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Statement for September 30, 2017 of the TRAVELERS CASUALTY 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
1 BONAS. ottt | seresseenni 9,291,518,907 | ..ovvvrerereereieine {1 [ I 9,291,518,907 | ............. 9,132,252,013
2. Stocks:
2.1 PrEfErred SIOCKS. .. ...ttt ettt nsesnenans | ssesssssessenens 30,855,645 | ..o {1 I 30,855,645 | ....cvoveiiene 30,957,660
2.2 COMMON SEOCKS......corerrererreriseisseseseeesssssssssessessssssessssssssssssesssnsssssesssssssessssssnssnssessons | ssessessnees 4,306,175,926 | ..ovvvvrreireerieieereineens {1 [ I 4,306,175,926 | ............. 3,847,377,924
3. Mortgage loans on real estate:
BT FIESEIENS. ..ottt | sentene st (01 L0 (0 R 0
3.2 Other than fIrSEHENS.........cuuicicrrcrc bbb enes | feestesieeeneb s eneeees (0 RO (01 O L0 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUIMDIANCES)..... e ereerereeeeeeseeseeesetsees et sssesent s e st ess e st st ssess et s essesssessessensnns | sesessasssssssssastssssessassnnens (0 [0 0 | oo 0
4.2 Properties held for the production of income (less §............ 0
ENCUIMDIANCES).. ... veecereereseeeeseesessse e tsees e sse st et b s s s b st st sbentes | sesessastssssessastseestessnens (0 [0 N L0 0
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......vvoeeeereireeeieiseenseseesesenenees | eeeeeeesessesssessessesssssnsean [0 [0 N 0 | oo 0
5. Cash ($....(587,785)), cash equivalents ($.......... 0)
and short-term investments ($.....453,426,568)..........o..oeveeveeereiereiereieeeeeeeeeeeeesseeeseessesseesaeens | eeveeesiensiiens 452,838,783 | ..o {1 I 452,838,783 | ....ccvveeeee 722,305,385
6. Contract loans (including §.......... 0 PremiUM NOLES)........cviverreicreieieieesise st sssesseseses | evessssessesissss s ssesnans [0 RN 0 [ oo 0 | oo 0
T DIBIIVALIVES. ... ettt sttt ssenbanes | fiestesssessessentesbaesentnta [0 [0 N L0 0
8. Other iNVESLET SSELS......c.uuuverrririierieceiericees sttt sessennes | eesseesteenens 950,784,917 | ..vvvvrcrris 31,224,959 | ...ocovvvcnenn. 919,559,959 | .....coevvenne 847,125,360
9. ReCeiVabIES fOr SECUMHIES. .......c.uurveeiirriiriiriiiierirreres bbb ssennins | sesiesiesiesinens 1,250,077 | oo (V10 RN 1,250,077 | oo 13,092
10.  Securities lending reinvested collateral @SSEtS..........ccuvieiiiiirieieeieeee e | crresesisiesienns 21,720,685 | ..coovvereieisieeeinins {1 I 21,720,685 | ..covvirrrinne 36,370,716
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).........wwerrrrenerimrrnreieriesessesieneens | oveeeeens 15,055,144,941 | ....cccovvvvenne. 31,224,959 | ........... 15,023,919,982 | ........... 14,616,402,150
13. Title plants less §.......... 0 charged off (for Title iNSUETS ONIY)........ccveviueieeieieseieieeiseeieiees | e [0 N (0 R L0 RN 0
14.  Investment income due and @CCTUE............ccuririniiniieiieie e esesiesienies | coresiesienins 92,191,527 | ..o 0
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccccoeevees | ceverrirennnn. 569,319,263 | ...cccovevrernes 35,388,447 | .coovveinn 533,930,816 | ..covvrennne 523,166,370
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....24,252,733 earned but unbilled premiums)............coueer | ovveeeeennee 1,018,682,630 | .....ovvvvrerernne 5,544,683 | ............ 1,013,137,947 | ..ocvvvnne. 931,600,506
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... (1) TR U TP TR USUUPRSURTSPSPRTR) ISTVRURRRRRO 18,315,236 | .coocvvevrrrenns 1,374,748 | ... 16,940,488 13,015,128
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........ccoevevevereeerieeieeceeeeeeeessesessesessesssesssseneees | ceevesssesesnans 24 437762 | oo {1 [ 24 437762 | ..o (2,706,342)
16.2 Funds held by or deposited with reinsured COMPANIES............cceveveieerriereirersieiieieens | e, 1,340,614 | oo {1 IO 1,340,614 | .ooveeenne 1,310,660
16.3 Other amounts receivable under reinSUraNCe CONTACES............cuevcriereeernerinerinerinens | crvrerressseresereereseneenens (0 RN [0 RN L0 0
17. Amounts receivable relating to UniNSUrEd PIANS............c.ccuvveieiiinieeicee e | cvereessiese st anes [0 IO 0 [ oo 0 | oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon..............ccoeceeveveees | covvvevriiriiennns 25,126,729 | ..oovveeeeeeeeren (1 I 25,126,729 | oo 0
18.2 Net deferred taX @SSEL...........rreicrieierieriisss st esstssnsns | cesseesssnesens 315,141,712 | v 56,591,631 | ..ovvverrcrenne 258,550,081 | .....vvvvenne 250,496,668
19.  Guaranty funds receivable or 0N AEPOSIL............ccuiveiecieeiiisieieeteee et | cereresssenienans 1,009,245 | ..o (1] I 1,009,245 | ....ococvrene 1,031,247
20. Electronic data processing equipment and SOfWATE............cccovveiereiiieieieiesseseseissieseseies | cveirsiessese s ssesssenens [0 IO (0 TR 0 | oo 0
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e [0 RN 0 [ oo L0 TR 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........occevcvieieveins | covveieieiesesieeenad [0 N (1 N L0 RN 0
23. Receivables from parent, subsidiaries and affiliates..........c.cccveririeieiiieeecee e | e [0 N (0 TR (01 IO 64,500,432
24. Health care ($.......... 0) and other amounts reCEIVADIE............cceueiirreesee s | e [0 N (1 RN L0 R 0
25.  Aggregate write-ins for other than invested @SSEtS..........covivieieeirieieeeeeesenesines | ererisiisienans 62,555,548 | ...ooovviriernns 1,057,034 | .oooveree. 61,498,513 | oo 69,994,451
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........covurueririeiereniinrinsiseesssisseseesssssssesessesssssessesssssssssns | essnseees 17,183,265,206 | ........ccevve. 131,181,502 | ........... 17,052,083,704 | ........... 16,564,340,144
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ocoreeeens | cereeereereeneeneereeeeeneeneens (0 [0 L0 R 0
28, Total (LINES 26 GNA 27)......ucuiereririreineieessiseseeessesssessessessssssesssssssssssessessssssssssssssssssssssensans | ssseseeens 17,183,265,206 | .....ccoonvne. 131,181,502 | ........... 17,052,083,704 | ........... 16,564,340,144
DETAILS OF WRITE-INS
1100, ettt | etet e st (U IR (0 (O RN 0
1102, oottt | eestees ettt (U IO 0
1103, ettt | eeeEe et (U RN (0 O (O RN 0
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501. Suspense, undistributed PAYMENLS...........cccuiuierieeiiiieie et | arsesessssensenas 21,410,320 | oo {1 [ 21,410,320 | oo 36,070,747
2502. Equities and deposits in pools and asSOCIAtIONS...............cueuiveiieieieieeisieessiese e ssieseseses | cvresessssessenns 19,279,825 | ..o {1 I 19,279,825 | .coovcvvre 11,507,430
2503. State SUrCharges reCeIVADIE............ccccueveiivcieie et snans | sebessesssessesans 9,995,651 | oo () I 9,995,651 | ..ovveiene 9,242,550
2598. Summary of remaining write-ins for Line 25 from overflow page........c.ccccueeveererersesieiens | cveereeseiennenne 11,869,751 | oo 1,057,034 | ...coevrnnee. 10,812,717 | oo 13,173,725
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuererirmeeniresseresessssensssssesssenes | corenssssessnns 62,555,548 | ..o 1,057,034 | ..o 61,498,513 | ..o 69,994,451




