443 16,816 16,968 0 (525) 0 (525) 0 16,443 0 0 (VI [ 431 1 04/15/2029.... [ 1...cvvuueeee
312985 UJ  1|FHLMC GOLD PASSTHRU = 7.500.............cccoeuerureeceeee | . | 06/15/2016. | PAID ON PRINCIPAL 391 391 409 421 0 (30) 0 (30) 0 391 0 0 0 12 | 08/15/2031.... | 1.............
31298V FC 6 |FHLMC GOLD PASSTHRU  7.500..........cccoeuveurrreunenene | - | 06/15/2016. | PAID ON PRINCIPAL 615 615 643 669 0 (55) 0 (55) 0 615 0 0 0 20 | 09/15/2031.... [ 1.covoonecs
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31287R S7  5|FHLMC GOLD PASSTHRU ~ 7.500..........ccocvvvvvvvenenenens | - | 04/15/2016. | PAID ON PRINCIPAL 91,335 91,335 95,788 99,301 0 (7,966) 0 (7,966) 0 91,335 0 0 0 2,283 |04/15/2032.... | 1.....
31287S  GA 9| FHLMC GOLD PASSTHRU  6.000...........cccccvuemenuee | . | 06/15/2016. | PAID ON PRINCIPAL 907 907 928 942 0 (34) 0 (34) 0 907 0 0 0 24 | 04/15/2032.... | 1....
31287X PZ 3 |FHLMC GOLD PASSTHRU  6.000..........ccccoeveereerneeeee | . [ 06/15/2016. | PAID ON PRINCIPAL 7,214 7,214 7,405 7,446 0 (231) 0 (231) 0 7,214 0 0 (V[ [, 183 | 09/15/2032.... [ 1....
31288A K7 9 |FHLMC GOLD PASSTHRU  6.000..........cccoeevversennenene | . | 06/15/2016. | PAID ON PRINCIPAL 349 349 359 368 0 (19) 0 (19) 0 349 0 0 0 9 [10/15/2032.... | 1....
31288E 6E 2| FHLMC GOLD PASSTHRU . | 06/15/2016. | PAID ON PRINCIPAL 343 343 353 356 0 (13) 0 (13) 0 343 0 0 0 9 |02/15/2033.... | 1....
31288H RC  6|FHLMC GOLD PASSTHRU .| 06/15/2016. | PAID ON PRINCIPAL 16,384 16,384 16,818 16,864 0 (481) 0 (481) 0 16,384 0 0 0 329 |03/15/2033....
31335H TT 0| FHLMC GOLD PASSTHRU . | 06/15/2016. | PAID ON PRINCIPAL 5,585 5,585 5722 5727 0 (141) 0 (141) 0 5,585 0 0 (V1 139 |07/15/2022.... | 1....
3128GK  RX 4| FHLMC GOLD PASSTHRU  5.500.. . | 05/15/2016. | VARIOUS. 1,433 1,433 1,434 1,431 0 3 0 3 0 1,433 0 0 0 29 [05/15/2016.... | 1....
3128H4 H9  3|FHLMC GOLD PASSTHRU  5.000.... .| 06/15/2016. | PAID ON PRINCIPAL 10,077 10,077 10,231 10,102 0 (26) 0 (26) 0 10,077 0 0 0 212 | 05/15/2018.... [ 1.....
3128H4 UX  5|FHLMC GOLD PASSTHRU  5.000. . | 06/15/2016. | PAID ON PRINCIPAL 354 354 360 355 0 (1) 0 (1) 0 354 0 0 0 7 |06/15/2018.... | 1....
3128H4 5W  5|FHLMC GOLD PASSTHRU .| 06/15/2016. | PAID ON PRINCIPAL 416 416 422 47 0 (1) 0 (1) 0 416 0 0 0 9 |06/15/2018.... | 1.....
3128H5 AQ 9 |FHLMC GOLD PASSTHRU . | 06/15/2016. | PAID ON PRINCIPAL 535 535 543 536 0 2) 0 2) 0 535 0 0 0 11 | 06/15/2018....
3128H6 BH 6| FHLMC GOLD PASSTHRU . 1 06/15/2016. | PAID ON PRINCIPAL 27,639 27,639 28,063 27,7119 0 (80) 0 (80) 0 27,639 0 0 0 518 | 07/15/2018.... | 1....
3128H6 BP 8| FHLMC GOLD PASSTHRU . | 06/15/2016. | PAID ON PRINCIPAL 10,553 10,553 10,714 10,573 0 (20) 0 (20) 0 10,553 0 0 0 219 |07/15/2018.... | 1.....
31283H WY  7|FHLMC GOLD PASSTHRU  5.500. .1 06/15/2016. | PAID ON PRINCIPAL.........coooumirimmnis | covrerieriineiieriinenies | orreirerian 405,803 | ..covornennn 405,803 | ..ooervrenen 404,835 | ..ocoovvrunc 404,812 0 991 0 991 LV [P 405,803 0 0 0 9,290 | 06/15/2033.... | 1....
31283H WZ 4 |FHLMC GOLD PASSTHRU  6.000. .| 06/15/2016. | PAID ON PRINCIPAL 47,998 47,998 49,233 49,245 0 (1,247) 0 (1,247) 0 47,998 0 0 0 ..1,189 | 04/15/2033.... | 1.....
31283H W9 2 |FHLMC GOLD PASSTHRU  6.000 . | 06/15/2016. | PAID ON PRINCIPAL 3,774 3,774 3,859 3,887 0 (114) 0 (114) 0 3,774 0 0 0 93 [05/15/2033.... | 1....
31283H 72 4| FHLMC GOLD PASSTHRU . | 06/15/2016. | PAID ON PRINCIPAL 69,671 69,671 71,379 71,381 0 (1,710 0 (1,710 0 69,671 0 0 0 L1742 1 11/15/2033.... [ 1....
31283H Z5 7 |FHLMC GOLD PASSTHRU . | 06/15/2016. | PAID ON PRINCIPAL 82,887 82,887 84,915 84,990 0 (2,103) 0 (2,103) 0 82,887 0 0 0 2,025 | 02/15/2034....
3128MJ  SY 7 [FHLMC GOLD PASSTHRU .1 06/15/2016. | PAID ON PRINCIPAL.........coooumerimmnis | covreriereineiiereinenies | ovreieniins 126,464 | ....coococveee 126,464 | ....cocccoeee 120,037 | ccovvrees 120,584 0 5,879 0 5,879 LV [P 126,464 0 0 0 ...1,587 |06/15/2043.... [ 1....
3128MJ 83 5|FHLMC GOLD PASSTHRU  3.000.. . 106/15/2016. | PAID ON PRINCIPAL.........coovvveiermrnnes [ corerrriismreriesereniinenes | ovevveninns 121,495 | .o 121,495 | .o 116,545 | ..o 117,116 0 4,379 0 4,379 (V1 [T 121,495 0 0 0 ...1,542 | 07/15/2043.... | 1....
3128MJ  S6 8 |FHLMC GOLD PASSTHRU  3.000. . | 06/15/2016. | PAID ON PRINCIPAL 362,750 362,750 344,381 346,476 0 ...16,274 .0 ...16,274 0 362,750 0 0 0 ...4,638 | 08/15/2043.... [ 1....
3133TG NU 9 [FHR2093 ZCMO . | 06/15/2016. | PAID ON PRINCIPAL 92,955 92,955 85,045 89,050 0 3,905 0 3,905 0 92,955 0 0 0 2,288 | 11/15/2028.... [ 1....
3133TK  SJ  0|FHR2151JZCMO .| 06/15/2016. | PAID ON PRINCIPAL......covvvvvvvvvvvrrrrees | oviviemsmimmismmmmmmmminnnnnns | coveeeeeeeiees 111,995 | oo 111,995 | oo 102,388 | ..oovoveveren 108,325 0 3,670 0 3,670 (I [ 111,995 0 0 0 2,965 |05/15/2029.... [ 1.....
3133TM  7G  5|FHR21822ZC CMO . | 06/15/2016. | PAID ON PRINCIPAL 37,799 37,799 38,877 37,695 0 104 0 104 0 37,799 0 0 0 09/15/2029....
3133TN JY  1|FHR2223ZCMO .| 06/15/2016. | PAID ON PRINCIPAL 7,613 7613 7,437 7,493 0 121 0 121 0 7,613 0 0 0 229 |03/15/2030.... | 1.....
3133TQ  ZU 4 |FHR 2274 KC CMO 6.500.......ccmmrrrrnris . | 06/15/2016. | PAID ON PRINCIPAL 8,805 8,805 8,786 8,783 0 22 0 22 0 8,805 0 0 0 244 101/15/2031.... | 1....
3133TR LB 9|FHR2284 ZCMO 6.500.........ccmmreererieriins 06/15/2016. | PAID ON PRINCIPAL 44,080 44,080 41,671 42,853 0 1,226 0 1,226 0 44,080 0 0 0 ...1,193 | 02/15/2031.... [ 1....
3133TR  GX 7 |FHR2288ZCMO 6.500.......cccomrrrmnrrnenerneieiniinienene | 06/15/2016. | PAID ON PRINCIPAL 79,349 79,349 74,520 77,022 0 2,327 0 2,327 0 79,349 0 0 0 ...2,152 | 02/15/2031.... | 1.....
3133TR SR 7 |FHR 2297 KZCMO 6.000......0cccmmrinerireriisniienee . | 06/15/2016. | PAID ON PRINCIPAL 88,832 88,832 80,096 85,765 0 3,067 0 3,067 0 88,832 0 0 0 ..2,177 |03/15/2031.... [ 1....
31339W Q2  5|FHR 2433 NH CMO 6.500.....c.cocrcrrverrererrrererererenens .| 06/15/2016. | PAID ON PRINCIPAL 288,521 288,521 290,144 287,834 0 688 0 688 0 288,521 0 0 0 ..7,721 | 04/15/2032.... | 1.....
31392K  FP 6 |FHR 2451 JH CMO . | 06/15/2016. | PAID ON PRINCIPAL 76,609 76,609 76,052 76,206 0 403 0 403 0 76,609 0 0 0 2,057 | 05/15/2032....
31392K  AA 4|FHR 2454 BK CMO 6.500......0cccrmerienierieniis . 106/15/2016. | PAID ON PRINCIPAL.........coooumirimmnis | covrerieriineiieriinenies | ovrvieniiens 146,537 | .covrrrenenn 146,537 | .covvreneen 147,659 | ..covvvnen 146,174 0 364 0 364 LV [P 146,537 0 0 0 ...4176 |05/15/2032.... [ 1....
31394K  NK  6|FHR 2686 NY CMO 5.000.....c0cvevevevererererereresererenens .| 06/15/2016. | PAID ON PRINCIPAL 299,944 299,944 289,868 296,398 0 3,546 0 3,546 0 299,944 0 0 0 6,204 |10/15/2023.... | 1.....
31394M  SG 6 |FHR 2719 WC CMO 4.500. . | 06/15/2016. | PAID ON PRINCIPAL 78,998 78,998 72,789 76,930 0 2,068 0 2,068 0 78,998 0 0 0 ...1,503 | 12/15/2023.... | 1....
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31394N L3 0|FHR2729 CE CMO 4.500.......comrerererrerrrenneienens .| 06/15/2016. | PAID ON PRINCIPAL 513,046 513,046 | ............ ATT7,425 500,848 0 [ 12,198 | 0 ..12,198 0 513,046 0 0 0 9,599 [01/15/2024.... | 1.....
3137B8 DA 2|FHR4302 CA 3.000.......cccmmrceerrrerincrinenieenens | - | 06/15/2016. | PAID ON PRINCIPAL.........oocriecciirenis [ e [ e 155,693 | ..cooveneen 155,693 | ..ccovvieneen 157,006 | ..ccoovoeen 156,819 0 (1,126) 0 (1,126) LV [P 155,693 0 0 0 ...1973 | 06/15/2040.... [ 1....
3137BB QB 9|FHR4351LC CMO 3.000......cowerererererirererins . | 06/15/2016. | PAID ON PRINCIPAL 300,758 300,758 304,576 304,067 0 (3,309) 0 (3,309) 0 300,758 0 0 0 3,876 | 11/15/2040.... | 1....
31282X A8 4 |FHS 146 75 CMO 750000 . | 06/15/2016. | PAID ON PRINCIPAL 7,079 7,079 7,139 7,105 0 (26) 0 (26) 0 7,079 0 0 0 223 [01/15/2023.... | 1....
314030 AC 3 |FN(5/1 ARM)#745303 2.583........ccooooommmvrvireririinnnns . 106/25/2016. | PAID ON PRINCIPAL.........cccovvvimmrmnes [ cormrrviiseriricsereniiisenes | v 137,317 | e 137317 | v 135,955 | .coviveneee 136,985 0 333 0 333 (VI [P 137,317 0 0 0 ....1,502 | 01/25/2036.... | 1....
3138A1 V5 7|FNMA PASS TH #AH0635 3.500 .| 06/25/2016. | PAID ON PRINCIPAL 57,849 57,849 57,662 57,657 0 192 0 192 0 57,849 0 0 0 903 | 01/25/2026....
3138A6 ZA  1|FNMAPASS TH#AH5236 3.500.........cccoccouruvemrireriinns . | 06/25/2016. | PAID ON PRINCIPAL 84,876 84,876 84,601 84,616 0 260 0 260 0 84,876 0 0 0 ...1,244 | 01/25/2026.... | 1....
3138X5 PC 5| FNMA PASS TH #AU5818  2.500..........ccoovvveeerrernns . 106/25/2016. | PAID ON PRINCIPAL.........coovvvevrmrmnes [ corerrriirererissereniinenes | ovevveeenns 168,527 | ...ooccceeee. 168,527 | ..o 167,197 | oo 167,409 0 1,118 0 1,118 (VI [ 168,527 0 0 0 ....1,796 | 08/25/2028.... [ 1....
31417A P8 6| FNMA PASS TH #00AB4046 3.500.............cccocvvrrrrrrrcrs .| 06/25/2016. | PAID ON PRINCIPAL 240,042 240,042 247,637 247,302 0 (7,260) 0 (7,260) 0 240,042 0 0 0 3,541 [12/25/2041.... | 1.....
31371 5D 2 |FNMAPASS TH#253844 5.500..........ccccoeevreverermennn | . | 05/25/2016. | PAID ON PRINCIPAL 2,458 2,458 2,438 2,448 0 10 0 10 0 2,458 0 0 0 49 | 06/25/2016.... | 1....
31371K  RC 7 |FNMA PASS TH #254383  7.500.........c.ccc0e0e0e0ererereceee | . | 06/25/2016. | PAID ON PRINCIPAL 802 802 839 875 0 (72) 0 (72) 0 802 0 0 0 25 |06/25/2032.... | 1.....
31371K 2V 2| FNMA PASS TH #254688 . | 06/25/2016. | PAID ON PRINCIPAL 37,929 37,929 38,895 38,468 0 (539) 0 (539) 0 37,929 0 0 0 876 | 03/25/2023....
31371K  2X 8 | FNMA PASS TH #254690 . | 06/25/2016. | PAID ON PRINCIPAL 54,524 54,524 55,691 55,158 0 (634) 0 (634) 0 54,524 0 0 0 1,232 | 04/25/2023.... | 1....