Statement for September 30, 2017 of the TRAVELERS CASUALTY AND SU RETY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....1,307,766,629)..........cccuemverreimreinreinrsesenssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssens | sessssesssnnssensens 6,184,798,001 | .ovvvvevererrnee. 5,954,948,262
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceuiveieiiiieieieissiese sttt sssssessssessens | srtesissessessesessssans 241,902,465 | ..coovvrrereerrinne 230,726,982
3. LOSS AUIUSIMENT EXPENSES.......cvuiviivreciictcieie ettt ettt bbb sttt bbb st bbb en s snanns | ebessesaesnsensanees 1,439,980,315 | coovvvire 1,400,869,800
4. Commissions payable, contingent commissions and other Similar ChArges...........cccieecierncieieeseessessesss s sessssseses | svesiesssssssssessnssnens 122,014,455 | oo 137,287,831
5. Other expenses (excluding taxes, ICENSES ANA FEES)...........cvuireieiiiiiieieie ettt ssssnes | srtesesessessesesisaans 102,919,327 | oo 131,989,621
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cevuerervreierisinsieiesseie e sssssssesas | creesesssseessessesssens 64,003,212 | oo 74,025,606
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......ccevurrrrrrrrrrrnrerrereernrereinnees | coreersesneeseessesesessesessessssesesneen (V1 29,630,434
7.2 Net deferred taX HADIIILY.........ccccccieicieieesce ettt b sttt sassenss | cbessessestssessesten st es s ssenaa L0 U 0
8. Borrowed money $....47,913 and intereSt therEON $.....5,332.........crvurvereeereeeeeeeeeeieeeieeseeee e seessesssessee s esssess s sasssssssssssssssas | soeeseessasssassssensseesseesiens 53,245 | oo 86,613
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....161,986,091 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 2,156,928,485 | ....coevvirere. 2,015,473,092
10, AVANCE PIEMIUM....cvuveiecveciieeieeseteetes e bes ettt s st es s bbb e s s bbb st s s s s bes b s st s st st es s bbb s sesas s s sastessessnsensassnssnsanes | sresessnstessessntsnsessessnsnsnnsesen 200 | 1,000
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 11,884,977 | oo 10,768,449
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccovvcveirevciereeieieieiseee s eereses s ses s ssesssssssesseses | eveesessesssseessssssesen 64,518,911 | covovveeeeercrere 40,418,953
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. ..10,254,029 11,461,687
15.  Remittances and items not allocated.............cccocovivrrrrerrirennen. 1,637,346 ....3,050,107
16.  Provision for reinsurance (including $ 0.
17.  Net adjustments in assets and liabilities due to foreign exchange rates.. .0
18, Drafts QUISTANAING. ... ... cviecececece ettt sttt e s st s b sses s sensenas | ersessesnsestese et en s s e seesad 0
19.  Payable to parent, subsidiaries and affllates..........cccveuiiiiriirisiiee ettt | sressesre s 1,357,047 | oo
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, PaYable fOr SECUMES. .......cueivivericiieiieciseies ettt ettt bbbttt bs s s st ssensensasssenans | esbsessesssssesessansas 13,833,454 | oo 13,730,581
22.  Payable fOr SECUMEIES IBNAING........c.ccviveieiciiecie ettt bbbttt bbb st st es s bensenas | eveesasssssesasssssesseses 21,720,685 | covovveeere. 36,370,716
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 (11,438,981 oo (12,343,030)
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25)..........ovirinrreirceecseieseiee e ssessssseesssens | ceeesessesesesnees 10,426,367,172 [ cooooveeenne 10,078,496,703
27, ProteCted Cell IADIIIHES. ... ...vvvvveeiriisrieieieiesieie ettt ettt en s s s ensennesnsentenne | ssstessesssssssessesnssssansessnssnsessesas 0 ] 0
28.  Total liabilities (LINES 26 ANU 27)........covveeereeeeceeeiie ettt saes s sses s ss st ssen s ssessesssssessssssssanssnssanes | stssssssssssnssasses 10,426,367,172 | cooovviienes 10,078,496,703
29.  Aggregate write-ins for SPECial SUMPIUS fUNGS.........c.cvvevcvireieiciece ettt s st es s s sse s ssbesses s snenes | evsesssssssessesnsssenes 12,654,887 | c.oveveveeenn 13,582,113
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 3,958,237,060 | ..coovvevrrrnes 3,817,436,742
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 6,625,716,533 | ..o, 6,485,843,440
38, Totals (PAge 2, LINE 28, COL. 3).....uiucieicicieieiee sttt sttt n s taens | neresiestensieniens 17,052,083,704 | ...cevevecrnnnee 16,564,340,144
DETAILS OF WRITE-INS
25071, ESCREAL HADINILY........c.oevveivecviciiiicieie ettt sttt n s sentas | esbesiesien sttt nee 551,395 | oo 581,666
2502, SPECIAI TESEIVE fUNG........cveiieiieieiiicc ettt bbbt bbbt b s ssentnsentes | esssessesssssssnssestnsenes 500,000 | oovvevererreieierieins 500,000
2503. Retroactive reinSUranCe rESEIVE SSUMET. .........curiuerreieiiuiirisesseessisssesessessssessessesssssssessessssessessesssssssassessessssessessssessessesssssssessesses | essesssssssessesssssssesesnes 245139 | oo 247,036
2598. Summary of remaining write-ins for Line 25 from oVErlOW PAGE.........cvvirieeveicieesce ettt stes s seses s ssssssnnes | eveesesssssesssesseseenes (12,735,515) [ oo (13,671,731)
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @00VE)........oiuiiiieiiiiciiisisisiies s sssssssssessessssssesssssssssessassensssssessesssnsssssessens | ssssessesssssssssessessas (11,438,981)] ..o, (12,343,030)
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 September 30, 2017 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. (WHILEN $.....222,861,437) ..ot essssns | sviensssnsins 229,368,010 | ..ooovvenvn. 250,541,595 [ .............. 323,998,097
1.2 Assumed......... (written $.....3,525,897,444).. ...3,390,033,920 .3,237,699,852 ..4,354,002,586
1.3 Ceded.. . (written $.....228,081,761)...... N [P 236,026,254 ..257,124.892 | ...occooeo 332,742,543
14 Net . (written $.....3,520,677,120).........cvuurrreerieesiseisssisssses st sssss s sssss s ssss s | ersnnsenns 3,383,375,676 3,231,116,555 4,345,258,140
DEDUCTIONS:
2. Losses incurred (current accident year $.....2,058,452,315):
2.1 DIFECL. .. vttt ettt sttt ssenns | sbieniientins 126,430,336 | ..cooevveee 225,466,766 | .............. 259,479,756
2.2 Assumed. . ..1,989,471,379 | .. .1,705,594,266 | . ..2,256,603,754
2.3 U, ..ottt nntns | seniessnees 136,183,730 [ .ooooovennn 230,751,477 | oo 269,984,822
2 NBL oot R bbbttt | srsnniinees 1,979,717,985 | ........... 1,700,309,855 | ........... 2,246,098,688
3. Loss adjustment expenses incurred.. 395,891,674 ....373,683,548 508,448,067
4. Other underwriting EXPENSES INCUITEM..........cccvucveivieeiieieicieie ettt ettt bbb snanes || saesnsenns 1,023,512,419 | ........... 1,005,384,921 | ........... 1,333,412,970
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)......ruueieiurirerircieiseineineeeciseese s iessessssssesssssssssssesssssess | seeneesessesens (15,746,402) .............. 151,738,230 | .ccvvveneee 257,298,415
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cciviiveiiieieiecee bbbt sssesse s ssntenas | sbesaesissenes 288,861,416 | .............. 273,277,333 | ........... 1,114,470,935
10. Net realized capital gains (losses) less capital gains tax of $.....(2,296,162).........c.oevueveeererrecreereeereeesseessesssesssesseens | cvessiesinnes (12,336,569) ....coovvves (30,038,785)f .....covvuves (12,613,173)
11. Net investment gain (I0SS) (LINES 9+ 10)......ccuiuuiiiriiieireiiseiissiisei ittt bt bs bbbt sttt et st sssnnss | ebsesssnsia 276,524,847 | .....couuc.n. 243,238,548 | ........... 1,101,857,761
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....1,570,788 amount charged off $.....7,508,084)...........c.cooevvervemerrecrressiesssissssssssssessssssssssnnns | ereveissssenins (5,937,296)| .. ..(5,563,054)] . ...(7,858,731)
13. Finance and service charges not included in premiums.... LGA1,771,945 . 11,502,927 |. ...15,362,704
14. Aggregate write-ins for MISCElANEOUS INCOME..........ruirerrriricirrisiseeseissssesssee st ssesssssssssessessssssssssssessenssnsss | sssssssssssssssesas (546,446)] ..o [CRRRT)] I— (1,092,895)
15. Total other income (LINES 12 thIOUGN 14).......vu vttt s sae s bt s s b s s seeses | sressssessssnssanes 5,288,203 |....coooevrennn 5,086,418 |...ccoovnnnan 6,411,078
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 266,066,648 | .............. 400,063,196 | ........... 1,365,567,254
17. DIVIdends t0 POIICYNOIABTS............cvuevecveeieeiecieisete ettt et s st sae s s b st s snens | sressssessssnssanes 6,989,350 |..ccovirrrnnnnn 5,799,558 |..ccovirian 8,771,355
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 259,077,298 | ......cvue.e 394,263,638 | ........... 1,356,795,899
19. Federal and foreign iNCOME taXES INCUITEM............c.evcviireieicieeeeie ettt s st ssesessnsens | saesesssssnsnes 47,662,142 | .............. 115,828,923 | .............. 172,879,327
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)..........covuuriuriemrenrineineiesisssissessssssssssssssssssssssssssssssssssssssssssssssssssnssns | eeveesseeseons 211415157 | .............. 278434715 | ........... 1,183,916,572
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year ...6,485,843,440 .6,376,266,631 ..6,376,266,631
22. Netincome (from Line 20)..........ccovemremrenrerneirnnirnnirnniis .211,415,157 ...278,434,715 .1,183,916,572
23. Net transfers (t0) from Protected Cell QCCOUNTS...........ocuiriienrrriecirereeeeiee st ssssssessssssssssssesssessessssssssses | eonesesnssnessessssssnssessesss0. | revseesneensesnesnsssesessnsenn (U1 IO 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....7,100,085..........cccccoevvverrvenrroveersnens | corvvirrians 474,831,363 | .oovenvnn 528,943,662 | .....ccconenn. (23,063,228)
25. Change in net unrealized foreign exchange capital gain (loss) ....2,003,994 | . ....(1,232,123)
26. Change in net deferred iNCOME taX.......c.cuiviiiiccetece ettt sae s sentens | svsbessesssaesans 3,939,757 | .o 16,495,957 |...ccovvvevernene 2,125,803
27. Change in NONAAMIEA @SSELS........c.veieririrreireiieie ittt sttt ss bttt essentns | eesessastsessnes (9,344,004) ..ovoevrernen. (6,274,766) | ....ccverrvrenen 22,829,784
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............ooiuriririnirinreeree et
31. Cumulative effect of changes in accounting PrNCIPIES........c..c.cuiueiveieiiieie e
32. Capital changes:
3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 TranSferred t0 SUMPIUS.........cvuveeveieieeiicictsete ettt sttt
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 I0SSES IN SUMPIUS.........c.cvveveieeiieieieeie et nbnsas
38. Change in surplus as regards policyholders (Lines 22 through 37).........c.ccceueiveineieieiseeeeeseseseessssesesssssesenes | eveseessssnes 139,873,093 | ..o 8,603,562 | ....c....... 109,576,809
39. Surplus as regards policyholders, as of statement date (Lines 21 PlUS 38)..........covveercrerecireineseeieeseesssveeiesiieies | eveeniens 6,625,716,533 | .......... 6,384,870,193 | ........... 6,485,843,440
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 BONA INCOME..........cciiiiiieieiscce et ss st sssssssens | sressessssssesssssssans 23,295 | oo 30,405 | .o 42,083
1402. Fines and penalties of regulatory authorities. ...(3,003)]... 2 (60,579) [ oo (77,403)
1403. Profit and loss, miscellaneous........... ..(114,148)( .. .(254,886) . ...(338,357)
1498. Summary of remaining write-ins for Line 14 from overflow page... ....(452,590)] ...... .(568,396) | ....covverrnnn (719,219)
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above).......... (546,446 .(853,455)] ..... (1,092,895
3701. .. 0N .0
3702. .. 0. .0
3703, bbbt snsnsienissinsinens | nnrnsrnenenenenenen 0 [ e (U1 [N 0
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes (0 O (01 TR 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......ovuivieiieieiiiii sttt ssesssssessssssensesesssssnssnsenns | sensesessssssnssssesnssnsessenas 0 e {01 0
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Statement for September 30, 2017 of the TRAVELERS CASUALTY AND SU RETY COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oieiuriiier ettt bbbt snsenns | sebessnenas 3,447,056,078 | ............ 3,294,719,832 | ..o 4,365,656,346
2. Netinvestment income... 342,107,607 322,929,361 ...1,175,960,966
3. MiISCEIIANEOUS INCOME. ....oueriecerctreiseecte ettt ettt nnns | fnbsssensansseens 5,288,203 | ..o 5,086,418 | ..ocoovvnrincnnn 6,411,078
4. Total (LINES T HIOUGN 3)...ereeiecicieeicieies ettt sttt st s ssestenen | snssnssesnns 3,794,451,888 | ............ 3,622,735,611 | covvonvne 5,548,028,390
5. Benefit and 10SS related PAYMENLS.........ccciiiieieiiiieie ettt nsentenae | sressesinees 1,765,866,821 | ............ 1,670,616,942 | ............ 2,170,911,276
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........covecveeveeeveieerieriereiens | e [0 [0 0
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........cccvvieieiirineiieeieeessesessssesesesnes | seseennens 1,433,965,185 | ............ 1,391,973,549 | ............ 1,785,275,123
8. Dividends paid t0 POIICYNOIAETS.........ccviiieeiicieiice sttt snae s 5,872,822 5,164,621 | ..covevrvrnn 7,804,536
9.  Federal and foreign income taxes paid (recovered) net of 1,414,721 tax on capital gains (losses). 100,123,143 ...114,084,012 163,650,675
10. Total (Lines 5 through 9) .3,305,827,970 | ..coovvne 3,181,839,125 | ........... 4,127,641,611
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccoeuiviiriieiiieiiceeeee ettt esae b ssnnaens | esesssassesens 488,623,918 | ........c..... 440,896,485 | ............ 1,420,386,779
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS...eeeeeee ettt enis | Senenniens 1,363,372,097 | ............ 1,446,748,481 | ........... 1,900,676,610
122 SHOCKS .ot sssssssssssssssssssssnessenesesesesesen | s 809,017 | 3,604,564 | i 3,751,092
12,3 MOMGAGE I0BNS......euieieirriiiiieei ettt sttt est st stessessssssnssessnssentensnnns | stenessssesssssessessnnssessesssQ | seeesnemnssessnsssnssnssennens0 | veveesessnssesssssseeesenens 0
12,4 REAIESIAE. ...ttt | et (0 RO (01 OO 0
12,5 Other INVESIEA @SSELS.........cuuieieciriieie ettt entenbnes | sbiessesiesians 115,155,180 | .c.ovvveenee. 128,157,570 | .coovvveenee. 153,646,401
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS............cc.ocuvivevevceveesicseereeeeiees | e 0 [ e 0 [ oo 0
12.7  MISCEIIANEOUS PrOCEEUS. .......ovveiveiriiiiciiiiseieis ettt bbbt s ss st s st sntens | dnstessesssssntenas 2,564,709 | ..ccoovvnanad 69,663,456 | ...ccoevuvee. 31,073,346
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvucviuieeieiereeee ettt ssssessessssenes | evessensns 1,485,901,002 | ............ 1,648,174,071 | ............ 2,089,147,450
13.  Cost of investments acquired (long-term only):
1301 BONAS...eueeereeie ettt nt st | srensnsrens 1,564,145,730 | ............ 1,181,208,069 | ............ 2,001,105,497
13,2 SHOCKS ettt ettt | fiestsest st 0 [ oo [0 0
13,3 MOMGAGE I0BNS.....eeveirieieereirei ettt s st entessennts | essesssessessesnssansesseenea [0 [0 TR 0
134 REAIESIAE. ...ttt | bbbt (0 O (0 TR 0
13,5 Other INVESIEA @SSELS.......uuvuiererrereiieeeeie ettt sttt ess s s st ssnssensnes | sesessessosens 190,802,513 | ...coovenee. 151,504,418 | ............... 221,156,447
13.6  MiSCEllaNEOUS @PPIICALIONS. .......cvuevriveiieireiiririssie ettt s s snsensensens | cnstessessssnsases 1,236,985 | oo 9,422,635 | .oovreereirinn, 6,498,634
13.7 Total investments acquired (Lines 13.1 to 13.6)... .1,756,185,227 1,342,135,121 ...2,228,760,578
14.  Netincrease or (decrease) in contract [0ans and PremMiUM NOES.........cceeuinireieiinrieesssesessssessesessssessesesssses | sessersessessssssessennsensens0. | reviesssssesenssesesssnes [0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........ccoorrrrrnrrrnerreenere e eeseeseessssenens | eeveesseennes (270,284,225) | ...ooovvvnvnee 306,038,950 | .............. (139,613,128)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOES.......euceueeieecerire ettt ettt bbbttt nssents | Sbeetebsessasbssses st ansenes (0 0 | oo 0
16.2 Capital and paid in SUrplus, 1SS treasury StOCK............cccoeviieriicreiieceiecs e
16.3 BOITOWED FUNGS. ...ttt bbbt
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders ....546,000,000 | ..coorrenenes 811,000,000 | ............ 1,075,000,000
16.6  Other cash provided (PPHEA)..........cvuuevererirrierireririsrii it | eesiesisensnens 58,227,546 | ....ccvvvnene 14,568,600 | ...t (14,444,519)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | c.ccccouueeeee (487,806,294 | ............. (796,462,999) | ........... (1,089,487,017)
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 Lin€ 17).......ccovvevvverens | verrernnenns (269,466,602) | ................ (49,527,564) | ....covvrvee. 191,286,633
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YT ... vvurerrereirererie et sesssessessss st st sttt ens st en s ss s ans et ssentenssessassanssnsss | sesessessossane 722,305,385 | ..coovverenne 531,018,752 | coovovverrenns 531,018,752
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiirieiieirieiieiieiieiieeise sttt sttt sntens | senssnssnees 452,838,783 | ..coovernnn 481,491,188 | ..cocovveennee 722,305,385
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bonds 13,205,900 14,030,500 | ..oocvvrreneene 35,043,323
20.0002  Stock distribution from limited partnership.... 4,663,259 1,414,863 | ...ovvvveeene 1,414,863
20.0003  Interest payment reCEIVEA IN SECUMES. ........ccvivevereiireiriieic st b s ...400,358 478,401 | oo 624,052
20.0004  Bonds eXChanGed fOr SIOCK..........cciiueveeieiiiiiesieiiisitesesestesies et esssssssessessessssssssssssssssssenssssnssnsessessnsensessesns | sessensssessessnssssensessnsensad | vovesseeronssssensessnssnessereld | eoresssssessesinssnsenes 73,269
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Statement for September 30, 2017 of the TRAVEL ERS CASUALTY AND SURETY COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

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 does not
apply any statutory accounting practices that would be considered a permitted practice in its financial statements.

SSAP  FIS FIS

Net Income # Page Line# September 30,2017 December 31, 2016
1. Travelers Casualty and Surety Company state basis XXX XXX XXX $ 211,415,157 $ 1,183,916,572
2. State Prescribed Practices that is an increase/(decrease) from NAIC SAP - -
3. State Permitted Practices that is an increase/(decrease) from NAIC SAP - -
4. NAIC SAP (1-2-3=4) XXX XXX XXX $ 211,415,157 $ 1,183,916,572
Surplus
5. Travelers Casualty and Surety Company state basis XXX XXX XXX $6,625,716,533 $ 6,485,843,440
6. State Prescribed Practices that is an increase/(decrease) from NAIC SAP - -
7. State Permitted Practices that is an increase/(decrease) from NAIC SAP - -
8. NAIC SAP (5-6-7=8) XXX XXX XXX $6,625,716,533 $ 6,485,843,440
B. Use of Estimates in the Preparation of the Financial Statements:

No significant change.
C. Accounting Policy:

No significant change.

(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.

D. Going Concern:

Not applicable.

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.

Debt Restructuring:

No significant change.

Reverse Mortgages:

No significant change.

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) The Company had no loan-backed or structured securities with other-than-temporary impairments recognized in 2017.

(4) The gross unrealized investment losses and related fair value for impaired securities for which an other-than-temporary impairment has not
been recognized as a realized loss were as follows:

a. The aggregate amount of unrealized losses:

1. Lessthan 12 Months $ 1,143,705
2. 12 Months or Longer $ 94,554
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Statement for September 30, 2017 of the TRAVEL ERS CASUALTY AND SURETY COMPANY

NOTES TO FINANCIAL STATEMENTS

b. The aggregate related fair value of securities
with unrealized losses: 1. Less than 12 Months $ 218,551,684
2. 12 Months or Longer $ 16,988,813
(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.
L. 5* Securities:
No significant change.
M. Short Sales:
No significant change.

N. Prepayment Penalty and Acceleration Fees:

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 September 30, 2017, the Company sold $504.5 million of securities to the Travelers Money Market Liquidity Pool as follows:

(in millions) Proceeds
February 17, 2017 $ 946
April 26, 2017 261.6
June 21, 2017 14.2
July 25, 2017 70.3
August 29, 2017 63.8
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Statement for September 30, 2017 of the TRAVEL ERS CASUALTY AND SURETY COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 11 — Debt
A. No significant change.

B. Not applicable.

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

A —D. Defined Benefit Plans:

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

E. Defined Contribution Plans:
No significant change.

F. Multiemployer Plans:
No significant change.

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

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

I.  Impact of Medicare Modernization Act on Postretirement Benefits:

No significant change.

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

Through September 30, 2017, the Company paid ordinary dividends totaling $546 million to its parent company, Travelers Insurance Group Holdings
Inc., as follows:

(in millions) Ordinary Extraordinary Total

March 20, 2017 $ 262 $ - $ 262
June 20, 2017 181 - 181
September 29, 2017 103 - 103

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) Not applicable.
(4) 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 September 30, 2017 of the TRAVEL ERS 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)

Description
Bonds

Industrial and miscellaneous

Preferred stock
Redeemable
Nonredeemable

Total preferred stock

Common stock

Industrial and miscellaneous

Total securities at fair value

Securities measured and reported at fair value as of September 30, 2017:

Level 1 Level 2 Level 3 Total
$ - $ 26,604,845 $ $ 26,604,845
- 29,000,000 29,000,000
125,625 1,730,020 1,855,645
125,625 30,730,020 30,855,645
8,782,755 - 8,782,755
$ 8,908,380 $ 57,334,865 $ $ 66,243,245

At September 30, 2017, the Company also holds Level 3 industrial and miscellaneous common stock measured and reported at its fair value

of $0.
(2) Not applicable.

(3) Not applicable.

(4) The fair values of the bonds and preferred stock in part 1 above are determined by the Company in accordance with NAIC guidelines. These
securities are generally priced by the SVO or by a third party organization.

The Company holds unaffiliated 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:

(At September 30, 2017) Aggregate
Description Fair Value

Short term bonds
Long term bonds

Preferred stock 30,855,645

Common stock 8,782,755
(At December 31, 2016) Aggregate
Description Fair Value

Short term bonds
Long term bonds
Preferred stock
Common stock

D. Not applicable.

Note 21 — Other Items

No significant change.

Note 22 — Events Subseguent

$ 453,426,568
9,563,431,337

$ 721,597,101
9,296,176,378
30,957,660
6,846,003

Admitted
Assets
$ 453,426,568 $
9,291,518,907
30,855,645
8,782,755

Admitted
Assets
$ 721,598,932 $
9,132,252,013
30,957,660
6,846,003

Level 1
136,139,364 $
324,071,872

125,625
8,782,755

Level 1
174,060,637 $
298,664,572

6,846,003

Level 2
317,287,204
9,238,845,794
30,730,020

Level 2
547,536,464
8,991,832,736
30,957,660

Not
Practicable
(Carrying
Value)

513,671 -

Level 3

Not
Practicable
(Carrying
Value)

- $ B
5,679,070 -

Level 3

The Company expects to incur significant catastrophe losses in the fourth quarter of 2017 resulting from wildfires that began in early October in
California. The Company does not currently have an estimate of its ultimate losses related to the fires.

The Company had no other material subsequent events through November 8, 2017.

Note 23 — Reinsurance

No significant change.
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NOTES TO FINANCIAL STATEMENTS

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 December 31, 2016 to September 30, 2017, the prior year-end total loss and loss adjustment expense reserves developed
favorably by $54,242,000, resulting from better than expected loss and defense and cost containment development primarily in the workers’
compensation, other liability — occurrence, commercial multiple peril and products liability — occurrence lines (excluding asbestos and environmental
reserves). This favorable development was partially offset by unfavorable development in the commercial auto liability line and by funding of asbestos
and environmental reserves, primarily in the other liability — occurrence and products liability — occurrence lines.

The improvement was driven by better than expected loss experience in (i) the workers’ compensation line for multiple accident years, (ii) the other
liability — occurrence line for both primary and excess coverages for multiple accident years, (iii) the commercial multiple peril line for liability coverages
for multiple accident years and (iv) the products liability — occurrence line across multiple accident years (excluding asbestos and environmental
reserves). Unfavorable development in the commercial auto liability line was driven by higher than expected loss experience for accident years 2013
through 2016.

Excluding asbestos and environmental reserves and other runoff exposures, favorable development in adjusting and other expense reserves was
primarily driven by the allocation of adjusting and other expense reserves by year. This favorable development was fully offset by unfavorable
development for asbestos and environmental and other runoff exposures, primarily in “Prior” accident years.

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

No significant change.

Note 34 — Subscriber Savings Accounts

No significant change.

Note 35 — Multiple Peril Crop Insurance

No significant change.

Note 36 — Financial Guaranty Insurance

A. No significant change.

B. Not applicable.
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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
7.1

7.2

8.1
8.2

8.3
8.4

9.1

9.11

9.2
9.21

9.3
9.31

10.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[X] NoJ ]
If yes, has the report been filed with the domiciliary state? Yes[X] Nol[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

If yes, date of change:

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

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] NoJ[ ]
If the response to 3.2 is yes, provide a brief description of those changes.

The Travelers Companies, Inc. acquired Simply Business Holdings Limited and its subsidiaries.

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

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

1 2 3
NAIC
Company State of
Name of Entity Code Domicile
0

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

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2014

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2014

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). 04/26/2016

By what department or departments?
Insurance Department of Connecticut

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NAI[X]

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

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

If yes, give full information:

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

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

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

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

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

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

functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

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

(c)  Compliance with applicable governmental laws, rules and regulations;

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

(

e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

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

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

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

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

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
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10.2

1.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.2

17.2

173
174

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

If yes, 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]
If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 11,967,663
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] Nol[ ]
14.2 Ifyes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
Bonds $ 0 $ 0
Preferred Stock 0 0
Common Stock 3,840,531,921 4,297,393,171
Short-Term Investments 0 0
Mortgage Loans on Real Estate 0 0
All Other 14,684,643 27,484,336
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 3,855,216,564 $ 4,324,877,507
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] Nol[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] NoJ[ ]
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: $ 21,720,685
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 21,720,685
16.3 Total payable for securities lending reported on the liability page: $ 21,720,685
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
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 1 South Wacker, 10th Floor Futures account
Chicago, IL 60606
Citigroup Global Markets Inc. Special Equity Transactions Group Brokerage account
390 Greenwich Street, 1st Floor
New York, NY 10013
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities"].
1 2
Name of Firm or Individual Affiliation
The Travelers Indemnity Company A

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] NoJ[ ]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[ ]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
The Travelers Indemnity Company Not a registered investment DS
advisor
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:
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3.1
3.2

4.1

4.2

5.1

6.1
6.2
6.3
6.4

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

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[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 1
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 0 30,340,472 | 30,340,472 0 181,000 181,000

Total XXX XXX 0 0 30,340,472 | 30,340,472 0 181,000 181,000
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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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating

NONE
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Statement for September 30, 2017 of the TRAVELERS CASUALTY AND SU RETY COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer21t Year Prior3 Year Curreﬁt Year Prior Year Curregt Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama......ccooeveierniiniinnnn. AL ... L... 4,064,809 ..2,577,464 2,841,381 45,919,654 | .....cccoonnne 46,563,448
2. Alaska.......coooooierierineinnn. AK|....... L.... 56,079 352,342 13,471 45,705 521,386 | ..ovvverrrrrnnne 549,193
3. ANZONA.. AZ|.... Lecoo | s 5,633,575 | covvrerrinnn. 3,843,616 | oo 2,464,904 | oo 1,326,912 | oo 11,249,515 | coovvvcrn. 12,388,622
4. Arkansas...........ccocoeeeeiiennnn. AR ... L... 2,693,478 520,672 770,795 9,251,746 | c.vvererernns 9,629,902
5. California.......c..coocurerrnernenenad CA|... L... 6,257,308 10,559,180 ....10,251,955 84,474,188 | ....oovvvnnvne 95,397,152
6. Colorado........coooerrenrvrrrrrnnen. CO |....... Lo [ o 1,616,557 | cvvveereeririnnns 866,900 | ..covevrrrirrinnns 159,134 | oo 478,640 | ..ovvverenn. 8,309,003 | ..oovvvnrirnane 8,670,819
7. Connecticut........c.cocverrvrrenens CT|...... L.... 8,734,672 13,241,890 13,570,918 9,600,659 153,471,869 | ....cccoouve.. 159,246,953
8. Delaware 154,157 244507 576,654 118,091 13,475,052 | oo 14,220,465
9. District of Columbia................ DC|..... Lecoo [ e 1,626,202 | ...coovvvrrrnen 2,822,717 | oo 1,084,871 | 750,874 | c.ovvcien. 18,703,986 | ...ccvvvrennne 18,918,007
10.  Florida......cocoveeerierierieeiiens ...11,371,610 14,227,422 8,095,085 101,626,803 97,997,387
11.  Georgia ..3,259,174 4,164,195 ..2,938,073 ..35,171,163 | ... ..39,195,584
12, Hawaii....o.ooooreireeireieens 434,342 103,440 1,312,579 | oo 1,584,476
13. 797,461 850,561 465,405 4,182,458 | ..o 4,529,610
14. 12,858,161 ...14,222,813 6,320,515 ..6,649,047 56,713,000 | ... ..50,573,353
15. 2,264,444 2,842,969 2,089,924 1,385,116 10,084,445 | ....ocoovvvvnenes 9,811,137
16, 1OWA. oo A ... Lo | e 2,380,168 | ..ooveriernne. 3,322,352 | oo 1,770,303 | oo 1,669,809 | ....cooovvrrennee 11,480,016 | ..ovvverennee. 11,982,134
17, Kansas.......ooneeneveneeeneineens KS|....... L... 4,281,264 2,227,740 2,244,983 18,541,101 | coovvvvrne 18,460,559
18.  Kentucky.......cooovernernrinnis KY ... Lecoo | o 1414121 | oo 1,418,551 1,079,995 ......1,050,232 22,130,786 | oo 22,148,934
19.  Louisiana......c.c.coeeeereervnrennenns LA|...... Levoo [ e 5,385,524 | ....ccovvrrnnnn. 6,095,671 | oooovvrriene 2,466,146 | ...oooovvvernnee 2,290,269 | ...ocvvcrennene 41,490,273 | ..oovoirrnne 42,365,664
20, Maine.....oooververiieiieiieiiens ME ... L.... 395,333 414,278 245,709 251,133 12,612,342 | oo 13,529,916
21, Maryland.......ccoconerimrinrinnnns MD ... L.... ..4,185,886 ..3,729,175 4,511,676 70,989,095 | ...covevrernnee 71,289,833
22.  Massachusetts..........ccc.coevennee MA| ... Lecoo [ e 6,607,826 | ...ccoeeeeeeen 9,715,762 | o 9,844,117 | oo 12,989,204 | ...coovvvenee. 94,484,848 | ............... 113,500,501
23. Michigan.........cccoevevmvrrerieninnns MI....... L.... 4,825,428 7,149,874 6,299,440 228,838,009 | ... 238,122,437
24, Minnesota.........c.covevnrierreennee MN |....... Lecoo | s 5,071,314 3,341,853 3,479,795 32,367,891 | oo 34,493,657
25, MiSSISSIPPi....vvurerreerierierianes MS|....... Livoo [ e 4,158,394 | oo 3,176,463 | e 1,178,682 | ..o 1,263,613 | oo 20,961,627 | .oooovvvrnnne 19,516,495
26.  MiSSOU....oourvvrrrrrrrieiineens MO ... L... 3,209,326 4,471,118 3,525,013 29,782,794 | ..o 32,176,587
27. Montana........c.cccoevvervnrirerinnns 236,269 379,199 153,414 211,560 1,318,271 | oo 1,477,800
28. Nebraska.......ccccoeevmermerneeeelNE | oL | v 563,203 | ..o 903,513 | 1o 493,906 | ..ooovvrrieirns 886,149 | ..cccoovvrrnen. 11,161,389 | oo 11,784,375
29. Nevada.......cooovmrvmrrnrrniinnes 1,413,207 1,612,754 477,895 3,370,925 | oo 3,577,639
30. New Hampshire... 539,688 ..548,871 14,738,748 | ... ..16,918,639
31, New Jersey.....ccomvmrenevnnnn. 1,388,259 ...4,960,884 164,608,448 | ............... 172,222,568
32, New MeXico........ccouwvnrrenniennee 1,243,578 494,686 296,908 3,833,419 | v 4,079,962
33.  New York..... 18,060,646 .28,905,149 27,367,110 .219,632,369 ....208,466,235
34.  North Carolina.........ccocorereeee NC | ool | viiiini0.6,668,510 | oo 7,192,521 | 2,016,439 | 2,873,049 | ... 30,236,386 | oo 32,656,246
35. North Dakota........ccooveeeereeeel ND oL | e 72,829 | 82,187 | e (1,278) | e (367) | 93,432 | e 91,187
36. ..2,014,507 59,236,142 | ... ..63,397,911
37. 149,887 8,085,085 | ...covorirnene 8,147,727
38, 0regon.....cccmeemeenerneeinenens OR | L | 00000 5,209,762 | 4,699,343 | oo 1,509,917 | oo 1,372,726 | ..o 9,704,503 | .oooerrirnnne 9,275,543
39.  Pennsylvania.......cccooeoveneened PA | oLt | oo 8,258,311 | oo 9,003,722 15,474,965 239,358,741 165,004,756 | ......cvene.. 169,192,516
40. Rhode Island 309,868 367,537 853,751 1,138,951 24,742,036 | ..cooovvvrnne 26,408,437
41.  South Carolina..........ccooconvuennee SC....... Lo [ o 1,844,457 | ..o 1,448,895 | ...ocovvirn 937,990 | ..ooveriiiienas 508,856 | ...cvvucvennen. 13,599,761 | .oovvernnn. 13,398,095
42.  South Dakota 222,206 245,860 114,459 219,894 1,579,417 | oo, 1,056,422
43, TeNNESSEE......cccommvmrrmrierniinnes ...11,683,307 12,087,766 ..4,578,953 .....4,397,768 59,668,269 | .....cccoveunne. 59,962,269
Y -V TR X e Lecoo [ e 33,482,772 | oo 36,426,809 | ....coovrvrenn. 7,711,29% | ...................8,941,660 | ....ccecooue. 113,030,273 | ..o 113,277,473
45, Utah..occens UT|...... Lo | o 1,260,004 | ..oovvvrrrnne. 1,226,817 263,525 | coorrrieneneenn 729,560 | oo 3,720,989 | ..o 4,489,679
46.  Vermont.........cooeeveeveeriennn. VT ... L.... 478,081 135,737 282,560 | ..oooverrenrnnn 390,334 | 4,818,019 | oo 4,917,370
47, Virginia.....ocoeceeeeeenneeneeenieeens VA|...... Levoo [ o 16,320,126 | ...covverenne. 21,490,793 | oo 9,978,054 | ...c.ceeeeere.8,906,561 | oo 41,702,178 | oo 44,577,363
48.  Washington..........cccceevrerennes WAT....... L... 4,840,622 878,035 470,732 | o0 393,247 | o 9,155,634 | ..ooovvviriann 8,871,362
49.  West Virginia..........cocoooevenen. WV |....... Lo | o 1,018,605 | ..ccovvvrrrrnn. 2,846,318 21,452,223 | 797,825 | 7,528,126 | coovvvrianee 7,018,398
50.  WiSCONSIN.......vvvrerererierirriranes WI....... Lo [ o 1,745,846 | ...oovvvvenee. 2,543,535 | oo 3,296,286 | ....cc.cevvvnve. 3,252,773 | oo 31,972,536 | oo 33,233,610
51. Wyoming 20,675 | e, 220,422 | oo 229,318
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54, Puerto RiCO......c.ccouerrerrienee PR | oL | i 219,647 | 002,131,807 | en(1,229,149) | 004,320,303 | oo 1,332,025 | oo 2,777,055
55.  US Virgin Islands ....155,000 ...155,000
56.  Northern Mariana Islands......MP | .....N.... | cooerrnreinnrrrininen0 [ i i | s 0 | e [0 R 0
57. Canada........cocoveveeneneenee . CAN ot Nu | 0 [0 |0 | 0 | (0 OO 0
58. Aggregate Other Alien............ OT |...XXX. 415,073 973,248 | o0 | 0 | (0 0
59, TotalS.....oovevierireneieseies (a)....54 222,861,437 248,426,864 ..175,295292 | ..............400,218,583 | ............ 2,142,394,189 | ............ 2,208,523,022
DETAILS OF WRITE-INS
58001. BMU Bermuda.........ccccoeveveverneernss | . ) .0, O RN 799,982 | .o, 963,197 | .oovrerereeeieeeeins 1 R 0
58002. AIA Anguilla.........ccooveereneineinns | e XXX | e 16,9071 | .o [0 TR 0 R 0
58003. BRB Barbados............ccccoeverevrans | covee D00 O (01 10,051 [ 0 [ (1 U (0 O 0
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... )00 Gl (401,810) | cvovevverereereercreee 0 | o 0 [ o 0 [ e 0 [ e 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... XXX ] e 415,073 | i 973,248 | .. 0 [ oo [0 O 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 (other than their state of domicile see DSLI); (D) - DSLI - Domestic Surplus Lines Insurer
(DSLI) - Reporting entities authorized to write Surplus Lines in the state of domicile; (N) - None of the above - Not allowed to write business in the state.
Insert the number of D and L responses except for Canada and Other Alien.

(@)

Q10




110

Statement for September 30, 2017 of the TRAVEL ERS CASUALTY AND SURETY COMPANY
SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

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 VVenture Partnership (50%)
... ... Laurel Village | Limited Partnership (99%)
... Laurel Village Il Limited Partnership (99%)
... Laurel Village Il 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%)
... ... Laurel Village Swinford Limited Partnership (99%)
......... USF&G Retail Associates GP, Inc.
vev eve oeo ... USF&G/Fidelity Retail Associates Limited Partnership (1%)
......... USF&G/Fidelity Retail Associates Limited Partnership (83.95%)
......... BMR Sports Properties, Inc.
wee eee ... ... Black Mountain Ranch Limited Partnership (1%)
...... Black Mountain Ranch Limited Partnership (85%)
...... MMI Capital Trust I
...... Promenade Partners, LLC
...... USF&G Capital I
...... USF&G Capital IIT
...... 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 (98.915%)
...... Symmetry Growth Capital I, LLC
...... Upper Lake Growth Capital, LLC (99.215%)
...... Vesbridge Partners, LP (70.979%)
...... Windamere 11, LLC

Notes:
* Denotes affiliated insurer

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

PART 1 - ORGANIZATIONAL CHART

Minnesota 41-0518860 ... ... Windamere I1I, LLC
Connecticut 41-0406690 . Camperdown Corporation

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

Connecticut 41-0881659 ... SPC Insurance Agency, Inc.

Connecticut 41-0963301 ... Aprilgrange Limited

Delaware 41-1230819 ... F&G U.K. Underwriters Limited

Connecticut 41-1435765 .. Travelers Underwriting Agency Limited

Connecticut 41-1435766 . Travelers Syndicate Management Limited

Delaware 51-0375653 Travelers Asia Pte. Ltd.

Connecticut 36-2999370 ... St. Paul Surety Europe Limited

Connecticut 36-2542404 ... Travelers Corporate Trustee Ltd.

Connecticut 52-1925132 ... Travelers London Limited

Connecticut 52-0515280 .. TCI Global Services, Inc.