31371K  5X 5 |FNMA PASS TH #254762 . | 06/25/2016. | PAID ON PRINCIPAL 20,002 20,002 19,958 19,949 0 54 0 54 0 20,002 0 0 (VI IR 417 | 05/25/2023.... | 1.....
31371L A8 2| FNMAPASS TH #254831 5.000.. . | 06/25/2016. | PAID ON PRINCIPAL 14,916 14,916 14,883 14,876 0 40 0 40 0 14,916 0 0 0 305 | 08/25/2023.... | 1....
31371L A9 0| FNMA PASS TH #254832 5.500.. .1 06/25/2016. | PAID ON PRINCIPAL......covvvvvvvvvvrerrvees | oevimmeimimimmmmmmnmmnnnninns | ceveveeeieiees 139,477 | oo 139,477 | oo 142,615 | .oovvvvevee 141,161 0 (1,684) 0 (1,684) (0 [ 139,477 0 0 0 3,142 |08/25/2023.... | 1.....
31371L DM 8 [FNMA PASS TH #254908 5.000.. . | 06/25/2016. | PAID ON PRINCIPAL 52,987 52,987 53,335 53,093 0 (106) 0 (106) 0 52,987 0 0 0 1,097 |09/25/2023.... | 1....
31371L  EZ 8 [FNMA PASS TH #254952 . | 06/25/2016. | PAID ON PRINCIPAL 15,009 15,009 15,041 14,983 0 25 0 25 0 15,009 0 0 0 280 |11/25/2018.... [ 1....
31371L  F3 8 [FNMA PASS TH #254986 . | 06/25/2016. | PAID ON PRINCIPAL 33,692 33,692 34,408 34,077 0 (385) 0 (385) 0 33,692 0 0 0 772 | 11/25/2023....
31371L  HY 8 [ FNMA PASS TH #255047 . | 06/25/2016. | PAID ON PRINCIPAL 36,302 36,302 37,073 36,700 0 (398) 0 (398) 0 36,302 0 0 0 829 [01/25/2024.... | 1....
31371L  JU 4 [FNMA PASS TH #255075 . | 06/25/2016. | PAID ON PRINCIPAL 79,807 79,807 81,839 80,877 0 (1,070) 0 (1,070) 0 79,807 0 0 0 ..1,759 | 02/25/2024.... | 1....
31372Q  CQ 8 |FNMA PASS TH #279179 . | 06/25/2016. | PAID ON PRINCIPAL 2,098 2,098 1,974 2,040 0 58 0 58 0 2,098 0 0 0 61 |05/25/2024.... | 1....
31372R  LH 6| FNMA PASS TH #280328 . | 06/25/2016. | PAID ON PRINCIPAL 883 883 843 859 0 24 0 24 0 883 0 0 0 26 | 04/25/2024.... | 1....
31373U  F3 6| FNMA PASS TH #303586 .| 06/25/2016. | PAID ON PRINCIPAL 1,539 1,539 1,443 1479 0 60 0 60 0 1,539 0 0 0 42 |09/25/2025.... | 1.....
31375F 42 8 | FNMA PASS TH #333940 . | 06/25/2016. | PAID ON PRINCIPAL 1,689 1,689 1,617 1,649 0 40 0 40 0 1,689 0 0 0 46 | 06/25/2024....
31376R  6H 9| FNMA PASS TH #363672 .| 06/25/2016. | PAID ON PRINCIPAL 2,480 2,480 2,393 2,364 0 116 0 116 0 2,480 0 0 0 78 | 11/25/2026.... | 1.....
31376U MV 3| FNMA PASS TH #365872 7.500.. . | 06/25/2016. | PAID ON PRINCIPAL 495 495 478 474 0 22 0 22 0 495 0 0 0 16 | 12/25/2026.... | 1....
31378R S5 9 |FNMA PASS TH #406540 6.500.... . | 06/25/2016. | PAID ON PRINCIPAL 57 57 57 57 0 0) 0 (0) 0 57 0 0 0 2 |12/25/2027.... | 1....
31378R S8 3| FNMA PASS TH #406543 6.500.. .| 06/25/2016. | PAID ON PRINCIPAL 749 749 751 752 0 (3) 0 (3) 0 749 0 0 0 20 |12/25/2027.... | 1.....
31379F  J3 9 |FNMA PASS TH #417982 7.000.. . | 06/25/2016. | PAID ON PRINCIPAL 744 744 755 759 0 (15) 0 (15) 0 744 0 0 0 22 | 03/25/2028.... | 1....
31379T  BL 7 | FNMA PASS TH #428543 .| 05/25/2016. | PAID ON PRINCIPAL 31,723 31,723 31,587 31,587 0 137 0 137 0 31,723 0 0 0 858 |06/25/2028.... | 1.....
31379T G5 7 |FNMA PASS TH #428720 . | 06/25/2016. | PAID ON PRINCIPAL 989 989 985 985 0 4 0 4 0 989 0 0 0 27 |06/25/2028....
313615 L4 6 [FNMA PASS TH #50747 . | 06/25/2016. | PAID ON PRINCIPAL 1,326 1,326 1,239 1,281 0 45 0 45 0 1,326 0 0 0 36 |06/25/2023.... | 1....
31384V L7  5|FNMA PASS TH #535050 7.500.. .| 06/25/2016. | PAID ON PRINCIPAL 8,169 8,169 8,527 8,965 0 (796) 0 (796) 0 8,169 0 0 0 244 | 12/25/2029.... [ 1.....
31385H YA 4 |FNMA PASS TH #545305 6.000.. . | 06/25/2016. | PAID ON PRINCIPAL 537 537 559 539 0 (1) 0 (1) 0 537 0 0 0 13 [11/25/2016.... | 1....
31385H 5H 1 |FNMA PASS TH #545448 7.500.. . | 06/25/2016. | PAID ON PRINCIPAL 680 680 708 752 0 (72) 0 (72) 0 680 0 0 0 21 | 02/25/203; T
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31385X M8 7 |FNMA PASS TH #555783  4.500........cccccceeeeeererereceeeee | . | 06/25/2016. | PAID ON PRINCIPAL........cccociiicicicics [ covvvvvrrnnrrnvnnnnncnnennnnnns | v 114,385 | ..oovoveve 114,385 | ..oovovev 112,826 | wooovevevee 113,194 0 1,192 0 1,192 (0 [ 114,385 0 0 0 [ .eennnn2,150 [ 10/25/2033....  1..coovevees
31386Y 6U 3| FNMAPASS TH#577883 5.500........cccccoecummrvecucnne | . | 04/25/2016. | MATURED 416 416 413 415 0 2 0 2 0 416 0 0 0 8 |04/25/2016.... | 1.ccooueee
31387C VM 0| FNMAPASS TH#580320 5.500.........cccccoowverrrnnneeen. | . | 04/25/2016. | PAID ON PRINCIPAL 374 374 373 372 0 1 0 1 0 374 0 0 0 7 105/25/2016.... | 1.ovveenen.
31387S  5E 2| FNMA PASS TH #593145 5.500.........ccccovvrvververenenns | . | 06/25/2016. | PAID ON PRINCIPAL 2,959 2,959 2,958 2,949 0 10 0 10 0 2,959 0 0 0 69 [08/25/2016.... | T.coovvveenne
31387X  JK 2| FNMAPASS TH #597066 5.500.............cccccoovvueenen. | . [ 06/25/2016. | PAID ON PRINCIPAL 3,153 3,153 3,152 3,142 0 10 0 10 0 3,153 0 0 0 72 | 09/25/2016.... | 1.coooreenee
31387X  UC 7 |FNMA PASS TH #597379  6.000. .| 06/25/2016. | PAID ON PRINCIPAL 1,770 1,770 1,846 1,777 0 (8) 0 (8) 0 1,770 0 0 0 44 | 09/25/2016....
31388D ZE 1| FNMAPASS TH #602041 5.500........ccccoconverinereenne | . | 06/25/2016. | PAID ON PRINCIPAL 3,430 3,430 3,429 3,419 0 1 0 1" 0 3,430 0 0 0 82 | 08/25/2016.... | 1....cccvueuee
31388D 5H 7 |FNMAPASS TH#602148 5.500.........ccccoeovveerennnneen. | . | 06/25/2016. | PAID ON PRINCIPAL 1,251 1,251 1,241 1,246 0 5 0 5 0 1,251 0 0 0 28 | 09/25/2016.... | 1ovveee.n.
31388K  CJ  9|FNMAPASS TH#606773 5.500........ccc0c000eccrerererereree | . | 06/25/2016. | PAID ON PRINCIPAL 6,483 6,483 6,481 6,462 0 21 0 21 0 6,483 0 0 (U [ 149 | 10/25/2016.... | 1.............
31388M J2 5| FNMAPASS TH #608781  5.500.........c.ccocvrvevrnerenens | . | 06/25/2016. | PAID ON PRINCIPAL 21,151 21,151 20,972 21,061 0 90 0 90 0 21,151 0 0 (VI [ 480 [10/25/2016.... [ 1...ccvvuueeee
31388M KG 2| FNMAPASS TH#608795 5.500...............ccccocuuruueeereee | . | 06/25/2016. | PAID ON PRINCIPAL 10,451 10,451 10,389 10,410 0 41 0 41 0 10,451 0 0 0 225 |10/25/2016.... | 1.............
31388M  T5 7 |FNMA PASS TH#609072 6.000. . | 06/25/2016. | PAID ON PRINCIPAL 185 185 193 186 0 (1) 0 (1) 0 185 0 0 0 5 | 09/25/2016....
31388N  CT  1|FNMAPASS TH#609482 5.500.............ccccoevwrrenunnnene | . | 06/25/2016. | PAID ON PRINCIPAL 7,135 7,135 7,135 7,113 0 22 0 22 0 7,135 0 0 (V[ [ 161 | 10/25/2016.... | 1.ccvvrrene
31388N  EK 8| FNMA PASS TH#609538 5.500..........cccccomuvrevrrennenens | . | 06/25/2016. | PAID ON PRINCIPAL 1,253 1,253 1,243 1,247 0 6 0 6 0 1,253 0 0 0 29 [10/25/2016.... | T.coverreenne
31388N  ET 9| FNMA PASS TH #609546 5.500...........ccocorsevurerenene | . | 06/25/2016. | PAID ON PRINCIPAL 8,843 8,843 8,817 8,811 0 32 0 32 0 8,843 0 0 (VI [ 199 |10/25/2016.... | 1..ccovuee
31388N  EU 6| FNMA PASS TH#609547  6.000................cccccoeuerereree. | . | 06/25/2016. | PAID ON PRINCIPAL 3,957 3,957 4,119 3,969 0 (12) 0 (12) 0 3,957 0 0 0 97 |10/25/2016.... | 1.............
31388 XP 1 |FNMAPASS TH #610986 5.500..........cccoovrrvervrrenenns | . | 06/25/2016. | PAID ON PRINCIPAL 2,565 2,565 2,550 2,555 0 10 0 10 0 2,565 0 0 0 56 |10/25/2016.... [ 1.....cocco...
31388Q HX O [FNMAPASS TH#611446 5.500............coccoeouveerenenns | . | 06/25/2016. | PAID ON PRINCIPAL 6,184 6,184 6,148 6,159 0 25 0 25 0 6,184 0 0 (V[ [, 144 | 11/25/2016.... [ 1............
31388R 4L 8| FNMA PASS TH #612927 . | 06/25/2016. | PAID ON PRINCIPAL 1,722 1,722 1,740 1,720 0 2 0 2 0 1,722 0 0 0 36 |12/25/2016....
313887 KX O FNMAPASS TH#614210 5.500..........cccoceevvrmrveenennne | . | 06/25/2016. | PAID ON PRINCIPAL 1,317 1,317 1,331 1,315 0 2 0 2 0 1,317 0 0 0 31 112/25/2016.... | 1.ccvvunene
31388T  KY  8|FNMAPASS TH#614211 5.500.......c.ccccoouveesmmmneceee | . | 06/25/2016. | PAID ON PRINCIPAL 18,801 18,801 19,002 18,769 0 31 0 31 0 18,801 0 0 (VI I 431 | 12/25/2016.... | 1.coevveeeene
313880  S2 7 |FNMAPASS TH#615337 5.500......cccccoccnmuvrerrrecnenens | . | 06/25/2016. | PAID ON PRINCIPAL 2,653 2,653 2,681 2,649 0 4 0 4 0 2,653 0 0 0 60 [12/25/2016.... | T.covvrreenne
31388V V4 7 |FNMAPASS TH#616335 5.500..........c..cccceoevvurenene. | . [ 06/25/2016. | PAID ON PRINCIPAL 4,516 4,516 4,564 4,51 0 5 0 5 0 4,516 0 0 (VI I 110 | 12/25/2016.... [ 1.............
31388V XR 4 |FNMAPASS TH#616388 5.500........ccccc000e0e0erererereceee | . | 06/25/2016. | PAID ON PRINCIPAL 8,598 8,598 8,690 8,588 0 10 0 10 0 8,598 0 0 (U [ 197 |12/25/2016.... | 1.............
31388V 5C 8 |FNMA PASS TH #616543 . | 06/25/2016. | PAID ON PRINCIPAL 11,955 11,955 11,634 11,886 0 69 0 69 0 11,955 0 0 0 252 | 12/25/2016....
31389E  FJ 9| FNMAPASS TH#623069 6.000..........c.ccc0e0e0e0eeerereceee | . | 06/25/2016. | PAID ON PRINCIPAL 1,904 1,904 1,986 1914 0 (10) 0 (10) 0 1,904 0 0 0 47 |12/25/2016.... | 1............
31389 B7 8| FNMA PASS TH #626562 6.000...........ccccoovrrsurverence | . | 06/25/2016. | PAID ON PRINCIPAL 8,348 8,348 8,691 8,398 0 (50) 0 (50) 0 8,348 0 0 0 209 |02/25/2017.... [ 1o
31389Y M7 3| FNMA PASS TH #639482 7.500..........c.cccoocesevvurennnes | . | 06/25/2016. | PAID ON PRINCIPAL 324 324 339 361 0 (36) 0 (36) 0 324 0 0 0 10 [01/25/2032.... [ 1...ocveeneee
31390K RG  5|FNMA PASS TH #648587  7.500.......c.ccc0c0e0e0enererereceee | . | 06/25/2016. | PAID ON PRINCIPAL 126 126 131 140 0 (15) 0 (15) 0 126 0 0 0 4 |05/25/2032.... | 1.............
31391E  HS 3 |FNMAPASS TH#664541 6.000..........c.cccoerrvvveenennr | . | 06/25/2016. | PAID ON PRINCIPAL 7,814 7814 8,151 7,920 0 (107) 0 (107) 0 7814 0 0 (V1 N 196 | 10/25/2017.... | T.eceveeneee
31391F DW 5 |FNMAPASS TH#665317 6.000.............cccccccenenenes | - | 06/25/2016. | PAID ON PRINCIPAL 12,500 12,500 13,036 12,609 0 (110) 0 (110) 0 12,500 0 0 0 313 [10/252017... [ 1o
31400E QQ  6|FNMA PASS TH #685463 . | 06/25/2016. | PAID ON PRINCIPAL 11,129 11,129 11,402 11,165 0 (36) 0 (36) 0 11,129 0 0 0 227 | 03/25/2018....
31401B QB 4 |FNMAPASS TH#703450 5.000..........cccooevermereencrnnee | . | 06/25/2016. [ PAID ON PRINCIPAL........cooervevrrreres [ v [ v 103,204 | ..ccoovee 103,204 | ..ccovvee 105,736 | covvverneen 103,686 0 (483) 0 (483) LV [P 103,204 0 0 0 [ 2,113 [ 06/25/2018... [ 1.
31401C KL 6 |FNMAPASS TH#704199 5.000..............ccococuererercreee | . | 06/25/2016. | PAID ON PRINCIPAL 24,219 24,219 24,813 24,335 0 (116) 0 (116) 0 24,219 0 0 0 505 |06/25/2018.... [ 1......c.ccc.c
31401H NK 4 |FNMA PASS TH#708794 5.000........ccoccnmevrevrrennennne | . | 06/25/2016. | PAID ON PRINCIPAL 14,718 14,718 15,079 14,777 0 (59) 0 (59) 0 14,718 0 0 0 298 | 06/25/2018.... | 1...oevcvees
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31401M  BR 1 |FNMAPASS TH#712048 5.500............c.cccocvvvvveenneneee | . | 06/25/2016. | PAID ON PRINCIPAL 1,240 1,240 1,267 1,265 (25) 0 (25) 0 1,240 0 0 0 24 |07/25/2033.... | 1.....
31401X LS 4 |FNMAPASS TH#721337 5.000.........ccccceeevrvrveencnee | . | 06/25/2016. | PAID ON PRINCIPAL 230,493 230,493 236,105 231,296 (803) 0 (803) 0 230,493 0 0 0 ....4692 |06/25/2018.... [ 1....
31402C QM 7 [FNMAPASS TH#725060 6.000..........cccccovvererenuneeen. | . | 06/25/2016. | PAID ON PRINCIPAL 847 847 867 870 (23) 0 (23) 0 847 0 0 0 21 | 01/25/2034.... | 1....
31402D VH 0 [FNMAPASS TH#726116 5.000........cccoccomuvrverrunnenens | . | 06/25/2016. | PAID ON PRINCIPAL 66,614 66,614 68,241 66,876 (262) 0 (262) 0 66,614 0 0 0| ....1,468 | 08/25/2018.... | 1....
31402) ER 4 |FNMAPASS TH#730144 5.000..........cccccooucresuvuueeeee | . | 06/25/2016. | PAID ON PRINCIPAL 12,238 12,238 12,166 12,177 61 0 61 0 12,238 0 0 0 255 |07/25/2033.... | 1....
31402) 2D 8|FNMA PASS TH#730772 5.000. .| 06/25/2016. | PAID ON PRINCIPAL 27,912 27,912 28,597 28,054 (142) 0 (142) 0 27,912 0 0 0 623 | 08/25/2018....
31402N D5 4| FNMAPASS TH #733724 5.000.........cccococosevucnerenenne | . | 06/25/2016. | PAID ON PRINCIPAL 15,717 15,717 16,103 15,787 (70) 0 (70) 0 15,717 0 0 0 328 | 08/25/2018.... | 1....
31402Q LF 6 |FNMAPASS TH#734826 4.500............coccoeouverrrenen. | . | 06/25/2016. | PAID ON PRINCIPAL 21,297 21,297 20,525 20,757 540 0 540 0 21,297 0 0 0 367 | 08/25/2033.... | 1....
31403F Q6 4 |FNMAPASS TH#747577 5.000..........cccovvevevererenennnes | - | 06/25/2016. | PAID ON PRINCIPAL 37,968 37,968 37,772 37,790 178 0 178 0 37,968 0 0 0 881 | 11/25/2033.... | 1.....
31403G  RL 8| FNMAPASS TH#748491 5.000.......cccccoevrrurrrmnennnnn | . | 06/25/2016. | PAID ON PRINCIPAL 36,214 36,214 36,026 36,043 171 0 17 0 36,214 0 0 0 770 [10/25/2033.... | 1....
31403L LR O|FNMAPASS TH#751936 5.500..............cccoeuerererercreee | . | 06/25/2016. | PAID ON PRINCIPAL 8,064 8,064 8,236 8,146 (82) 0 (82) 0 8,064 0 0 (U [ 190 | 11/25/2023.... | 1.....
31403N  CD 7 |FNMA PASS TH#753468 4.500. . | 06/25/2016. | PAID ON PRINCIPAL 3,546 3,546 3,558 3,542 4 0 4 0 3,546 0 0 0 67 | 11/25/2018....
31404B  SY 9| FNMAPASS TH #763835 5.000..........c.ccooccesevvuerennne. | . [ 06/25/2016. | PAID ON PRINCIPAL 273 273 272 272 1 0 1 0 273 0 0 0 6 |01/25/2034.... | 1....
31404) MA 0| FNMA PASS TH #769953  5.000..........cccccovvrrsurnennnee | . | 06/25/2016. | PAID ON PRINCIPAL 31,832 31,832 31,812 31,791 41 0 41 0 31,832 0 0 0 734 |03/25/2034.... | 1.....
31404  YQ 2 [FNMAPASS TH#770319 5.000.......ccccocreurrrerrmnnnne | . | 06/25/2016. | PAID ON PRINCIPAL 12,007 12,007 11,936 11,945 62 0 62 0 12,007 0 0 0 250 |04/25/2034.... [ 1....
31404N 2P 0| FNMAPASS TH#773982 5.000.............cccooocuererenerere | . | 06/25/2016. | PAID ON PRINCIPAL 10,356 10,356 10,295 10,304 52 0 52 0 10,356 0 0 0 212 | 03/25/2034.... [ 1.....
31404N  2S 4 |FNMAPASS TH#773985 5.000........cccoccnmuvrerrrecnennne | . | 06/25/2016. | PAID ON PRINCIPAL 3,589 3,589 3,568 3,571 18 0 18 0 3,589 0 0 0 75 |03/25/2034.... | 1....
31404W  GW 0 [FNMAPASS TH#780613 5.000.........ccccoeovvererenuneeen. | . | 06/25/2016. | PAID ON PRINCIPAL 796 796 760 766 30 0 30 0 796 0 0 0 17 | 05/25/2034.... | 1....
31404W  R9 9| FNMA PASS TH#780912 5.000. . | 06/25/2016. | PAID ON PRINCIPAL 14,811 14,811 14,204 14,379 432 0 432 0 14,811 0 0 0 308 |06/25/2029....
31406V 2P 0| FNMAPASS TH#821682 5.000..........cccoocvrveveevernnee | . | 06/25/2016. | PAID ON PRINCIPAL.........ooervevrrreres [ v [ v 156,720 | .ovvverneee 156,720 | ..ccovvoneee 155,853 | ..coovineen 155,916 804 0 804 LV [P 156,720 0 0 0 3,346 | 06/25/2035.... | 1....
31407X A8 4 |FNMA PASS TH #843431  5.000.........cccooorresevvrrennnnns | . [ 06/25/2016. | PAID ON PRINCIPAL.........oooorrvrcirenns | corermveiernreiseneniionns | corenneeenns 161,049 | .....ccccco.. 161,049 | .o 154,053 | .ovvreneee 156,040 5,009 0 5,009 (V1 [T 161,049 0 0 0 3,232 | 07/25/2035.... | 1....
31358F 3N 7|FNRG-5ZCMO 8.250.....ccmmerrrirreerrirreereinneeneens | - | 06/25/2016. | PAID ON PRINCIPAL 8,336 8,336 8,462 8,347 (11) 0 (11) 0 8,336 0 0 0 276 |03/25/2021.... | 1....
31358T 3G 2|FNRG93-10 JCMO . | 06/25/2016. | PAID ON PRINCIPAL 28,010 28,010 24,422 26,615 1,395 0 1,395 0 28,010 0 0 0 569 | 03/25/2023.... | 1....
313500 2Q 7 |FNR1998-64 ZB CMO .| 06/25/2016. | PAID ON PRINCIPAL 226,887 226,887 216,772 222,358 4,529 0 4,529 0 226,887 0 0 0 5928 |09/25/2028.... | 1.....
31359W AW 1| FNR 1999-28 ZB CMO . | 06/25/2016. | PAID ON PRINCIPAL 46,398 46,398 44,013 45,175 1,223 0 1,223 0 46,398 0 0 0 06/25/2029....
31359V 85  3|FNR 1999-29 ZB CMO .| 06/25/2016. | PAID ON PRINCIPAL 15,191 15,191 14,448 14,671 520 0 520 0 15,191 0 0 (U [ 414 | 06/25/2029.... | 1.....
31392D NT  5|FNR2002-40 MG CMO  6.500. . 106/25/2016. | PAID ON PRINCIPAL........covevrvermrernnes [ orerreirnermrinsennninsenes | oveeveinnens 135,140 | cccovrienes 135,140 | cccvvvienees 133,936 | .ccovvenen 134,244 896 0 896 LV [P 135,140 0 0 0 3,263 | 06/25/2032.... [ 1....
313926 EK 7 [FNR2002-90 A1CMO  6.500.........cccoovvrurrmrererrrenene . | 06/25/2016. | PAID ON PRINCIPAL 21,339 21,339 22,202 22,039 (700) 0 (700) 0 21,339 0 0 0 562 |06/25/2042.... | 1....
313930 LU 5|FNR2003-122TGCMO  5.000........ccccmmmmemmmvmimmirininnens .| 06/25/2016. | PAID ON PRINCIPAL 300,219 300,219 288,727 296,459 3,761 0 3,761 0 300,219 0 0 0 6,234 |12/25/2023.... | 1.....
3136A) G4 2 |FNR2014-26 W 3,000, . 106/25/2016. | PAID ON PRINCIPAL........ccoouumrimrnis | o | evviieninad 407,279 | cooverenn 407,279 | e 412,115 | o 411,339 (4,060) 0 (4,060) LV [P 407,279 0 0 0 5,300 | 04/25/2040.... | 1....
3136AJ  6A  9|FNR2014-27NACMO  3.000....cccccccccccieicvcvcvcvcvcree . | 06/25/2016. | PAID ON PRINCIPAL 297,060 297,060 301,423 300,730 (3,671) 0 (3,671) 0 297,060 0 0 0 3,827 | 04/25/2040.... [ 1.....
3199999. Total Bonds - U.S. Special Revenue and Special A t. 8,882,752 ..48,882,752 ..51,330,319 ..48,923,615 (56,543) 0 (56,543) 0 8,867,072 ....1,255,229 XXX XXX
Bonds - Industrial and Miscell;
00038A  AA  1|ABB TREASURY USA (144A 2.500.............cccooocrrrercrere R| 06/15/2016. | MATURED ...1,290,000 | ..........1,290,000 | ...........1,290,258 | ...........1,290,013 (13) 0 (13) 0f......1290,000 0 0 0 [ o 16,125 | 06/15/2016.... | 1FE........
00287Y AX  7|ABBVIEINC 2.850....cccirieern s 05/13/2016. | RBC CAPITAL MARKETS. ...1,000,940 | ...........1,000,000 999,870 999,870 (0) 0 0) 0 999,870 0 1,070 1,070 [ oo 475 | 05/14/2023.... | 2FE........
009363 AL 6 |AIRGASINC PR LT I———— I (s ET{ N L W =0 == =) ...1,000,000 | ...........1,000,000 998,600 999,848 97 0 97 0 999,945 0 55 55 | oo 12,292 | 06/15/2016.... | 2FE........
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013817 AV 3| ALCOAINC 5.400.........ocococuriuiniciciniccciciniencnns | . | 04/13/2016. | GOLDMAN SACHS & CO................... ....1,020,000 ....1,000,000 998,480 964,930 34,073 127 0 34,200 0 999,130 0 20,870 20,870 | ........ 27,450 | 04/15/2021.... | 3FE.......
02209S AL 7 |ALTRIA GROUP INC 4750, . | 06/27/2016. | HSBC. ...1,144,320 ....1,000,000 995,750 997,421 0 209 0 209 0 997,630 0 [ oo 146,690 | ............ 146,690 | ......... 31,007 |05/05/2021.... | 1FE........
03070Q AN 1[AMERISTARCASINOS  7.500......ccccccrmmmmrerrrrrerrnns . | 04/28/2016. | REDEEMED. ....3,112,500 ....3,000,000 ....3,273,750 ....3,129,635 0 [ e (17135) | iieeen0 | e (17,435) | 0 ...3,112,500 0 0 0| ....120,625 |04/15/2021.... | 3FE........
032511 AX 5 [ANADARKO PETROLEUM COR 5.950.........cccocecrnueneen. | . | 05/02/2016. | REDEEMED. ...1,019,720 ....1,000,000 ...1,011,130 ...1,001,077 0 (613) 0 (613) 0 ..1,000,463 | .o (V1 19,257 | v 19,257 | ......... 37,518 |09/15/2016.... | 3FE...
035242 AJ  5[ANHEUSER-BUSCH INBEVF 2.650............................. | R| 06/21/2016. | U S BANCORP. 2,053,640 2,000,000 ...1,993,740 ....1,993,740 0 467 0 467 0 ....1,994,207 0 59,433 59,433 | ... 21,936 |02/01/2021.... [ 1FE........
038521 AM 2| ARAMARK CORP 5.750. .| 06/28/2016. | VARIOUS 1,029,031 1,000,000 1,018,750 1,008,768 0 (1,785) 0 (1,785) 0 1,006,982 0 22,049 22,049 39,891 | 03/15/2020....
00206R AW 2 |AT&TINC 2.950.....ccccmmmeriennireriesnisenennn | . | 05/15/2016. | MATURED. ....1,000,000 ....1,000,000 998,180 999,815 0 185 0 185 0 ....1,000,000 0 0 (V1 14,750 | 05/15/2016.... | 2FE...
057224 BC 0 |BAKER HUGHES INC 3.200.......ccccomweiverrreirennn | - | 06/09/2016. | TENDERED 751,635 714,000 744,781 732,897 0 (1,457) 0 (1,457) 0 731,440 0 20,195 20,195 | ... 18,723 | 08/15/2021.... | 2FE...
058498 AR  7|BALL CORP 5.000.....ccccmmmirinnneinneeneiesnesee .| 06/20/2016. | KEYBANC CAPITAL MARK................ ....2,110,000 2,000,000 2,035,000 2,023,459 0 (1,585) 0 (1,585) 0 2,021,874 0 88,126 88,126 | ....... 77,222 | 03/15/2022.... | 3FE...