Wisconsin 52-0616768 . Travelers Management Limited

lowa 42-1091525 . Travelers Insurance Company Limited *

Maryland 52-1551225 Travelers Professional Risks Limited

Minnesota 41-1616702 . Simply Business Holdings Limited

Minnesota 41-1542260 Simply Business Group Limited

Minnesota 41-1542261 Xbridge Holdings Limited

Minnesota 41-1542263 . ... Xbridge Acquisitions Limited

Minnesota 41-1542264 . ... ... Simply Business Holdings, Inc.

Minnesota 41-1542266 «.e ... ... Simply Business, Inc.

Minnesota 41-1593312 e e . ... Xbridge Limited

Minnesota 41-1542267 . Travelers Property Casualty Corp.

Minnesota 41-1542255 Travelers Insurance Group Holdings Inc.

Maryland 52-1704255 The Standard Fire Insurance Company (19070) *
Maryland 52-1704256 ... Standard Fire Properties, LLC

Maryland 52-1704256 ... ... Bayhill Restaurant Il Associates (50%)
Maryland 52-1852190 . Standard Fire UK Investments, LLC

Maryland 52-1573778 .

Maryland 52-1573778 . ... Auto Hartford Investments, LLC

Delaware 52-2073764 ... Travelers Personal Security Insurance Company (36145) *
Delaware 41-0406690 ... Travelers Property Casualty Insurance Company (36161) *
Delaware 52-1953822 ... Travelers Personal Insurance Company (38130) *
Delaware 52-2044075 ... Travelers Texas MGA, Inc.

Delaware 38-4046010 ... Oregon Evergreen Investor I, LLC

United Kingdom . ... Lone Rock Timber Investments I, LLC (75%)
Delaware 20-3033027 . ... Lone Rock Timber Investments I, LLC (90%)
Minnesota 52-1466734 Travelers (Bermuda) Limited *

Minnesota 59-2635727 Travelers Lloyds Management Company

Minnesota 59-2709441 TPC Investments Inc.

Minnesota 59-2635727 Travelers Casualty and Surety Company (19038) *
Minnesota 52-1715225 . ... Farmington Casualty Company (41483) *
Minnesota 59-2709441 ... ... Travelers MGA, Inc.

Canada . 8527512 Canada Inc. (77.52%)

Canada AA-1560270 ... ... The Dominion of Canada General Insurance Company *
Minnesota 41-1985480 ... Travelers Insurance Company of Canada *
Minnesota 76-0753165 .. Travelers Casualty and Surety Company of America (31194) *
Minnesota 41-1927945 . ... Travelers Global, Inc.

Minnesota 20-1222630 . ... Travelers Brazil Holding, LLC

Minnesota 41-1963936 . ... Travelers Brazil Acquisition LLC

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
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Delaware
Massachusetts
United Kingdom
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

41-2007089
41-1762781
41-1888760

52-1965525

AA-1121375

06-1008174
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
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Statement for September 30, 2017 of the TRAVEL ERS CASUALTY AND SURETY COMPANY

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

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

J. Malucelli Resseguradora S.A. *

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

. J. Malucelli Seguradora S.A. *

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

J Malucelll 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 Family Business Institute LLC
. IHP Capital Partners Fund VIII, L.P. (97%)

......... 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 *
. 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 UK. Investments LLC
... TPC UK. Investments LLC
. The Phoenix Insurance Company (25623) *

. The Travelers Indemnity Company of America (25666) *

. The Travelers Indemnity Company of Connecticut (25682) *

. Travelers Property Casualty Company of America (25674) *
... ... American Marine Management Services, Inc. (47.5%)
. Constitution State Services LLC
. Phoenix UK Investments LLC

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

. Travelers Commercial Casualty Company (40282) *

* Denotes affiliated insurer

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

Brazil
Brazil
Brazil
Brazil
Brazil
Brazil
Colombia
Brazil
Brazil
Connecticut
Connecticut
Delaware
Connecticut
Connecticut
Texas
Delaware
Delaware
Connecticut
Delaware
Connecticut
Delaware
Florida
Connecticut
Texas
United Kingdom
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

. Travelers Distribution Alliance, Inc.

AA-2230021 ... ... ... ... Travelers TLD, LLC
vei wve we. ... Tiercel, LLC
AA-2230002 ... ... ... ... ... Redstart, LLC

... The Travelers Home and Marine Insurance Company (27998) *
wee vee oo ... The Travelers Lloyds Insurance Company (41262) *
AA-2330036 vei vev vu. ... Travelers Marine, LLC

AA-2230022
06-0876835
06-1286266
06-6033504
06-1286268
06-1203698
75-1732040
56-1959031
82-0925474
06-0566050
06-0566050
06-0291290
06-0566050
59-3372141
56-1371361
75-6013697
AA-1120023
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

Delaware
Delaware
Delaware
Delaware
Connecticut
Texas
Delaware

62-1657094
06-0566050
06-0566050
06-0566050
35-1838079
76-0002592
06-0566050
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Statement for September 30, 2017 of the TRAVELERS CASUALTY AND SURETY COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing

Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
ﬁ?:ﬁbers Name Code Number RSSD | CIK | International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
3548 | The Travelers Companies, Inc... | 00000..... 41-0518860.. | ............. 86312 |NYSE............ The Travelers Companies, INC.........cccoveveveveeerierieeie s MN............ L0 1 BTV EUEUUTVTVTVTTRTT BV 0.000 [ oo | e |\ B
3548 | The Travelers Companies, Inc... | 24767..... 41-0406690.. | ..covvrenr [errrrrrees | v St. Paul Fire and Marine Insurance Company.............ccecevenrenns CTorres A e The Travelers Companies, INC........c.ocuerrernrerreeiennenns ....100.000 | The Travelers Companies, Inc..... | ..... |\ RS DR
3548 | The Travelers Companies, Inc... [ 24791..... 41-0881659.. | ..coverien [rrrreres e St. Paul Mercury Insurance Company...........cccovvevveeunreerernnennns St. Paul Fire and Marine Insurance Company............. ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOUT DU
3548 | The Travelers Companies, Inc... | 24775..... 41-0963301.. | ccevvrnrnee | e St. Paul Guardian Insurance Company...........cc.coeeeereenrereeneeneen: St. Paul Fire and Marine Insurance Company............. ....100.000 | The Travelers Companies, Inc..... | ..... Neroe [
3548 | The Travelers Companies, Inc... | 30481..... 41-1230819.. | .oeveees | e St. Paul Surplus Lines Insurance Company. St. Paul Fire and Marine Insurance Company............. ....100.000 |The Travelers Companies, Inc..... |..... |\ R O
3548 | The Travelers Companies, Inc... [41769..... A1-1435765.. | oo [ e The Travelers Casualty Company............ccoceeerverereierieenienenns St. Paul Fire and Marine Insurance Company............. ....100.000 | The Travelers Companies, Inc..... | ..... |\ JUSOOT BU
3548 | The Travelers Companies, Inc... |41750..... 41-1435766.. | ..ccovvvrees | v Travelers Constitution State Insurance Company...........cc.coeueenne St. Paul Fire and Marine Insurance Company............. ....100.000 | The Travelers Companies, Inc..... | ..... |\ RSO DR
3548 | The Travelers Companies, Inc... | 00000..... 51-0375653.. Northbrook Holdings, INC........ccccceveireiiirinieeseesesseseeene St. Paul Fire and Marine Insurance Company............. ....100.000 | The Travelers Companies, Inc..... | ..... | (U PR
3548 | The Travelers Companies, Inc... | 36463..... 36-2999370.. Discover Property & Casualty Insurance Company..................... Northbrook Holdings, Inc ....100.000 | The Travelers Companies, Inc..... | ..... Nevoroo [
3548 | The Travelers Companies, Inc... [ 19224..... 36-2542404.. | .. . | St. Paul Protective Insurance Company.. . | Northbrook Holdings, Inc . |....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... [10213..... 52-1925132.. Discover Specialty Insurance Company St. Paul Fire and Marine Insurance Company............. ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... | 25887..... 52-0515280.. United States Fidelity and Guaranty Company...........c.ccceeue.e... St. Paul Fire and Marine Insurance Company............. ....100.000 | The Travelers Companies, Inc..... | ..... |\ O O
3548 | The Travelers Companies, Inc... | 25879..... 52-0616768.. |.. . | Fidelity and Guaranty Insurance Underwriters, Inc. . | United States Fidelity and Guaranty Company. . |....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... | 35386..... 42-1091525.. Fidelity and Guaranty Insurance Company...........cccccceevevevrnnnss United States Fidelity and Guaranty Company. ....100.000 | The Travelers Companies, Inc..... | ..... N [
3548 | The Travelers Companies, Inc... |00000..... 52-1551225.. | .covovveeee | e Laurel Village Fidelity Realty, INC........ccccovvvrrrirnririnereinnn, United States Fidelity and Guaranty Company ....100.000 | The Travelers Companies, Inc..... | ..... | (RIS DR
3548 | The Travelers Companies, Inc... | 00000..... 41-1616702.. | .ovvevever [ e Laurel Village Joint Venture Partnership..........cc.ocoovviveverienennns Laurel Village Fidelity Realty, InC........ccccccoevevrerecnens [ O e 50.000 |The Travelers Companies, Inc..... | ..... N........ 0100.
3548 | The Travelers Companies, Inc... {00000..... 41-1542260.. | oo | e [ e Laurel Village | Limited Partnership...........cocoeevenencncnicncns Laurel Village Joint Venture Partnership.........c.coocoveeee [ OMMaiiiiiiiniiis | e 99.000 | The Travelers Companies, Inc..... | ..... Neroe [
3548 | The Travelers Companies, Inc... |00000..... 41-1542261.. | .ovveees | e Laurel Village Il Limited Partnership Laurel Village Joint Venture Partnership..........c.cccceeee. |O/MMoceiiicviiiiiens | o 99.000 |The Travelers Companies, Inc..... | ..... |\ RO O
3548 | The Travelers Companies, Inc... {00000..... 41-1542263.. | .ocvverver [ v Laurel Village Il Limited Partnership Laurel Village Joint Venture Partnership...........ccceeeeee [OMaciiiiiinicins | e 99.000 |The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... |00000..... 41-1542264.. | ..o [ s | e Laurel Village IV Limited Partnership...........cccocvvreereenreereeneeen. Laurel Village Joint Venture Partnership.........ccccoceveees [ O | e 99.000 | The Travelers Companies, Inc..... | ..... |\ RSO DR
3548 | The Travelers Companies, Inc... {00000..... 41-1542266.. | ...covovver [ ererens | e Laurel Village Tower A Limited Partnership.........c..cccovvveeverrrinn. Laurel Village Joint Venture Partnership.........ccccoveeees [ O e 99.000 |The Travelers Companies, Inc..... | ..... |\ JSSOR DR
3548 | The Travelers Companies, Inc... |00000..... 41-1593312.. | oo | e Laurel Village Tower B Limited Partnership............cccocvvrerneence Laurel Village Joint Venture Partnership.........c.coocoveees [ OMMaiiiiiiiininns [ 99.000 | The Travelers Companies, Inc..... | ..... Nero [
3548 | The Travelers Companies, Inc... |00000..... 41-1542267.. | coovveees | e | v Laurel Village Tower C Limited Partnership.............cccccocvevevrinnne Laurel Village Joint Venture Partnership............ccccceeee. |OMocoiincviiiiicens | o 99.000 |The Travelers Companies, Inc..... | ..... |\ SO O
3548 | The Travelers Companies, Inc... {00000..... 41-1542255.. | oo [ e, Laurel Village Swinford Limited Partnership.... Laurel Village Joint Venture Partnership..........cccceeceeee [OMaciiiiiiiicins e 99.000 |The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... |00000..... 52-1704255.. | .ovvveeee [ e USF&G Retail Associates GP, Inc United States Fidelity and Guaranty Company ....100.000 | The Travelers Companies, Inc..... | ..... |\ RS DR
3548 | The Travelers Companies, Inc... | 00000..... 52-1704256.. USF&G/Fidelity Retail Associates Limited Partnership USF&G Retail Associates GP, INC.......ccccoververrerecniees [ Ot [ 1.000 |The Travelers Companies, Inc..... | ..... N........ 0101.
3548 | The Travelers Companies, Inc... | 00000..... 52-1704256.. | .. . | USF&G/Fidelity Retail Associates Limited Partnership... . |United States Fidelity and Guaranty Company. e 83.950 |The Travelers Companies, Inc.... N....... 0101.
3548 | The Travelers Companies, Inc... |00000..... 52-1852190.. BMR Sports Properties, INC..........ccverrerrernineenrersinsnsinsieienennes United States Fidelity and Guaranty Company ....100.000 | The Travelers Companies, Inc..... | ..... |\ RSO DR
3548 | The Travelers Companies, Inc... | 00000..... 52-1573778.. Black Mountain Ranch Limited Partnership.... BMR Sports Properties, INC.........cccoceevvererennierreneies | O [ e 1.000 |The Travelers Companies, Inc..... | ..... N........ 0102.
3548 | The Travelers Companies, Inc... |00000..... 52-1573778.. | .. . | Black Mountain Ranch Limited Partnership . . | St. Paul Fire and Marine Insurance Company.........c... | O.evververevenveneernins [ cerens 85.000 | The Travelers Companies, Inc.... N........ 0102.
3548 | The Travelers Companies, Inc... |00000..... 52-2073764.. MMI Capital TrUSt L.......ccveverereieeeee s St. Paul Fire and Marine Insurance Company. ....100.000 |The Travelers Companies, Inc..... | ..... | SO P
3548 | The Travelers Companies, Inc... |00000..... 41-0406690.. | ...ovvovrerer | cerrrrenen Promenade Partners, LLC...........coovinrurincenenenineneescineinns St. Paul Fire and Marine Insurance Company. ....100.000 | The Travelers Companies, Inc..... | ..... Nero [
3548 | The Travelers Companies, Inc... |00000..... 52-1953822.. | ..cvvvvers | e USF&G Capital |........ccveveriereiicresieeesee e St. Paul Fire and Marine Insurance Company. ....100.000 |The Travelers Companies, Inc..... | ..... | U P
3548 | The Travelers Companies, Inc... {00000..... 52-2044075.. | ..covrceees | crveveens e USF&G Capital lll.........coevrereieieiieieeieie e St. Paul Fire and Marine Insurance Company. ....100.000 | The Travelers Companies, Inc..... | ..... | (U DU
3548 | The Travelers Companies, Inc... {00000..... 38-4046010.. |.cocovrereee [ crrvirennns 350 Market Street, LLC.......o.vveeverreeirineneesseseeeessseseese s St. Paul Fire and Marine Insurance Company. ....100.000 | The Travelers Companies, Inc..... | ..... |\ USSR
3548 | The Travelers Companies, Inc... |00000..... |.cccoovereieveeers | eevervieeens | ervveeens | e Travelers Special Services Limited............ccccovvevieeiericriiennnnn, St. Paul Fire and Marine Insurance Company. ....100.000 |The Travelers Companies, Inc..... | ..... | SO P
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Statement for September 30, 2017 of the TRAVELERS CASUALTY AND SURETY COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing

Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD | CIK | International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
3548 | The Travelers Companies, Inc... |00000..... 20-3033027.. | .. . | Yonkers Financing Corp.........cccocevuveueveriieeisecreeeeeessssse e DE... .. |NIA.. . | St. Paul Fire and Marine Insurance Company.. . |O/BM.... . 1....100.000 | The Travelers Companies, Inc..... | ..... Y.
3548 | The Travelers Companies, Inc... {00000..... 52-1466734.. English Turn Fidelity Realty, INC.........ccccoevivierririeesieeins MN............ NIA St. Paul Fire and Marine Insurance Company. OBM.............. ....100.000 | The Travelers Companies, Inc..... | ..... | (U DR
3548 | The Travelers Companies, Inc... |00000..... 59-2635727.. English TUM LLC......ovoveeeeirreerese et MN NIA English Turn Fidelity Realty, Inc The Travelers Companies, Inc..... | ..... N....... 0103.
3548 | The Travelers Companies, Inc... {00000..... 59-2709441.. | .. . | Fidelity English Turn Club LLC .|MN.. NIA.. . |English Turn Fidelity Realty, Inc The Travelers Companies, Inc.... N....... 0104.
3548 | The Travelers Companies, Inc... {00000..... 59-2635727.. English TUM LLC......ovoieeirieinese et MN NIA St. Paul Fire and Marine Insurance Company............. The Travelers Companies, Inc..... | ..... N........ 0103.
3548 | The Travelers Companies, Inc... |00000..... 52-1715225.. English Turn Realty Management, INC...........ccccccveevernievcrrinnnne MN............ NIA............ St. Paul Fire and Marine Insurance Company............. O/B/M.............. ....100.000 |The Travelers Companies, Inc..... | ..... | ORI P
3548 | The Travelers Companies, Inc... {00000..... 59-2709441.. | .covvvveens | v Fidelity English Turn Club LLC..........ccovveieiericierieieseisieienne MN............ NIA............. English Turn Realty Management, Inc............cccceuueee. OBM.....covvvvens | v 1.000 |The Travelers Companies, Inc..... | ..... N....... 0104.
3548 | The Travelers Companies, Inc... {00000..... |.cocorrrrmiierins | worrmnennns | eonrnnenee | covereereesessnnennes 8527512 Canada INC.......eveurerreienrireieirecssiseesssseesseseeessesesessees CAN.......... NIA...oene St. Paul Fire and Marine Insurance Company............. (077 S 22.480 | The Travelers Companies, Inc..... | ..... | (RIS DR
3548 | The Travelers Companies, Inc... |00000..... AA-1560270. |..cooovveres | e The Dominion of Canada General Insurance Company.............. CAN.......... A 8527512 Canada INC.........ccccvveervicresceeeee s O/B/M.............. ....100.000 |The Travelers Companies, Inc..... |..... |\ O O
3548 | The Travelers Companies, Inc... |00000..... 41-1985480.. | .ceovvvrnee | e Fog City FUN, LLC.......ovueerireeeieieeeteeeseeseise e MN............ NIA. ..o St. Paul Fire and Marine Insurance Company............. (OSSN BT 98.915 | The Travelers Companies, Inc..... | ..... N.oeen. 0109.
3548 | The Travelers Companies, Inc... | 00000..... 76-0753165.. | .ovcvrveees | evverveens [ erverisieiieiiinns Symmetry Growth Capital I, LLC........c..ccoovevverreerereeseeeeenns MN............ NIA............. St. Paul Fire and Marine Insurance Company............. [0 JSS ....100.000 | The Travelers Companies, Inc..... | ..... N........ 0109.
3548 | The Travelers Companies, Inc... {00000..... 41-1927945.. | oo [ e Upper Lake Growth Capital, LLC..........cccocovvererrierereeieieenns MN............ NIA............. St. Paul Fire and Marine Insurance Company............. O e 99.215 | The Travelers Companies, Inc..... | ..... N....... 0109.
3548 | The Travelers Companies, Inc... |00000..... 20-1222630.. | ..ccovrveee | e Vesbridge Partners, LP..........cccovrrnnreeneeseees St. Paul Fire and Marine Insurance Company............. (O ST BT 70.979 | The Travelers Companies, Inc..... | ..... N........ 0109.
3548 | The Travelers Companies, Inc... | 00000..... 41-1963936.. | ..cvoverens [ rrvrrvirees | crerrrieienieinnins Windamere [, LLC.......covrieireeseecee s St. Paul Fire and Marine Insurance Company............. (O IS ....100.000 | The Travelers Companies, Inc..... | ..... N........ 0109.
3548 | The Travelers Companies, Inc... {00000..... 41-2007089.. | ...ccvevrerre | rrrernn. Windamere I, LLC.........ooviveiieieseiececeeeee s St. Paul Fire and Marine Insurance Company............. O ....100.000 | The Travelers Companies, Inc..... | ..... N....... 0109.
3548 | The Travelers Companies, Inc... |00000..... 411762781, | v [ e Camperdown Corporation...........c..eereeerernreeesnsessesessssesennens The Travelers Companies, INC........c.ovuvrrernrerrerniennenes ....100.000 | The Travelers Companies, Inc..... | ..... |\ RS PR
3548 | The Travelers Companies, Inc... | 00000..... 41-1888760.. | ...cvvrrer [ rrerrrers | e SPC Insurance Agency, Inc.... The Travelers Companies, INC.........c.cccovvevrrerrerreininnns ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOUT DU
3548 | The Travelers Companies, Inc... | 00000..... . | Aprilgrange Limited..... . | The Travelers Companies, Inc.. . |....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... |00000..... F&G U.K. Underwriters Limited... The Travelers Companies, INC..........ccccocveveriverereriennns ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... {00000..... Travelers Underwriting Agency Limited...........cccocvveerrivererennnn. The Travelers Companies, INC...........ccoevevererrereernnnnns ....100.000 | The Travelers Companies, Inc..... | ..... Nevoroo [
3548 | The Travelers Companies, Inc... | 00000..... . | Travelers Syndicate Management Limited.. . | The Travelers Companies, Inc.. . |....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... {00000..... Travelers Asia Pte. Ltd.......cccooceieieninieicseeeeseesseens Travelers Syndicate Management Limited.................. | Bo@rd.........cccoeees | vevunad 0.000 | The Travelers Companies, Inc..... |..... |\ USSR
3548 | The Travelers Companies, Inc... |00000..... |..coooereerrrnions | rrermenens | errerneenne St. Paul Surety Europe Limited..........ccccovriureneneesinineneieeeneens The Travelers Companies, INC...........ocueerrieneereenrnnenne ....100.000 | The Travelers Companies, Inc..... | ..... Nere [
3548 | The Travelers Companies, Inc... |00000..... |...ccoovevvveieiees | eeveevirens | ceerrinns Travelers Corporate Trustee Ltd............ccccovvvvieriiciciieienen, The Travelers Companies, INC...........cccoeveeriveveriiennns ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... {00000..... | cccooeoririveiees [ erveveeiies | erveiveens [ erverieieissinnnns Travelers London Limited...........cccvveveieunieiieiesie e The Travelers Companies, INC...........cccoeveveverierrerninns ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... | 00000..... 52-1965525.. | ..cvvvrers | ererrinne TCI Global SErVICes, INC........cocvevrieereiereieeeeieee e The Travelers Companies, INC...........cccoevveveverereernnnnns ....100.000 | The Travelers Companies, Inc..... | ..... |\ O O
3548 | The Travelers Companies, Inc... [00000..... |.ccoovrererreries | cervrrerreens | cevennns | eene Travelers Management Limited..........cccoveevenreernenieieniinnnns The Travelers Companies, INC........cc.coovrevererrerreininnns ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DR
3548 | The Travelers Companies, Inc... {00000..... AA-T121375. | e [ e Travelers Insurance Company Limited............cccccovveierrereirerennee. The Travelers Companies, INC...........ccoevvevevrerrerrirnnnnns ....100.000 | The Travelers Companies, Inc..... | ..... N [
3548 | The Travelers Companies, Inc... |00000..... |..cocorrrrrrniins | vrrrmrnnns | rnernnenns Travelers Professional Risks Limited...........cccovurveierinrreiniennen. Travelers Insurance Company Limited.........c..cccovvnnee. ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DR
3548 | The Travelers Companies, Inc... [00000..... |..ccccoreerreveeries | cevvrverrens | cevrenes | oene Simply Business Holdings Limited............ccccccovvivevininieinninnn. The Travelers Companies, INC.........c.ccoevevererrerreininnns ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DU
3548 | The Travelers Companies, Inc... {00000..... |..cocorrrrreiniens | orermrenens | errrreeree | cerereereeseesneennes Simply Business Group Limited...........cccoerrerrerreneeneennineeneneinnes Simply Business Holdings Limited............ccccocvrunrennee. ....100.000 | The Travelers Companies, Inc..... | ..... Neroe [
3548 | The Travelers Companies, Inc... {00000..... |.ccccovereieveeers | veverviveens [ erviveens | e Xbridge Holdings LImited..........cccccvvvereenieieeeseeceennns Simply Business Group Limited.............ccccevvveveriiiinenne ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... |00000..... |.cccooeveiveeries | eoververeeins | cervirennes Xbridge Acquisitions LimMited...........cccerrverevereeeeeceseeienas Xbridge Holdings Limited..........cccccoevivireeiiireierennnnn. ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOOT DU
3548 | The Travelers Companies, Inc... |00000..... Simply Business Holdings, INC.........c.couvrurrrnrnrerrernesrennreiesennens Xbridge Acquisitions Limited...........ccccvevererenieineens ....100.000 | The Travelers Companies, Inc..... | ..... |\ RSO DR
3548 | The Travelers Companies, Inc... {00000..... . | Simply Business, Inc... . | Simply Business Holdings, Inc.. . . |....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... |00000..... Xbridge LIMIted.......c.oveuieieeierereerereeseesee e Xbridge Acquisitions Limited..........ccccoevenerncnireinnens ....100.000 | The Travelers Companies, Inc..... | ..... |\ RSO DR
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Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD | CIK | International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
3548 | The Travelers Companies, Inc... |00000..... 06-1008174.. | .. . | Travelers Property Casualty COrp.........cccouevirveevenneeriiceierenenns CT.... . |UIP.. ... | The Travelers Companies, Inc...... . |O/BIM.... . ....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... {00000..... 06-1445591.. Travelers Insurance Group Holdings INC..........cccooveviericiciiinas DE UDP............ Travelers Property Casualty Corp ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... | 19070..... 06-6033509.. The Standard Fire Insurance Company.............cocveeeeeeeeneereernenns CTores A e Travelers Insurance Group Holdings Inc.........ccccoccnvene. ....100.000 | The Travelers Companies, Inc..... | ..... |\ RS DR
3548 | The Travelers Companies, Inc... {00000..... 06-6033509.. |.. . | Standard Fire Properties, LLC..... .|DE... . .. ... | The Standard Fire Insurance Company.... .|....100.000 |The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... {00000..... 94-3097171.. Bayhill Restaurant Il Associates Standard Fire Properties, LLC.........cccccooeveeververeeeveeeens | Orecceeies 50.000 |The Travelers Companies, Inc..... | ..... N