05581J  AA 2| BNSF RAILWAY CO 2015-1 3.442........cccooomvruvvrirerins . | 06/16/2016. | REDEEMED. 56,420 56,420 56,420 56,420 0 (0) 0 0) 0 56,420 0 0 0 971 |06/16/2028.... | 1FE..
055658 AA 2 |BNSF 2006-2 TRUST = 5.629........cccccmmmmmmmmmmmmimiinininnns .| 04/01/2016. | REDEEMED 82,141 82,141 82,141 82,141 0 1 0 1 0 82,141 0 0 0 04/01/2024.... | 1FE....
10138M AG 0 |BOTTLING GROUPLLC  5.500. . | 04/01/2016. | MATURED 1,000,000 1,000,000 998,550 999,766 0 234 0 234 0 1,000,000 0 0 0 04/01/2016....
13342B AE 5| CAMERON INTERNATIONAL 4.500..........ccccommrverenns . | 04/06/2016. | TENDERED ...1,213,267 ....1,100,000 ....1,202,844 ....1,162,824 0 (3,003) 0 (3,003) 0 ....1,159,820 0 53,447 53,447 20,075 |06/01/2021.... | 2FE...
13342B AJ 4| CAMERON INTERNATIONAL 3.600.........cccoummvvvvvvennens . | 04/06/2016. | TENDERED ....1,052,080 ....1,000,000 ...1,010,070 ...1,007,727 0 (292) 0 (292) 0 21,007,435 | e (U [ 44,645 | ... 44,645 | ... 18,200 | 04/30/2022.... | 2FE...
13342B AL 9| CAMERON INTERNATIONAL 4.000........cccoouemerererienn . | 04/06/2016. | TENDERED. ....1,062,950 ....1,000,000 996,410 997,016 0 54 0 54 0 997,070 0 65,880 | ..cooerrnencd 65,880 | ......... 14,944 | 12/15/2023.... | 2FE...
13342B AP 0 [ CAMERON INTERNATIONAL 3.700.........ccccmmmmmmvuvinnnns . | 04/06/2016. | TENDERED ....1,041,300 ....1,000,000 997,690 997,971 0 28 0 28 0 997,999 (I [ 43301 | oo 43301 | ..o 14,011 | 06/15/2024.... | 2FE....
191216 AV 2| COCA-COLA CO 3.300..cirns . | 06/22/2016. | BARCLAYS CAPITAL INC ...1,078,400 ....1,000,000 999,130 999,457 0 40 0 40 0 999,497 0 78,903 78,903 | ... 27,133 | 09/01/2021.... [ 1FE........
126650 BC 3| CVS LEASE PASS THRU CE 5.880............ccccooevurenene | . | 06/10/2016. | REDEEMED 54,947 54,947 49,123 50,287 0 4,660 0 4,660 0 54,947 0 0 0| ....1,347 |01/10/2028.... | 2FE........
126650 BQ 2| CVS LEASE PASS THRU CE 6.943. . | 06/10/2016. | REDEEMED. 21,450 21,450 20,113 20,349 0 1,101 0 1,101 0 21,450 0 0 0 621 |01/10/2030....
12665U AA 2| CVSLEASE PASS THRU CE 4.704...........c.cccoeuuueneneer | . | 06/10/2016. | REDEEMED. 21,675 21,675 21,675 21,675 0 0) 0 (0) 0 21,675 0 0 (VI [ 425 |01/10/2036.... | 2FE........
235851 AL 6 | DANAHER CORP 2.300.......cmmmeiesnreeresenens | - | 06/23/2016. | MATURED, ....1,000,000 ....1,000,000 998,400 999,834 0 166 0 166 0 ....1,000,000 0 0 (VI I 11,500 | 06/23/2016.... | 1FE........
89837R  AA 0 [DARTMOUTH COLLEGE (TAX 4.750........cccocmmemrernee . | 05/09/2016. | REDEEMED. ...1,201,402 ....1,084,000 ....1,100,098 ...1,090,493 0 (635) 0 (635) 0 11,089,858 | ..o (V1 111,544 | ............ 111,544 | ... 22,598 |06/01/2019.... [ 1FE........
23918K AP 3| DAVITAINC 5.750......ccommmecenereiienenciiiesene | - | 04/11/2016. | BAS-MERRILL LYNCH ....1,051,250 ....1,000,000 ....1,030,000 ....1,019,355 0 (1,085) 0 (1,085) 0 ...1,018,271 0 32,979 32,979 | ... 38,174 | 08/15/2022.... | 4FE...
278865 AL 4| ECOLABINC 4.350.......ccmininininininininnnns | - | 06/21/2016. | MIZUHO INTERNATIONAL PLC......... 556,770 500,000 | ............. 499,680 | .oovvvvereren 499,780 0 18 0 18 (0 (R 499,798 0 56,972 56,972 | ........ 11,842 | 12/08/2021.... | 2FE....
28660G AG  1|ELIZABETH ARDEN 7.375. .| 06/17/2016. | VARIOUS 2,776,563 3,250,000 2,080,000 2,096,250 2,107,641 . 175,822 | 03/15/2021....
302182 AF  7|EXPRESS SCRIPTS HOLDIN 3.125..............ccccceeece..... | . | 04/01/2016. | REDEEMED. ....1,003,338 ....1,000,000 995,970 999,633 999,848 0 3,490 3490 | ... 11,806 | 05/15/2016.... | 2FE....
361448 AK 9 [GATX CORP 3500 . [ 04/15/2016. | REDEEMED.........cooommerreveecririnenrinns | overreiinesssisesssinnenes | oveeveinenens 432,102 | oo 429,000 | ..o 430,081 | .o 429,127 0 97) 0 (97) LI [P 429,030 0 3,072 3,072 | 11,261 | 07/15/2016.... | 2FE...
373334  JV 4 |GEORGIA POWER 3.000.......ccccmmmvcemermriennnnn | . | 04/15/2016. | MATURED. ....1,000,000 ....1,000,000 999,730 999,928 0 72 0 72 0 ....1,000,000 0 0 (VI I 15,000 | 04/15/2016.... | 1FE..
38250 AB  8|GOOGLE INC 3625, .| 04/26/2016. | EXCHANGED. 3,272,490 ....3,000,000 3,082,160 3,051,260 0 (2,880) 0 (2,880) 0 3,048,380 0 224,110 224,110 55,229 | 05/19/2021.... | 1FE....
38259P AC 6| GOOGLE INC 2125, . | 05/19/2016. | MATURED ....1,000,000 ....1,000,000 994,540 999,538 0 462 0 462 0 ....1,000,000 0 0 (V1 10,625 | 05/19/2016.... | 1FE..
38250 AD  4|GOOGLE INC 3375 .| 04/26/2016. | EXCHANGED. ....2,159,280 ....2,000,000 ....1,999,660 ....1,999,658 0 5 0 5 0 21,999,663 | o 0 [ v 159,617 | oo 159,617 | ........ 50,375 | 02/25/2024.... | 1FE....
406216 BH  3|HALLIBURTON COMPANY  3.375. . | 05/12/2016. | REDEEMED. 1,010,000 1,000,000 999,190 999,180 0 64 0 64 0 999,244 0 10,756 .10,756 11/15/2022....
410345 AG 7 |HANESBRANDS INC 6.375... i . | 06/02/2016. | REDEEMED. ...1,031,880 ....1,000,000 ....1,095,000 ...1,032,810 0 (930) 0 (930) 0 ...1,031,880 0 0 0 12/15/2020.... | 3FE...
438516  AC 0 [HONEYWELL INTERNATIONA 9.500........................... | . | 06/01/2016. | MATURED 300,000 300,000 | ............. 401,442 304,397 0 (4,397) 0 (4,397) 0 300,000 0 0 0 [ o 14,250 | 06/01/2016.... | 1FE....
448579 AC 6 |HYATT HOTELS 3.875.cvcrerneerisseeriensennnens | - | 04/11/2016. | REDEEMED 2,019,999 2,000,000 ...1,991,420 ...1,998,773 0 419 0 419 0 ...1,999,192 0 20,807 20,807 50,806 |08/15/2016.... | 2FE...
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45138L AV 5|IDAHO POWER CO 6.150.....coomeerienceeneeciencieieeeees .| 04/11/2016. | REDEEMED ...1,138,950 | ...........1,000,000 998,150 999,157 0 149 0 149 0 999,306 0 [ 139,644 | .......... 139,644 | ........ 32,458 | 04/01/2019.... [ 1FE.......
455665 AK 5 [INDIANTOWN COGENERATIO 9.770........ccccocuommvvenee | . | 06/15/2016. | REDEEMED..........covvuiiiiriinciiinriiecis | overisesineniessisesienns | cevieniinnns 176,346 | ..ccooveneen 176,346 | ..cccovoveneee 173,202 | oo 174,726 0 1,620 0 1,620 LV [P 176,346 0 0 0 8,615 | 12/15/2020.... | 2FE........
481165 AJ  7|JOY GLOBAL INC 5125...ccienericineniiissen | - | 06/06/2016. | CANTOR FITZGERALD. 907,500 ....1,000,000 991,510 994,487 0 369 0 369 0 994,855 0 (87,355) (87,355) 33,313 | 10/15/2021.... | 3FE........
48121C  UN 7| JP MORGAN CHASE 5.875. s . | 06/13/2016. | MATURED 2,000,000 2,000,000 2,063,640 2,003,646 0 (3,646) 0 (3,646) 0 2,000,000 0 0 0 58,750 |06/13/2016.... [ 1FE........
487836 BB 3| KELLOGG CO AA50..ns . | 05/30/2016. | MATURED ....1,000,000 ....1,000,000 ....1,006,950 ....1,000,409 0 (409) 0 (409) 0 ....1,000,000 0 0 0 22,250 |05/30/2016.... | 2FE........
502413 BB 2|L-3 COMMUNICATIONS COR 3.950 .| 05/20/2016. | REDEEMED 610,880 602,000 597,623 601,145 0 381 0 381 0 601,526 0 9,354 9,354 11/15/2016....
513075 BE  0|LAMAR MEDIA CORP 5.000......cccmmrinieriines . | 06/20/2016. | CITIGROUP GLOBAL MARKETS....... 231,840 224,000 224,000 224,000 0 0 0 0 0 224,000 0 7,840 7,840 .7,218 | 05/01/2023.... | 3FE........
521615 AA 2 [LEAPOWER PARTNERS (14 6.5%.........ccccoovremrverenns . | 06/15/2016. | REDEEMED. 14,940 14,940 14,940 14,940 0 0 0 0 0 14,940 0 0 (VI I 493 | 06/15/2033.... | 3FE........
52517P VW 0 |LEHMAN BROTHERS HOLDIN 4.800...........cccccumvvvvnnnes .| 06/16/2016. | PAID ON PRINCIPAL 10,207 10,207 1,276 575 0 9,632 0 9,632 0 10,207 0 0 0 0 | 03/13/2014.... | 6.....
539830 AE  9|LOCKHEED MARTIN CORP  7.650.........cccccevvvererunee | . [ 05/01/2016. | MATURED ....1,000,000 ....1,000,000 ....1,196,460 ...1,007,907 0 (7,907) 0 (7,907) 0 ....1,000,000 0 0 0 38,250 |05/01/2016.... | 2FE........
548661 CS 4 |LOWES COMPANIES 2425 .| 04/15/2016. | MATURED ....1,000,000 ....1,000,000 968,470 998,024 0 1,976 0 1,976 0 ....1,000,000 0 0 0 [ 10,625 | 04/15/2016.... | 1FE........
574599 BD 7 [MASCO CORP 6.125 . | 04/15/2016. | REDEEMED. 1,025,599 1,000,000 995,200 999,411 0 237 0 237 0 999,648 0 25,951 25,951 32,667 |10/03/2016....
585055 AZ 9 |[MEDTRONIC INC 2.750.c...ccvcciiieveiiiserecnenees | - | 04/15/2016. | TENDERED. 2,089,300 2,000,000 ....1,995,300 ...1,996,429 0 161 0 161 0 ....1,996,590 0 92,710 92,710 29,639 |04/01/2023.... | 1FE........
585907 AN 8| MELLON BANK NA 5.450.......ooiiiciiiiiiiiiisiicsisiss .| 04/01/2016. | MATURED ....1,000,000 ....1,000,000 999,690 999,807 0 193 0 193 0 ....1,000,000 0 0 (I [ 27,250 | 04/01/2016.... | 1FE.......
611662 BM 8| MONSANTO CO N . | 04/15/2016. | MATURED ....1,000,000 ....1,000,000 997,870 999,822 0 178 0 178 0 ....1,000,000 0 0 0 [ oo 13,750 | 04/15/2016.... | 2FE........
628530 BD 8| MYLANINC 4.200.......cocmmverrrrrnrcrnrninerinnennennnnees | - | 06/20/2016. | CREDIT SUISSE FIRST BOSTO........ ...1,044,910 ....1,000,000 996,120 996,771 0 171 0 17 0 996,942 (I [ 47,968 | .............. 47,968 | ... 23,800 |11/29/2023.... | 2FE........
667748 AM 9 [ NORTHWEST PIPELINE COR 7.000.........ccocverrerenens . | 06/15/2016. | MATURED ...1,615,000 ...1,615,000 ....1,886,885 ....1,640,149 0 (25,149) 0 (25,149) 0 ....1,615,000 0 0 0 56,525 |06/15/2016.... | 2FE........
674599 CB 9| OCCIDENTAL PETROLEUM  1.750........cccoovvrrrmmrernnne . | 05/05/2016. | REDEEMED. 2,016,736 2,000,000 ....1,980,920 ....1,995,919 0 1,233 0 1,233 0 1,997,152 [ e LV IO 19,584 | oo 19,584 | ........ 25,278 | 02/15/2017.... [ 1FE........
74834L AR 1|QUEST DIAGNOSTICS  3.200. . | 04/01/2016. | MATURED 500,000 500,000 ...499,535 ...499,943 0 57 0 57 0 500,000 0 0 0 8,000 | 04/01/2016....
749136 AW 5[ QWEST CORP 8.375....ovveverrnercncrrsenienennnens | - | 05/01/2016. | MATURED. ....1,000,000 ....1,000,000 951,250 996,482 0 3,518 0 3,518 0 ....1,000,000 0 0 0 [ e 41,875 |05/01/2016.... | 3FE........
867914 BG 7 [ SUNTRUST BANKS 2.500........coommvcmrerriennen | - | 04/22/2016. | SUNTRUST, ....1,014,440 ....1,000,000 999,110 999,379 0 72 0 72 0 999,451 LV IO 14,989 | oo 14,989 | ... 12,222 | 05/01/2019.... | 2FE........
87151Q AA 4 [SYMETRAFINANCIAL (144 6.125........ccccoocrmverecrnnenens | . | 04/01/2016. | MATURED ....1,000,000 ....1,000,000 996,960 999,667 0 333 0 333 0 ....1,000,000 0 0 0 30,625 |04/01/2016.... | 2FE........
88023U AB 7| TEMPUR-PEDIC INTERNATI 6.875........cccoovvvevmrrrians . | 06/23/2016. | REDEEMED. ...3,135,271 2,950,000 3,040,188 2,998,550 0 (7,240) 0 (7,240) 0 2,991,310 (V[ I 143,961 | ...cccoeeees 143,961 | .......105,913 | 12/15/2020.... [ 4FE........
882508 AR 5| TEXAS INSTRUMENTSINC 2.375......ccccccccccicveveverers .| 05/16/2016. | MATURED 2,000,000 2,000,000 ....1,997,860 ....1,999,803 0 197 0 197 0 2,000,000 0 0 0 23,882 | 05/16/2016.... | 1FE.......
883556 BF 8| THERMO FISHER SCIENTIF 4.15 .| 06/22/2016. | U S BANCORP. 1,633,605 1,500,000 1,495,950 1,496,692 0 163 0 163 0 1,496,855 02/01/2024....
893570 BW 0| TRANSCONTINENTAL GAS P 6.400................c......... | . | 04/15/2016. | MATURED ....1,800,000 ....1,800,000 ....1,831,248 ....1,800,982 0 (982) 0 (982) 0 ....1,800,000 04/15/2016.... | 2FE........
90388@ AB  7|ULTRARESOURCESINC = 5.920.......cccccuremmmmmrirnennns . | 05/04/2016. | CITIGROUP GLOBAL MARKETS....... | coecvvevurrrermereriinenns ...5,792,500 ....7,000,000 ....5,025,300 ....7,000,000 w0 ] 80,498 | 1,974,700 | ........ (1,914,202) 0 5,085,798 (1 706,702 | ............ 706,702 | oo 0 |03/01/2018.... | 6.....
90520E  AC 5| UNION BANK NA 3.000......corerererereis R| 06/06/2016. | MATURED ....3,000,000 ....3,000,000 3,034,750 3,003,609 0 (3,609) 0 (3,609) 0 ....3,000,000 0 0 0 06/06/2016.... [ 1FE........
92343V AV 6| VERIZON COMMUNICATIONS 6.350..........ccccoeee....... |. |03/22/2016. | TENDERED, 0 0 0 0 0 (289) 0 (289) 0 (289) 0 289 289 04/01/2019.... | 2FE........
92343V AX 2| VERIZON COMMUNICATIONS 4.600...........ccc.ccreveeen | . | 06/20/2016. | BAS-MERRILL LYNCH 2,236,660 2,000,000 ...1,982,900 ....1,989,922 0 809 0 809 0 21,990,731 [ (VI IO 245,929 | ............ 245,929 04/01/2021.... | 2FE........
929160 AR 0| VULCANMATERIALS  7.500........ccoocrcrmrcrcrcrcrcicrercns .| 03/31/2016. | BARCLAYS CAPITAL INC. 0 0 0 0 0 (5) 0 (5) 0 (5) 0 5 5 06/15/2021.... | 2FE........
94973V AW 7 | WELLPOINT INC 3.700. . | 06/21/2016. | MITSUBISHI SECURITIES (US... 1,065,240 1,000,000 998,840 999,264 0 52 0 52 0 999,316 0 65,924 65,924 08/15/2021....
949746 QU 8| WELLS FARGO 3B76...oveeririseeies . | 06/15/2016. | MATURED ....1,000,000 ....1,000,000 ....1,083,880 ...1,010,085 0 [ e (10,085) | 0 .(10,085) [ .ol ....1,000,000 0 0 0 06/15/2016.... | 1FE........
984121 CD 3| XEROX CORP 4500, .| 04/01/2016. | CITIGROUP GLOBAL MARKETS....... | ..coooovvvvvvivimininiiininnnns ...1,010,740 ....1,000,000 ...1,015,330 ....1,009,601 0 (419) 0 (419) 0 ....1,009,182 0 1,558 1,558 05/15/2021.... | 2FE........
988498 AG 6| YUM! BRANDS INC 3875 . | 04/25/2016. | GOLDMAN SACHS & CO. 998,750 ....1,000,000 998,670 974,540 24,763 79 0 24,842 0 999,382 0 (632) (632) | coovonee 19,052 | 11/01/2020.... | 3FE........
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78008K 5V 1|ROYAL BANK OF CANADA  2.875.........ccomvvvvvvvirvnnnnns A| 04/19/2016. | MATURED, ceerene1,000,000 | ...........1,000,000 | ...........1,041,530 | ...........1,002,990 0 (2,990) 0 (2,990) 0f......1,000,000 0 0 0 04/19/2016.... | 1FE........
878744 AA 9| TECKRESOURCES 3.000.......ccocmmericecrinenenenn | A 05/20/2016. | MORGAN STANLEY. 907,500 | ...........1,000,000 | .............. 800,000 | ...cooereeend 615,000 | ...........383,566 | ....ccocceee.2,871 | s 198,682 | ..coovueeee 187,755 0 802,755 0 [ oo 104,745 | ............ 104,745 03/01/2019.... | 4FE........
22303Q AP 5[COVIDIEN INTERNATIONAL 2.950.........ccccooveremrmrernnns E| 04/15/2016. | TENDERED 2,097,720 2,000,000 | ...........1,995,460 | ..........1,996,528 0 89 0 89 0| oo 1,996,618 | i (V[ I 101,102 | .ovvreee 101,102 06/15/2023.... | 1FE........
25156P AP 8| DEUTSCHE TELEKOM (144A 3.125........coomurvrirrnennnes F|04/11/2016. | MATURED 3,000,000 3,000,000 2,996,970 2,999,638 0 362 0 362 0 3,000,000 0 0 0 04/11/2016.... | 2FE........
29358Q AA 7 |ENSCOPLC L3 (V[ ———— l o [V 7(0 TP [ WS\ (D230 720,000 | ..........1,000,000 | .............. 697,870 | ...........1,066,808 0 (2,463) 366,012 (368,475) 0 698,333 0 21,667 21,667 03/15/2021.... | 3FE........
76720A  AB 2 |RIO TINTO FINANCE  2.000. F| 04/27/2016. | TENDERED 1,006,910 1,000,000 998,720 999,662 0 90 0 90 0 999,753 0 7,157 7,157 03/22/2017....
767201  AK  2|RIOTINTO FINANCE  3.500.......c.cccoeuomerieeruerenennnnn | F| 06/21/2016. | TENDERED. cereennn 1,492,259 | ... 1,395,000 | ...........1,445,136 | ..........1,423,996 0 (2,665) 0 (2,665) 0| .1,421,331 0 70,928 70,928 11/02/2020.... | 2FE........
88165F  AF 9| TEVA PHARMACEUTICALS F 3.650...........ccccoeouvenenn. | F| 06/21/2016. | CREDIT SUISSE FIRST BOSTO........ ceverrseerensesssesinennnenn | aeeeennn 1,050,050 | ..........1,000,000 996,350 997,667 0 174 0 174 0 997,841 0 52,209 52,209 11/10/2021.... | 2FE........
90351D  AF 4| UBS GROUP FUNDING (144 4.125............cccooocooneene | F| 06/20/2016. | NOMURA SECURITIES INTL............ cevvrsssssssssssssssssssssiiins | 1,036,310 | .......... 1,000,000 997,790 997,790 0 (12) 0 (12) 0 997,778 0 38,5632 38,532 04/15/2026.... | 2FE........
91911T  AJ 2 |VALE OVERSEASLIMITED 5.625..........ccoconsevueneneenee | F| 05/13/2016. | GOLDMAN SACHS & CO.....cccvovvrines | woreriverirericssinerienes | e 1,000,000 | .........1,000,000 | ...........1,011,300 | ...........1,004,814 0 (457) 0 (457) 0 .....1004357 0 (4,357) (4,357) | .oouuc 37,969 |09/15/2019.... | 2FE........
928670 AF 5| VOLKSWAGEN INTL FINNV 2.875.........cococvevercrererenens F| 04/01/2016. | MATURED 2,000,000 2,000,000 | ...........1,985,620 | ..........1,999,118 0 882 0 882 0 2,000,000 0 0 0 28,750 | 04/01/2016.... | 2FE.......
04541G  AS  1|ABSLB 2000-LB1AF6  7.615. . 1 05/21/2016. | PAID ON PRINCIPAL 162,603 ..169,717 ...161,997 0 606 0 606 0 0 0 0 03/21/2029....
05949Q AW 5 [BAFC2006-2 2A15CMO  5.750...........ccccoovvevccrmrunnene | - | 06/25/2016. | PAID ON PRINCIPAL 63,663 63,300 59,014 (0) 4,649 0 4,649 0 0 0 0 03/25/2036.... | 1FM........
07386H NQ  0[BALTA2004-12 1A1CMO 1.153......ccvvemrmrirerrrirnens . 106/27/2016. | PAID ON PRINCIPAL........covevvrermrernnes [ orerreerrermrisennninnenes | oveeveiiens 187,648 | ....cooceeen. 187,648 | ..o 146,365 | ..o 146,908 | ...ovovvvvvvercren0 | 80,740 | 0| 80,740 | e [ s 187,648 0 0 0 855 | 01/25/2035.... | 1FM........
05948X BV 2|BOAMS 2003-D 2A4 CMO  3.360........cocveeruvrerirrinnne . | 06/25/2016. | PAID ON PRINCIPAL 39,682 39,682 38,507 38,520 0 1,162 0 1,162 0 39,682 0 0 0 522 | 05/25/2033.... | 1FM........
05948X EB  3|BOAMS 2003-E 2A1CMO  3.274...........cccccoooeeeueecccceee | . | 06/25/2016. | PAID ON PRINCIPAL 6,671 6,671 6,429 6,424 0 248 0 248 0 6,671 0 0 0 79 |06/25/2033.... | 1FM........
05948X SR 3|BOAMS 2003-7 A2CMO  4.750........ccreermrerevrrracrei . 106/25/2016. | PAID ON PRINCIPAL.........covevrvermmernnes [ orerrrirnerrrinsernninnenes | oveeveinenens 473,194 | oo 473194 | o 478,425 | .o 471,808 0 1,386 0 1,386 LV [P 473,194 0 0 0 [ v 10,979 | 09/25/2018.... | 1FM........
05948X WL 1 |BOAMS 2003-8 2A5 CMO  5.000...........ccccourvererunenennae | . | 06/25/2016. | PAID ON PRINCIPAL 561,643 561,643 548,860 556,109 0 5,534 0 5,534 0 561,643 0 0 (VI I 13,664 | 11/25/2018.... | 1FM........
05948X D3 2 |BOAMS 2003-9 3A1 CMO  5.000. . | 06/25/2016. | PAID ON PRINCIPAL 390,379 390,379 381,535 386,663 0 3,717 0 3,717 0 390,379 0 0 0 9,529 |12/25/2018....
16162T V5 2| CHASE 2002-S6 2A1 CMO  6.000.........ccoocevverererrriens . | 06/25/2016. | PAID ON PRINCIPAL 1,248 1,248 1,248 1,243 0 5 0 5 0 1,248 0 0 0 32 |05/25/2017.... | 1FE........
17315 AJ 4 [CMLTI 2009-7 5A1 CMO ( 5.500.........crceervrererrrrirnnnns . | 06/25/2016. | PAID ON PRINCIPAL 783,490 783,490 793,528 729,364 0 54,126 0 54,126 0 783,490 0 0 (VI I 19,402 | 12/25/2035.... | 1FM........
22541Q  4A  7|CSFB2003-29 4A1 CMO  6.000.........coccrmmvreeermrmreren . 106/25/2016. | PAID ON PRINCIPAL........ccovurrrirrernnes [ orerrriimereninnsernninsenes | oveeveinnees 132,005 | .ccovveneen 132,005 | .ccvvienens 136,938 | ..ccoovenenn 136,214 0 (4,210) 0 (4,210) LV [P 132,005 0 0 0 3,301 | 12/25/2033.... | 1FM........
2254W0  JY  2|CSFB2004-7 3A1CMO  5.000........c.cccoomveremmrurcannnn | . | 06/25/2016. | PAID ON PRINCIPAL 91,014 91,014 91,853 90,893 0 121 0 121 0 91,014 0 0 0 .1,903 | 10/25/2019.... [ 1FM........
12646X  AJ 1 [CSMC 2013-IVR3 A2 CMO 3.000.........ccccccccecccccrcrrccs .1 06/25/2016. | PAID ON PRINCIPAL......covvvvvvvvvvrrrrrees | orvvivmmmimmisimmimmmnininnnns | coveeeseeesesd 423316 | ............. 423,316 | oo 399,505 | ............. 403,243 0 20,073 0 20,073 (0 (R 423,316 0 0 0 5295 |05/25/2043.... [ 1FM.......
12647M  AM 7| CSMC 2013-6 1A1 CMO  2.500... . | 06/25/2016. | PAID ON PRINCIPAL 348,875 348,875 340,699 342,068 0 6,808 0 6,808 0 348,875 0 0 0 3,606 | 07/25/2028....
12667F A4 7| CWALT 2004-33 3A1 CMO  2.663..........c.cccc0eoe0eeerereee | . | 06/25/2016. | PAID ON PRINCIPAL 225,454 225454 | ............ 161,764 | wooovevevee 126,020 0 99,434 0 99,434 0 225,454 0 0 0 2,781 [ 12/25/2034.... [ 1FM........