3548 | The Travelers Companies, Inc... |00000..... 06-6033509.. | ...coovvvere | ererrrne. Standard Fire UK Investments, LLC.........ccccooeviveereiieesiieeinne DE........ NIA............ The Standard Fire Insurance Company................cc..... ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... | 19062..... 06-0848755.. | ..coovvverees | crrrrrrnns The Automobile Insurance Company of Hartford, Connecticut.... |CT............. A The Standard Fire Insurance Company..............cc...... ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
The Automobile Insurance Company of Hartford,
3548 | The Travelers Companies, Inc... | 00000..... 06-0848755.. | .ccovvvees | errerrrnns Auto Hartford Investments, LLC..........ccoovervivierenieerisieienns Connecticut ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DR
3548 | The Travelers Companies, Inc... | 36145..... 06-1286264.. | ....ccovvve | crrerreenee Travelers Personal Security Insurance Company The Standard Fire Insurance Company............ccc.cee.... ....100.000 | The Travelers Companies, Inc..... | ..... Nevoroo [
3548 | The Travelers Companies, Inc... | 36161..... 06-1286274.. Travelers Property Casualty Insurance Company. The Standard Fire Insurance Company...........c.ccc....... ....100.000 | The Travelers Companies, Inc..... | ..... |\ S O
3548 | The Travelers Companies, Inc... [ 38130..... 36-3703200.. |.. . | Travelers Personal Insurance Company. . .. | The Standard Fire Insurance Company.... . . |....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... |00000..... 27-4469564.. Travelers Texas MGA, INC.......ovvurrerrinrrnrnrieinennseeseeeeesseseies The Standard Fire Insurance Company.............c.cee.... ....100.000 | The Travelers Companies, Inc..... | ..... | (RN DR
3548 | The Travelers Companies, Inc... |00000..... 06-6033509.. Oregon Evergreen Investor I, LLC..........cccccoveeviveeevieeniieenne The Standard Fire Insurance Company.............c..ccu.... ....100.000 |The Travelers Companies, Inc..... |..... |\ OSO O
3548 | The Travelers Companies, Inc... {00000..... 61-1639956.. | .. . | Lone Rock Timber Investments I, LLC.... . | Oregon Evergreen Investor |, LLC.... The Travelers Companies, Inc.... N........ 0106.
3548 | The Travelers Companies, Inc... | 00000..... 32-0447309.. Lone Rock Timber Investments Il, LLC.........cc.ccoeveverecrverererennes Oregon Evergreen Investor |, LLC...........ccoooevvevveinnnen . The Travelers Companies, Inc..... | ..... N........ 0110
3548 | The Travelers Companies, Inc... | 00000..... AA-3194119. | e [ Travelers (Bermuda) Limited...........ccccveuvreeinieiieicniecsieien Travelers Insurance Group Holdings, Inc ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DU
3548 | The Travelers Companies, Inc... |00000..... 20-4312440.. | .covees | e Travelers Lloyds Management Company...........ccc.oeeereermeeneeneenes TX oo NIA...coe Travelers Insurance Group Holdings, Inc. ....100.000 | The Travelers Companies, Inc..... | ..... Neroo [
3548 | The Travelers Companies, Inc... |00000..... 06-1534005.. | ..cvvveere [ ererveiens | erervrvererineienns TPC INVeStMENtS INC.....covvvivricreieece s CTeeene, NIA............ Travelers Insurance Group Holdings, Inc ....100.000 |The Travelers Companies, Inc..... |..... |\ O O
3548 | The Travelers Companies, Inc... | 19038..... 06-6033504.. | ..cccovvrers | crrrrrrnns Travelers Casualty and Surety Company...........cccceveverneeerennnn. CToeee. RE....ccoonnnn. Travelers Insurance Group Holdings, Inc ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... |41483..... 06-1067463.. | ..ccovvvveee | cererrennn Farmington Casualty Company..........coccoeerereeneerrerneenseneenennennes CTores (DX JU Travelers Casualty and Surety Company............cc....... (O[] I— ....100.000 | The Travelers Companies, Inc..... | ..... |\ RS DR
3548 | The Travelers Companies, Inc... | 00000..... 75-2676034.. | ..coovvvvee | cvrerenns [ everreiieireinnins Travelers MGA, INC.......o.vvvviriiieieseieeesseese st eses LD, SO DS Farmington Casualty Company............cccererrnierrrennn. OBM.......coovune. ....100.000 | The Travelers Companies, Inc..... | ..... | (U PR
3548 | The Travelers Companies, Inc... |00000..... |..cocooerrrriniins | rrermernens | errerneenae 8527512 Canada INC.........vuverereeniereireeecnee et eeeseiees CAN.......... (DX J Travelers Casualty and Surety Company............c.c...... OBM....oovvrves [ 77.520 | The Travelers Companies, Inc..... | ..... A GRS P
3548 | The Travelers Companies, Inc... | 00000..... AA-1560270. | .covevreere [ verrrnne The Dominion of Canada General Insurance Company.............. CAN.......... DS...ccovvenne 8527512 Canada INC.........cvcveeveverereiriesieeieeeeseine OBM........ou.... ....100.000 | The Travelers Companies, Inc..... | ..... Nevoroo [
3548 | The Travelers Companies, Inc... {00000..... AA-1560039. | ..covvrers e [ everveieiereiniens Travelers Insurance Company of Canada............ccceveveverrerennen. CAN.......... DS Travelers Casualty and Surety Company..........cc.cc... OBM.......coeuu.. ....100.000 | The Travelers Companies, Inc..... | ..... | (U PR
3548 | The Travelers Companies, Inc... |3119%..... 06-0907370.. [ ..ovvvvrrer | vereereenes [ erreirerveeereineens Travelers Casualty and Surety Company of America.................. CTres (DX JU Travelers Casualty and Surety Company............c........ (0[] I— ....100.000 | The Travelers Companies, Inc..... | ..... |\ RSO DR
3548 | The Travelers Companies, Inc... | 00000..... 47-2215437.. Travelers Global, INC........coevivrinriieirreeeere e Travelers Casualty and Surety Company of America.. | O/B/M................ ....100.000 | The Travelers Companies, Inc
3548 | The Travelers Companies, Inc... | 00000..... 47-2215437.. | .. . | Travelers Brazil Holding LLC... . | Travelers Global, INC.........cccocevevvevererereeeie e ... |....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 Participagbes em Seguros e Resseguros S.A.
3548 | The Travelers Companies, Inc... {00000..... [ ..coeverveveiiiees | eeveeiveies [ everveies | eererrveereneeenns (Holdco) BRA.......... DS..cooves Travelers Brazil Acquisition LLC............cccceevevirirernnnes OB...oooveeervieas | v 49.500 | The Travelers Companies, Inc..... | ..... N........ 0107.
J. Malucelli Participacées em Seguros e Resseguros
3548 | The Travelers Companies, Inc... | 00000..... . |J. Malucelli Resseguradora S.A..........ccoeuveereerneveesreesnsieeeeisnnns SA ....100.000 | The Travelers Companies, Inc 0107.
3548 | The Travelers Companies, Inc... {00000..... J. Malucelli Controle de Riscos Ltda J. Malucelli Resseguradora S.A..........ccooeevvvevenicenieinns | OB | e 0.010 | The Travelers Companies, Inc 0107.
J. Malucelli Participacées em Seguros e Resseguros
3548 | The Travelers Companies, Inc... |00000..... AA-2230002. | ..coovveres | crrereens | e J. Malucelli Seguradora S.A.........cccoeevimeneceicee e BRA.......... DS SA. OB....coovererernnes ....100.000 |The Travelers Companies, Inc..... |..... N........ 0107.
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3548 | The Travelers Companies, Inc... |00000..... . |J. Malucelli Controle de Riscos Ltda... . |J. Malucelli Seguradora S.A...... OB [ 99.990 |The Travelers Companies, Inc.... N........ 0107.
3548 | The Travelers Companies, Inc... {00000..... J. Malucelli Latam S.A.........cccoveeieieeeeee e Travelers Brazil Acquisition LLC............ccccoeeeveivevieins | OB | e 49.500 | The Travelers Companies, Inc..... | ..... N....... 0107.
3548 | The Travelers Companies, Inc... | 00000..... JMalucelli Travelers Sequros S.A..........cccooeeeeveeveeveeieereesniene. | COLunnnn. J. Malucelli Latam, S.A........ccccooevveveeeeeeeeeeeereesreeens | OB | 51.000 |The Travelers Companies, Inc..... | ..... N........ 0107.
3548 | The Travelers Companies, Inc... |00000..... |.cccoveriirrierres | . | Travelers Participagdes em Seguros Brasil S.A.. . | Travelers Brazil Acquisition LLC..........cc.cccoevvvvevevecene | OB | e 95.000 |The Travelers Companies, Inc.... N....... 0107.
3548 | The Travelers Companies, Inc... {00000..... AA-2230022. Travelers Seguros Brasil S.A..........ocovrinunrnenenenseeneneieenns Travelers Participagdes em Seguros Brasil SA........... ....100.000 | The Travelers Companies, Inc..... | ..... N........ 0107.
3548 | The Travelers Companies, Inc... | 19046..... 06-0876835.. Travelers Casualty Insurance Company of America.................... CTeeene, DS..ccove Travelers Casualty and Surety Company...........cccc...... ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... | 36170..... 06-1286266.. |......ccooe. | crrvrrrnns Travelers Casualty Company of Connecticut.............ccvcvevverneeee. CTeene. DS..ccovvnne Travelers Casualty and Surety Company..........c..cc...... ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... {00000..... 06-6033504... |..cvvvrree | verrereenes [ erreererrereereiniens Travelers Casualty UK Investments LLC.........ccccoovvrrrirernrnnenns DE.....cc..... (DS FU Travelers Casualty and Surety Company............ccc...... ....100.000 | The Travelers Companies, Inc..... | ..... |\ USRI
3548 | The Travelers Companies, Inc... | 36137..... 06-1286268.. | .......ccccve | ererrrnen. Travelers Commercial Insurance Company............ccceoevevevrienenns CTveeene, DS..oovv Travelers Casualty and Surety Company...........cccc...... ....100.000 |The Travelers Companies, Inc..... |..... |\ O O
3548 | The Travelers Companies, Inc... | 29696..... 06-1203698.. | ....ovvoveere | rrerreenee Travelers Excess and Surplus Lines Company..........ccccocveneunn CTvs DS..covvrnne Travelers Casualty and Surety Company............ccc...... ....100.000 | The Travelers Companies, Inc..... | ..... |\ ISR PR
3548 | The Travelers Companies, Inc... [41564..... 75-1732040.. | oovvvvees [ eeveees | eerrrieiereieienns Travelers Lloyds of Texas Insurance Company...........cccceuvvevnne D, S DS..ccovv Travelers Casualty and Surety Company..........c..cc...... ....100.000 | The Travelers Companies, Inc..... | ..... |\ O O
3548 | The Travelers Companies, Inc... {00000..... 56-1959031.. | cevverveees [ errerrrnns The Family Business Institute LLC............cccooereveeeiresiceireinns DE............. DS Travelers Casualty and Surety Company..........cc.cc...... ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... |00000..... 82-0925474.. | ..ovoveveeee | e IHP Capital Partners Fund VIII, L.P.........coorireninrrrrreincneinns DE............. (DX J Travelers Casualty and Surety Company.........ccccoeeveeee | Orrerrerevencencercirnin | cevnas 97.000 | The Travelers Companies, Inc..... | ..... |\ RS R
3548 | The Travelers Companies, Inc... | 25658..... 06-0566050.. [..cocvrerrer | crrerernns [ errrrrirerririinnens The Travelers Indemnity COMPaNY..........coorvvrrererninieenieiees Travelers Insurance Group Holdings Inc...........ccce.... ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSUR DR
3548 | The Travelers Companies, Inc... {00000..... 06-0566050.. |..cccvvrers | crrrrrrnns Arch Street North LLC..........cccooeieiieieieecece e The Travelers Indemnity Company............cccccoeeveevnnnn. ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... | 25615..... 06-0291290.. | ..ccovvvreer [ crrerrenns The Charter Oak Fire Insurance Company...........cccoevereneerrerninns The Travelers Indemnity Company..........cccoeeveevennenee ....100.000 | The Travelers Companies, Inc..... | ..... |\ RS PR