36242D KV 4GSR 2004-122A2 CMO  2.701....cvvcrevercreeiecriins . | 06/25/2016. | PAID ON PRINCIPAL 200,053 200,053 96,060 96,060 0 [ e 103,994 JOORLV N IO 103,994 0 200,053 0 0 0 2,201 | 12/25/2034.... | 1FM........
46640M  AX 8| JPMMT 2013-3 A10 CMO ( 3.444..............cccooocvenuveees | . | 06/25/2016. | PAID ON PRINCIPAL cereren 1,387,770 | ... 1,357,770 il 1,325,099 1,327,228 0 30,542 0 30,542 0f.....1357,770 0 0 (VI I 19,468 | 07/25/2043.... | 1FM........
576455 AC 3| MABS 2006-HE5 A3 B3 .| 06/27/2016. | PAID ON PRINCIPAL 201,359 201,359 | .cccoovenn. 100,168 85,428 (U [P 115,931 BN I 115,931 0 201,359 0 0 (U [ 493 | 11/25/2036.... | 1FM........
55275R  AD 4| MABS 2006-NC3 A4 613 | < | 06/27/2016. | PAID ON PRINCIPAL 205,124 205,124 91,321 77,206 (V1 [ 127,918 il | 127,918 0 205,124 0 0 0 529 | 10/25/2036.... | 1FM........
55265K A7 4|MASTR2003-7 2A3CMO  5.000.........ccccvvvevvverererenenens | - | 06/25/2016. | PAID ON PRINCIPAL 36,994 36,994 37,364 36,880 0 114 0 114 0 36,994 0 0 0 774 |08/25/2018.... | 1FM........
55265K K2 4| MASTR2003-8 2A1 CMO  4.500. . | 06/25/2016. | PAID ON PRINCIPAL 6,259 6,259 6,283 6,241 0 18 0 18 0 6,259 0 0 0 09/25/2018....
55265K M6 3| MASTR2003-8 8A1 CMO  5.500.......cccccoevvevrirereeencnen | . | 06/25/2016. [ PAID ON PRINCIPAL........cooevvevrrreres [ e [ v 186,223 | ..covvenen 186,223 | ..ccovvneen 181,975 | o 182,816 0 3,407 0 3,407 LV [P 186,223 0 0 0 09/25/2033.... | 1FM........
55265K P37 |MASTR2003-9 1A1CMO  5.000........cccccvvvvvvvevcrcrenenens | - | 06/25/2016. | PAID ON PRINCIPAL.........ccoiiiicicccies [ o | v 128,59 | ..oooovevee 128,594 | ..oovovevee 127,931 | v 128,078 0 516 0 516 (0 [ 128,594 0 0 0 10/25/2018.... [ 1FM.......
61744C BD 7| MSAC 2004-SD1A 1.253...ccovvvervvisseriiinseseiennennens | | 06/27/2016. | PAID ON PRINCIPAL 317,481 317,481 284,987 282,484 0) 34,997 0 34,997 0 317,481 0 0 0 08/25/2034.... | 1FM........
76110H M6 3 |RALI2005-QA1A1CMO  .753........oovverrererircrenenns . | 06/25/2016. | PAID ON PRINCIPAL 341,934 341,934 285,515 299,103 0 [ 82,831 | iiiiiienn0 [ e 42,831 0 341,934 0 0 0 962 |01/25/2035.... | 1FM........
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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
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
76112B WV 8| RAMP 2005-RS7 A3 823..ciiciciciciiiciiiiiciiccnicenee | .| 06/27/2016. | PAID ON PRINCIPAL 249,339 249339 | .......... 175,161 | oo 196,918 0 52,421 0 52,421 0 249,339 0 0 0 794 | 07/25/2035.... | 1FM........
76110W  UX 2| RASC 2003-KS10 Al6  4.540.......cccoverieriircricnrinens . | 06/25/2016. | PAID ON PRINCIPAL 7,460 7,460 7,458 7,440 0 20 0 20 0 7,460 0 0 (V1 150 | 12/25/2033.... | 1FM........
76110W  UP 9 [RASC 2003-KS9 AlIB (AM 1.093.........cccococevervreernnnnnnn. | . | 06/27/2016. | PAID ON PRINCIPAL 12,842 12,842 9,330 7,609 0 5233 0 5233 0 12,842 0 0 0 49 [11/25/2033.... | 1FM........
76110W  UP 9 |RASC 2003-KS9 AlIB (AM 1.086..........c.ccoreserrrerrsunnennn. | - | 05/25/2016. | RECOVERY OF PAR WRITE-OFF..... 0 (3,181) (2,311) (1,885) 0 4 0 4 0 (1,881) 0 1,881 1,881 0 [11/25/2033.... | 1FM........
76111X  EA 7 |RFMSI2003-S20 2A1 CMO 4.750...........ccoovvvererrrirs . 106/25/2016. | PAID ON PRINCIPAL.........cccoovvevennies [ covmrvveirenveccsernienenns | ovrnenennn 132,801 | i 132,801 | oo 128,101 | oo 131,046 0 1,755 0 1,755 (V) IO, 132,801 0 0 0 2,543 | 12/25/2018.... | 1FM........
81377N  AA  2|SABR2007-BR3A2A .52 .| 06/27/2016. | PAID ON PRINCIPAL 41,075 32,837 0 87,151 0 87,151 0 19,989 0 0 0 247 | 04/25/2037....
81375F  CX  9|SASI1993-7B1CMO  6.250.......cccommrueirrireriicnirireninns . | 06/25/2016. | PAID ON PRINCIPAL 1,228 1,251 0 20 0 20 0 1,270 0 0 0 32 |12/25/2023.... | 1FM........
81375F  CX  9|SASI1993-7B1CMO  6.250......ccccccvvvererrcrcreerrrernns . | 05/25/2016. | WRITTEN OFF. 0 0 0 0 0 0 0 0 0 0 0 (0) (0) 0 |12/25/2023.... | 1FM........
79549A  XJ 3| SBM72003-HE1 M1 1728, .| 06/27/2016. | PAID ON PRINCIPAL 300,525 300,525 238,283 248,054 0 52,471 0 52,471 0 300,525 0 0 0 2,079 |04/25/2033.... [ 1FM........
81745E  AA 7 |SEMT 2013-8 A1CMO  3.000......c.cmmreercrrreriercrirenaes . | 06/25/2016. | PAID ON PRINCIPAL 387,100 387,100 378,212 379,257 0 7,844 0 7,844 0 387,100 0 0 0f.....4.858 |06/25/2043....| 1FM........
939336 PC 1| WAMU 2003-AR1A6 CMO  2.481...........ccccoeovveeuueeeeeee | . | 06/25/2016. | PAID ON PRINCIPAL 1,836 1,836 1,657 1,666 0 169 0 169 0 1,836 0 0 0 19 | 03/25/2033.... | 1FM........
92922F  GA  0|WAMU 2003-S10 A2 CMO  5.000. . | 06/25/2016. | PAID ON PRINCIPAL 237,269 237,269 236,379 236,453 0 816 0 816 0 237,269 0 0 0 5,090 |10/25/2018....
92922F  KE 7| WAMU 2003-S13 21A1 CMO 4.500..........ccococoererrrcrnne . | 06/25/2016. | PAID ON PRINCIPAL 28,768 28,768 28,337 28,593 0 175 0 175 0 28,768 0 0 0 528 | 12/25/2018.... | 1FM........
929227  6Y 7 [WAMU 2003-S6 2A3 CMO  4.750.......ccvvvvrrcrererrerenens . | 06/25/2016. | PAID ON PRINCIPAL 13,656 13,656 13,699 13,614 0 42 0 42 0 13,656 0 0 0 272 | 07/25/2018.... | 1FM........
94979W  AA 7| WFMBS 2003-G A1 CMO  2.718.....cvcrririerieciins . | 06/25/2016. | PAID ON PRINCIPAL 8,121 8,121 7,735 7,145 0 976 0 976 0 8,121 0 0 0 89 | 06/25/2033.... | 1FM........
94980D AB 4| WFMBS 2003-M A2CMO  2.787........ccocvcvvvvvcvevnvenenne | - | 06/25/2016. | PAID ON PRINCIPAL 18,265 18,265 17,767 16,458 0 1,807 0 1,807 0 18,265 0 0 0 228 |12/25/2033.... [ 1FM.......
94981Y AB 7 |WFMBS 2004-BB A2 CMO  2.850.........ccoecvvvereveveerencns | - | 06/25/2016. | PAID ON PRINCIPAL.......vvvverrrrirrenns | covreereiieenrinneresinones | cevsreeneennns 100,232 | ccovvrienes 100,232 86,513 80,845 0 [ oo 19,387 [ 0 [ 19,387 [ 0 [ s 100,232 0 0 0 | 1,213 | 01/25/2035.... | 1FM........
94981IN  AH 8| WFMBS 2005-AR4 2A2 CMO 2.985...........cccoocresunnenn. | . | 06/25/2016. | PAID ON PRINCIPAL 98,428 98,428 86,617 82,218 0 [ 18,211 [ iiiien0 [ 16,211 0 98,428 0 0 0| ....1,200 |04/25/2035.... [ 1FM........
97652P  AA 9| WIN 2014-1 A1 CMO (144 4.000.. . | 06/20/2016. | PAID ON PRINCIPAL 236,511 236,511 244,493 242,580 1,759 (7,829) 0 (6,070) 0 236,511 0 0 0 3,851 | 06/20/2044....
92977Y  BR  1|WMLT 2005-B 4A1 CMO  2.766........coccevvremrrircrirennees . | 06/20/2016. | PAID ON PRINCIPAL 77,241 77,241 68,452 58,951 0 [ 18,291 [ 0 [ 18,291 0 77,241 0 0 0 917 [10/20/2035.... | 1FM........
46361T AA  0ICOT 2013-IRV A1 2.068........coovverveereeirrnreiirnnnnens | - | 06/15/2016. | PAID ON PRINCIPAL........corvvinerenes [ coverrriinerersseeeiienenns | v 139,574 | oo 139,574 | oo 140,963 | oo 140,514 0 (940) 0 (940) (V1 [T 139,574 0 0 0| ......1203 |05/15/2048.... [ 1FM........
52108H YK 4 |LBUBS 2004-C1 A4 4.568......iniins . | 06/15/2016. | PAID ON PRINCIPAL 15,571 15,571 15,647 15,574 0 (4) 0 (4) 0 15,571 0 0 0 297 |01/15/2031.... | 1FM........
61757L  AE 0 |MSC 2008-T29 A4 BATB......oooerereies . 106/11/2016. | PAID ON PRINCIPAL.........ccoovvvecmmrmnes [ ovmrrviisnrivicseniiiiisenes | v 112,397 | oo 112,397 | oo 113513 | oo 112,293 0 105 0 105 0 | oo 112,397 0 0 0 01/11/2043.... [ 1FM........
14313k AD 0 |CARMX 2012-3 A4 790 .| 06/15/2016. | PAID ON PRINCIPAL 850,478 850,478 848,784 849,254 0 1,224 0 1,224 0 850,478 0 0 0 04/16/2018.... | 1FE........
14314M  AA 1| CARMX 2016-2 A1 . | 04/22/2016. | TRAVELERS MMLP 8,000,000 ..48,000,000 ..48,000,000 ..48,000,000 0 (0) 0 (0) 0 8,000,000 0 0 0 04/17/2017....
13057Y  AA 8 |CRART 2016-2 A1 B70..ccce .| 06/21/2016. | TRAVELERS MMLP. <........40,000,000 | .........40,000,000 | ........40,000,000 | ....... 40,000,000 0 52 0 52 0| .....40,000,052 0 (52) (52) 3,722 | 06/15/2017.... [ 1FE.......
34532E  AA 3 |FORDO 2016-B A1 B30.c . | 05/16/2016. | PAID ON PRINCIPAL 6,221,821 6,221,821 6,221,821 6,221,821 0 0 0 0 0 6,221,821 0 0 0 | 2,178 | 05/15/2017.... | 1FE........
34532E  AA 3| FORDO 2016-B A1 630, . 1 05/23/2016. | TRAVELERS MMLP. 29,278,179 29,278,179 29,278,179 29,278,179 0 (40) 0 (40) 0 29,278,139 0 40 40 | ... 13,834 | 05/15/2017.... | 1FE........
3899999. Total Bonds - Industrial and Miscellaneou: .......236,934,001 | .......236,210,295 | ......233,179,015 | ...... 234,153,671 | ........ 1,734,641 | ... 956,970 | ......... 3,832,495 | ....... (1,140,884) 0 233,012,787 0 3,921,214 3,921,214 | ...2,527,396 XXX XXX
8399997. Total Bonds - Part 4. ......397,014,470 | .......396,290,763 | ......397,897,679 | ....... 394,499,051 | ......1,734,641 | ........... 676,379 | ........3,832,495 | ........ (1,421,475) 0 393,077,576 0f....393689% | .....3,936,894 | ...5663,617 XXX XXX
8399999. Total Bond: .......397,014,470 | .......396,290,763 | ......397,897,679 | ...... 394,499,051 | ........ 1734641 | .......c.ce. 676,379 | ......... 3,832,495 | ....... (1,421,475) 0 393,077,576 0]....39368% | ... 3,936,894 | ...5,663,617 XXX XXX
Common Stocks - Industrial and Miscell
125146 10 8| CDW CORP. . 1 06/08/2016. | CITIGROUP GLOBAL MKTS.............. rerenenen16,732.000 | oo 712,266 XXX 702,472 0 0 0 0 0 0 702,472 0 9,793 9,793 | .........1,130 XXX | S
38173M 10 2| GOLUB CAPITAL BDC INC.......ccoooovimimimicisicicisicssicicsciess . 1 06/30/2016. | CITIGROUP GLOBAL MKTS.............. v 24,579.000 | oo 430,732 PO S I 392,035 | ............. 408,749 | ..ooeeen(16,714) | oo 0 20 | (16,714) 0 392,035 0 38,697 38,697 | ....... 10,105 XXX | E—
9099999. Total Common Stocks - Industrial and Miscellaneou: cnnnnnn 1,142,998 XXX ceennnnn 1,094,507 | i 408,749 | .o (16,714) | o0 0 [ (16,714) | 0 ] i 1,094,507 | i 0 [ i 48,490 | .o 48,490 | ......... 11,236 XXX XXX
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Statement for June 30, 2016 of the TRAVE LERS CAS UALTY AN D SU RETY COM PANY

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
F
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
9799997 Total Common Stocks - Part 4 ...1,142,998 XXX e 1,094,507 | i 408,749 | ..e(16,714) | oo 0 20 | n(16,714) | 0 | 01,094,507 | e 0 [ 48,490 | ..o 48490 | ... 11,236 XXX XXX
9799999. Total Common Stocks ...1,142,998 XXX e 1,094,507 | i 408,749 | .o (16,714) | i 0 | (16,714) | 0 | 1,094,507 | i 0 [ i 48,490 | .o 48,490 | ... 11,236 XXX XXX
9899999. Total Preferred and Common Stocks ....1,142,998 XXX v 1,094,507 [ i 408,749 | ... .(16,714) | oo 0 0 [ (16,714) | 0 ] 1,094,507 | (] [ 48,490 | ..o 48,490 | ... 11,236 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks .......398,157 467 XXX ......398,992,186 | ....... 394,907,800 | ......... 1,717,927 | ........... 676,379 | ......... 3,832,495 |....... (1,438,189) [ .......ccooeeveeeer0 | .......394,172,083 0 3,985,384 3,985,384 | ....5,674,853 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................0.
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Statement for June 30, 2016 of the

TRAVELERS CASUALTY AND SURETY COMPANY

SCHEDULE DB - PART A - SECTION 1

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

Deseripton

Description of Items(s) Hedged, Used
for Income Generation or Replicated

3 4
Type(s)
Schedule| of

| Exhibit | Risk(s)

Identifier

Exchange, Counterparty
or Central_Clearinghouse

Trade
Date

Date of
Maturity or
Expiration

8 9 10 11 12 13 14 15 16 17 18 19
Cumulative
Prior Year(s) | Current Year
Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current
Rate of Index Premium Premium 0 Valuation Exchange Year's
Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization)
Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value | (Decrease) | B.J/A.C.V. | Accretion

NONE

20 21 22 23
Adjustment Hedge
to Carrying Credit | Effectiveness
Value of Quality of | at Inception
Hedged Potential | Reference| and at Year-
ltems Exposure Entity end (b)
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Statement for June 30, 2016 of the TRAVE LE RS CAS UALTY AN D SU RETY COM PANY
Futures Contracts Open as of the Current Statement Date
1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Margin Variation Hedge
Gain (Loss) Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule| Type(s) | Date of Cumulative Deferred Used to Adjust Variation (Loss) at Inception
Ticker | Number of | Notional Used for Income Generation or | / Exhibit | of Risk(s)| Maturity or Trade Transaction | Reporting Book/Adjusted Variation Variation | Basis of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts | Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Short Futures
Hedging Other
TYUS...... | ...... (4,000 |(4,000,000) ‘ US 10YR NOTE (CBT) SEP16.... |Ponfolio Hedge........oovccciinuanes | D-1......... | Interest... | 09/30/2016. | CBT. 05/25/2016. | .....129.3516 | ..... 132.9844 | ...(14,531,223) 0 0 0 0 |..(14,531,223) ] .....(14,531,223) | ...... 4,200,000 |......c....... 0001 | oo (1,000)
13429999. Total-Short Futures-Hedging Other. ...(14,531,223) 0 0 0 0 [..(14,531,223) ] .....(14,531,223) | ...... 4,200,000 XXX XXX
1389999. Total-Short Futures ...(14,531,223) 0 0 0 0 [..(14,531,223) | .....(14,531,223) | ...... 4,200,000 XXX XXX
1409999. Total-Hedging Other. ...(14,531,223) 0 0 0 0 |..(14,531,223) ] .....(14,531,223) | ...... 4,200,000 XXX XXX
1449999. TOTAL ...(14,531,223) 0 0 0 0 |..(14,531,223) ] .....(14,631,223) | ...... 4,200,000 XXX XXX
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Statement for June 30, 2016 of the TRAVELERS CASUALTY AND SU RETY COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exct Traded Derivatives
0199999. Aggregate SUm of EXChaNGE TrAGEA. .........ovivueiriirieiieieieieeie ettt eisetsniens | etsetsssssssssessssessessesssssnsessessesnes XXX XXX XXX | e { ] I 0 ... 2 (14,531,223) | o0 4,200,000 | oo
0999999. Gross Totals.......cccouwerect 0 0 [ cvniieininnnnn0 | (14,531,223) | 0 | s 4,200,000 | ..o
1. Offset per SSAP N0O. 64.........covvivreieirriennenes 0
2. Net after right of offset per SSAP No. 64 0
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Statement for June 30, 2016 of the TRAVELERS CASUALTY AND SURETY COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1

2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)

NONE




Statement for June 30, 2016 of the TRAVE LERS CAS UALTY AND SU RETY COMPANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation / Book/Adjusted Maturity
CUSIP Identification Description Code | Market Indicator Fair Value Carrying Value Date
U.S. Government - Issuer Obligations
REPO - DEUTSCHE A TREASURY......otiumiimiiieeisinesssesie st sssss st ssssssssssenes PSRN IO 151,887 07/01/2016...
REPO - HSBC A TREASURY ...ttt 20,299,904 07/01/2016...
REPO = RBC A TREASURY......ooiiimiimirineriieeiessseesessssessse st ssssss s ssssssessenen 20,299,904 07/01/2016...
REPO - ROYAL A TREASURY ...ttt stk . | FSTOTRONY [FSRRO 20,299,904 07/01/2016...
0199999.  U.S. Government - ISSUET ODIIGALIONS. ........ceeveeeieieseeee ettt snna 61,051,599 XXX
0599999, TOtal - U.S. GOVEIMMEN...........ooovveitetreieiteeiteteteeectetetectetee ettt teteseetetesaeaesesesaseesseaetessaesesesaseessssetesesassesessssesesssaesassassensnsesesass  vsesasssesssssesesasssssssnsesesesns | crereereserssens 61,051,599 XXX
6199999.  Total - ISSUET OBIGAHIONS. .. ...vueeeeeiieiei ittt 61,051,599 XXX
6599999, SUDLOLAI = BONGS..........ovoivieeiieiiiiieieeiet ettt es et essesses et se e s b s s et st enses et ses et essessebses st essensessesensessessessesansenses | siessessssssentessessssnsessensesnsans | sressesesiesres 61,051,599 XXX
9999999, TORAIS..... oveuiverierietseresieee i et eniinentenes 61,051,599 XXX
General Interrogatories:
1. Total activity for the year:  Fair Value $.....9,074,953  Book/Adjusted Carrying Value $.....9,074,953
2. Average balance for the year:  Fair Value $.....63,687,709  Book/Adjusted Carrying Value $.....63,687,709
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....61,051,599 NAIC 2: §......... ONAIC3: §......... 0 NAIC4: §.......... ONAICS: §......... ONAICE: §......... 0

QE10




Statement for June 30, 2016 o the. 1 RAVELERS CASUALTY AND SURETY COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation / Book/Adjusted Maturity
CUSIP Identification Description Code | Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. Total 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, 2016 of the TRAVELERS CASUALTY AND SU RETY COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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 Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Bank of America, N.A Hartford,CT. rorreerr.0.000 0 0 364 46,172 63,891 | XXX
Citibank, N.A New Castle,DE 0.000 0 0 0 (19,307) 0 [ XXX
Citibank, N.A. - China. Shanghai,CH civenen.-.0.000 0 0 43,267 33,047 22,458 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 43,631 59,913 86,349 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 43,631 59,913 86,349 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 224 91 157 | XXX
0599999. Total Cash, XXX XXX 0 0 43,856 60,004 86,506 | XXX

QE12
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Statement for June 30, 2016 of the TRAVELERS CASUALTY AND SU RETY COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
;

2 3 4 5 6
Description Code Date Acquired Rate of Interest Maturity Date

7 8

Book/Adjusted Carrying Value

Amount of Interest Due & Accrued Amount Received During Year

NONE




Supplement for June 30, 2016 of the TRAVELERS CAS UALTY AN D SURETY COMPANY

Designate the type of health care

providers reported on this page.

000
SUPPLEMENT "A" TO SCHEDULE T

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

Physicians - Including Surgeons and Osteopaths

States, Etc.

1

Direct
Premiums
Written

Direct
Premiums
Earned

Direct Losses Paid

3 4

Number
of

Amount Claims

Direct
Losses
Incurred

Direct Losses Unpaid

8

6 7

Number
Amount of
Reported Claims

Direct
Losses
Incurred
But
Not
Reported

© ® N GR W=

O O oo Oy oy oy BB B B BB PR DB PP OO WWWWOWWWLWWRNNDMNDMNDDNDMNDMNDMNPDMNPDMNODDN =222 A A A A a aA a
NSO O RSN OO0 XN T RSNSOI ISTEIRN IS OISO EON SOOI R0

Alabama.......cccocvveriereinnnn AL
AlasKa........ocevverereirieieieae AK
ANZONA...coveeieieeeesee s AZ
Arkansas...........cccocoveverrerennnn AR
California.........coeveveerrererenen. CA
Colorado........ccoevvvrvererennen. CcOo
ConnecticUt........cccvrevvrrrernnns CT
Delaware........cccocveeveirernnnen. DE
District of Columbia................ DC
Florida.........ccoovevverererericrnns
(€T (0] O
Hawalii........cooveveerericiciisienns
|daho..
lllinois..
Indiana....

Kentucky.......coeveerierreeneinenns
Louisiana

Michigan.........ocvvereernennenns
Minnesota.......cccocvevrereiennes
(VST o]
MISSOUI.....vvveeireieiesinirerinines
Montana.........cceevveveieierennns
Nebraska....
Nevada...........
New Hampshire.. .
NEW JErsey......ccovreuneeneereenns
New MEXICO.......cvvvrrrrrrerrrenes
New YOrK.......ooocvvvverercrenrnnns
North Carolina..........cccccevvnne.

OregoN.....cvveeveveeesesiereinenns
Pennsylvania...........ccccccunean
Rhode Island............cccccevuee. RI
South Carolina............cco.uc.... SC

Vermont..
Virginia...
Washington
West Virginia.........cocoovernnnee. WV
WiSCoNSiN........ocvevvevereercrnen. Wi
WYOMING....oveveerereierrereieenns WY
American Samoa.................... AS

Puerto Rico..........cccvvvernnee. PR
US Virgin Islands..........cc..cc..... Vi
Northern Mariana Islands.....MP
Canada........cccovevererineirennn CAN
Aggregate Other Alien........... oT
TOtalS. s

58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)..............




Supplement for June 30, 2016 of the TRAVELERS CAS UALTY AN D SURETY COMPANY

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

Hospitals

* 1 90 3 8 2 01645050010 2 =*

SUPPLEMENT "A" TO SCHEDULE T

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

States, Etc.

Direct
Premiums
Written

Direct
Premiums
Earned

Direct Losses Paid

3 4

Number
of

Amount Claims

Direct
Losses
Incurred

Direct Losses Unpaid

8

6 7

Number
Amount of
Reported Claims

Direct
Losses
Incurred
But
Not
Reported

© ® N GR W=

O O oo Oy oy oy BB B B BB PR DB PP OO WWWWOWWWLWWRNNDMNDMNDDNDMNDMNDMNPDMNPDMNODDN =222 A A A A a aA a
NSO O RSN OO0 XN T RSNSOI ISTEIRN IS OISO EON SOOI R0

Alabama.......cccocvveriereinnnn AL
AlasKa........ocevverereirieieieae AK
ANZONA...coveeieieeeesee s AZ
Arkansas...........cccocoveverrerennnn AR
California.........coeveveerrererenen. CA
Colorado........ccoevvvrvererennen. CcOo
ConnecticUt........cccvrevvrrrernnns CT
Delaware........cccocveeveirernnnen. DE
District of Columbia................ DC
Florida.........ccoovevverererericrnns
(€T (0] O
Hawalii........cooveveerericiciisienns
|daho..
lllinois..
Indiana....

Kentucky.......coeveerierreeneinenns
Louisiana

Michigan.........ocvvereernennenns
Minnesota.......cccocvevrereiennes
(VST o]
MISSOUI.....vvveeireieiesinirerinines
Montana.........cceevveveieierennns
Nebraska....
Nevada...........
New Hampshire.. .
NEW JErsey......ccovreuneeneereenns
New MEXICO.......cvvvrrrrrrerrrenes
New YOrK.......ooocvvvverercrenrnnns
North Carolina..........cccccevvnne.

OregoN.....cvveeveveeesesiereinenns
Pennsylvania...........ccccccunean
Rhode Island............cccccevuee. RI
South Carolina............cco.uc.... SC

Vermont..
Virginia...
Washington
West Virginia.........cocoovernnnee. WV
WiSCoNSiN........ocvevvevereercrnen. Wi
WYOMING....oveveerereierrereieenns WY
American Samoa.................... AS

Puerto Rico..........cccvvvernnee. PR
US Virgin Islands..........cc..cc..... Vi
Northern Mariana Islands.....MP
Canada........cccovevererineirennn CAN
Aggregate Other Alien........... oT
TOtalS. s

58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)..............




Supplement for June 30, 2016 of the TRAVELERS CAS UALTY AN D SURETY COMPANY

Designate the type of health care

providers reported on this page.

000
SUPPLEMENT "A" TO SCHEDULE T

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

Other Health Care Professionals, Including Dentists, Chiropractors and Podiatrists

States, Etc.

1

Direct
Premiums
Written

2

Direct
Premiums
Earned

Direct Losses Paid

3 4

Number
of

Amount Claims

Direct
Losses
Incurred

Direct Losses Unpaid

8

6 7

Number
Amount of
Reported Claims

Direct
Losses
Incurred
But
Not
Reported

© ® N GR W=

O O oo Oy oy oy BB B B BB PR DB PP OO WWWWOWWWLWWRNNDMNDMNDDNDMNDMNDMNPDMNPDMNODDN =222 A A A A a aA a
NSO O RSN OO0 XN T RSNSOI ISTEIRN IS OISO EON SOOI R0

Alabama.......cccocvveriereinnnn AL
AlasKa........ocevverereirieieieae AK
ANZONA...coveeieieeeesee s AZ
Arkansas...........cccocoveverrerennnn AR
California.........coeveveerrererenen. CA
Colorado........ccoevvvrvererennen. CcOo
ConnecticUt........cccvrevvrrrernnns CT
Delaware........cccocveeveirernnnen. DE
District of Columbia................ DC
Florida.........ccoovevverererericrnns
(€T (0] O
Hawalii........cooveveerericiciisienns
|daho..
lllinois..
Indiana....

Kentucky.......coeveerierreeneinenns
Louisiana

Michigan.........ocvvereernennenns
Minnesota.......cccocvevrereiennes
(VST o]
MISSOUI.....vvveeireieiesinirerinines
Montana.........cceevveveieierennns
Nebraska....
Nevada...........
New Hampshire.. .
NEW JErsey......ccovreuneeneereenns
New MEXICO.......cvvvrrrrrrerrrenes
New YOrK.......ooocvvvverercrenrnnns
North Carolina..........cccccevvnne.

OregoN.....cvveeveveeesesiereinenns
Pennsylvania...........ccccccunean
Rhode Island............cccccevuee. RI
South Carolina............cco.uc.... SC

Vermont..
Virginia...
Washington
West Virginia.........cocoovernnnee. WV
WiSCoNSiN........ocvevvevereercrnen. Wi
WYOMING....oveveerereierrereieenns WY
American Samoa.................... AS

Puerto Rico..........cccvvvernnee. PR
US Virgin Islands..........cc..cc..... Vi
Northern Mariana Islands.....MP
Canada........cccovevererineirennn CAN
Aggregate Other Alien........... oT
TOtalS. s

58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)..............




Supplement for June 30, 2016 of the TRAVELERS CAS UALTY AN D SURETY COMPANY

Supp. Ato Sch. T - OF
NONE

Overflow Page
NONE

Q455-4, Q455-5



Supplement for June 30, 2016 of the TRAVELERS CAS UALTY AN D SURETY COMPANY

* 1 9 0 38 2 0165050010 2 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT
Year To Date For the Period Ended June 30, 2016

NAIC Group Code.....3548

Company Name: TRAVELERS CASUALTY AND SURETY COMPANY

NAIC Company Code.....19038

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
.................... 954,319 | .o 454472 | ...................(39,236)
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

Q505
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