3548 | The Travelers Companies, Inc... | 00000..... 06-0566050.. Travelers Real Estate, LLC........cccovvieviveieiceeeecsseesiins The Travelers Indemnity Company............cccceverrernnnns ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOUT DU
3548 | The Travelers Companies, Inc... | 10647..... 59-3372141.. | .. . |First Floridian Auto and Home Insurance Company. .. | The Travelers Indemnity Company... . |....100.000 |The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... |42811..... 56-1371361.. Gulf Underwriters Insurance Company...........ccocvveeveveereeerevienennns The Travelers Indemnity Company..........ccccocoeveveiennes ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... |22233..... 75-6013697.. Select Insurance COMPANY........ccovveeeeiererieriereieseieisssesieieisnens The Travelers Indemnity Company............cccceovevrernnnans ....100.000 | The Travelers Companies, Inc..... | ..... Nevoroo [
3548 | The Travelers Companies, Inc... | 00000..... AA-1120023. |.. . | Travelers Casualty and Surety Company of Europe Limited....... GBR. .. | The Travelers Indemnity Company... . |....100.000 |The Travelers Companies, Inc..... | ..... Y
3548 | The Travelers Companies, Inc... {00000..... 06-0566050.. Crystal Brook, LLC.........cooerieieiseeesseesessssssesssssssesensnens DE....cco..... The Travelers Indemnity Company..........cccoccerverreennnas ....100.000 | The Travelers Companies, Inc..... | ..... |\ USSR
3548 | The Travelers Companies, Inc... |00000..... 06-0566050.. | ....ovvvrers | wrrerreenee Durham Holding, LLC........c.oourineiirinieneineirs e ieessseseeeeees DE.....cc..... Crystal Brook, LLC........ccovureeneereinineeneeeeresieeeneiseieenns ....100.000 | The Travelers Companies, Inc..... | ..... Nere [
3548 | The Travelers Companies, Inc... |00000..... 06-0566050.. | ....covvere | ererrne. Sutton HoldCOo, LLC.......c.coveveiceeeecce s DE........ The Travelers Indemnity Company..........ccccooevevevennas ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... {00000..... 06-0566050.. | ..cccoverees | crrerrerens [ erverrirereiriienens Cadet Limited, LLC.....c..covvveieiereieieesee s DE............. Sutton Holdco, LLC........coeveiieeieiveeeee e ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... {00000..... 06-0566050.. |..ccovrerree | crrerrennes Arrowhead Company, LLC........ccccorrnnnenereieecneeseeeeeeeeens DE.......c..... The Travelers Indemnity Company..........cccocevereennenee ....100.000 | The Travelers Companies, Inc..... | ..... |\ RS DR
3548 | The Travelers Companies, Inc... | 00000..... 06-0566050.. [..cccorerene | errerrans [ e Eastern ASSet, LLC.........oeevireeeesse s DE.....ccc..... Arrowhead Company, LLC..........cccooverevieiiniiniennnns ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DR
3548 | The Travelers Companies, Inc... {00000..... 41-1769846.. | ..o [ e Jupiter HOIdINGS, INC.........cvivieiisiece e MN............ The Travelers Indemnity Company............cccccveveevnnen ....100.000 | The Travelers Companies, Inc..... | ..... | (U DR
3548 | The Travelers Companies, Inc... |43117..... 86-0703220.. | ..covvvreer [ crrrrrrnns American Equity Insurance Company..........cc.oeueenrenrerernrensennens AZ...... Jupiter Holdings, Inc ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DR
3548 | The Travelers Companies, Inc... [ 10819..... 86-0868106.. |..ccovereer | errevrans [ rne American Equity Specialty Insurance Company............cccevvuees CTeee American Equity Insurance Company. ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DU
3548 | The Travelers Companies, Inc... | 24015..... 41-6009967 .. | .cevvevrenne | e [ e Northland Insurance CompPany...........ccoereeeerrereeeneereeeeseeeneeneenns CToes Jupiter Holdings, INC..........coeirrrieccncecnens ....100.000 | The Travelers Companies, Inc..... | ..... Neroe [
3548 | The Travelers Companies, Inc... | 27987..... 41-0983992.. | ..coovvvvres | crvreenes | v Northfield Insurance Company...........cccoeevevereersiveeressseeereeenns A Northland Insurance Company..........ccccevvveverreeveinnenns ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... [24031..... 94-6051964.. | ..cooovvvees | crvrrrrnns Northland Casualty Company............cccceviveierneeieriersseneens CTueee. Northland Insurance Company..........cccocveerrerrerniennnns ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOOT DU
3548 | The Travelers Companies, Inc... |00000..... 06-0566050.. Travelers Indemnity U.K. Investments LLC.........ccccocovvervrnrnrenen. CTorres The Travelers Indemnity Company..........cc.coereeerennenee ....100.000 | The Travelers Companies, Inc..... | ..... |\ RSO DR
3548 | The Travelers Companies, Inc... {00000..... 06-0566050.. |.. . | TPC UK. Investments LLC......... . | The Travelers Indemnity Company... . |....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... | 25623..... 06-0303275.. The Phoenix Insurance Company. The Travelers Indemnity Company..........c.coceeereeennenee ....100.000 | The Travelers Companies, Inc..... | ..... |\ RSO DR
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3548 | The Travelers Companies, Inc... | 25666..... 58-6020487.. | .. . | The Travelers Indemnity Company of America...............ccccevnee.. CT.... .. | The Phoenix Insurance Company. . |O/BM.... . ....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... | 25682..... 06-0336212.. The Travelers Indemnity Company of Connecticut...................... CT The Phoenix Insurance Company. ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... | 25674..... 36-2719165.. Travelers Property Casualty Company of America...................... The Phoenix Insurance Company. ....100.000 | The Travelers Companies, Inc..... | ..... |\ O O
3548 | The Travelers Companies, Inc... {00000..... 13-2743602.. | .. . | American Marine Management Services, Inc. .. | Travelers Property Casualty Company of America...... [O/B.....cccccoevvvis | rveas 47.500 | The Travelers Companies, Inc.... N....... 0108.
3548 | The Travelers Companies, Inc... |00000..... {06-1501229.. Constitution State Services LLC The Phoenix Insurance Company...........cc.cocveureeneences ....100.000 | The Travelers Companies, Inc..... | ..... |\ ISR PR
3548 | The Travelers Companies, Inc... |00000..... 06-0303275.. | .ccvvverere | ervrverens | e Phoenix UK Investments LLC The Phoenix Insurance Company...........ccccceevrvnnnnee ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... | 12850..... 04-3175569.. | ..covvveens | crrrrrrnns The Premier Insurance Company of Massachusetts The Travelers Indemnity Company............ccccevevreunnans ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... |28188..... 35-1838077.. | .ovvevree | vereereines [ erreirerreeereiniens TravCo Insurance COMPANY.........ccvrrerermermesmeereseesnssesesesnesens The Travelers Indemnity Company..........cccoervervennenee ....100.000 | The Travelers Companies, Inc..... | ..... |\ USRI
3548 | The Travelers Companies, Inc... |00000..... 20-4403403.. | ..coovvveers | e TINDY FOreign, INC......cevieeeiiereiceeeiseete e The Travelers Indemnity Company.........cccccoceevevevennnas ....100.000 |The Travelers Companies, Inc..... | ..... | SO P
3548 | The Travelers Companies, Inc... |40282..... 95-3634110.. | .ovovevrns | rrerreenee Travelers Commercial Casualty Company............cccoeueeeereereunenns The Travelers Indemnity Company..........cc.coceeerreeneenee ....100.000 | The Travelers Companies, Inc..... | ..... |\ ISR PR
3548 | The Travelers Companies, Inc... | 00000..... 62-1657094.. | ...cvvveere [ eeveiers [ ererrriererineienns Travelers Distribution Alliance, INC.........ccoevevivcviiieeiniieeiieenns The Travelers Indemnity Company............cccceveevevvrnens ....100.000 | The Travelers Companies, Inc..... | ..... | U P
3548 | The Travelers Companies, Inc... {00000..... 06-0566050.. |..ccovvrers | crrrrrrnns Travelers TLD, LLC.......cieiceeieceee e The Travelers Indemnity Company............ccccevvevrernnns ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... |00000..... 06-0566050.. |..ccovrvrree [ crrvrrennn TIEICEI, LLC oottt seesnnes The Travelers Indemnity Company..........cccoeeverrvennenee ....100.000 | The Travelers Companies, Inc..... | ..... |\ RS R
3548 | The Travelers Companies, Inc... | 00000..... 06-0566050.. [..cocvrerrer | crrerernns [ errrrrirerririinnens Redstart, LLC.......ccovvieeiseesce e TIerCel, LLC....uveeieereeiese e ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSUR DR
3548 | The Travelers Companies, Inc... [ 27998..... 35-1838079.. | .covoereerens | crrrrrnns The Travelers Home and Marine Insurance Company.... The Travelers Indemnity Company............cccccoeeveevnnnn. ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... |41262..... 76-0002592.. | ..ccvvvveee | cvrvirennns The Travelers Lloyds Insurance Company The Travelers Indemnity Company..........cccoeeveevennenee ....100.000 | The Travelers Companies, Inc..... | ..... |\ RS PR
3548 | The Travelers Companies, Inc... |00000..... 06-0566050.. [..cocovvvrrer | errerrerens [ errerrirereiriiinens Travelers Maring, LLC.........cccoeeviereesiee e The Travelers Indemnity Company............cccceverrernnnns ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOUT DU
Aster 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 II, LLC's other 10% member and manager are unafiliated with Travelers




Statement for September 30, 2017 of the TRAVELERS CASUALTY AND SU RETY COMPANY
PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

1
Direct Premiums
Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........cc.ccuiuiieieicie e
. Ocean marine
. Inland marine........ e
. FiNancial QUaranty..........ccceueueiiirieiessesee et snsenaes

. Medical professional liability - OCCUITENCE...........covverreierririeceisree i
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,

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

. International.. | o
- WAITANEY ...

. Reinsurance-nonproportional assumed property...........ccuveeereereeneeeneeees
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business. .
s TOAIS .ot

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

. Auto physical damage..........ccceueuevieiriieece e
. AICraft (all PETIIS)......cvevceeieieies e

..1,372
...140,630

15

: Sum of remaining write-ins for Line 34from overflowpage e
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......ccoeererirsrerierierrsisriannas

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril

. Commercial multiple peril.
. Mortgage guaranty
. OCEAN MAMNE.......ouivieieeiicieieete ettt
. Inland marine........
. Financial guaranty..........c.cccccuvevvevnnnn.

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

Other liability-0CCUITENCE. .......cvuiveviereieteieic e nsenees

. International..
. Warranty.
. Reinsurance-nonproportional assumed Property............cccceeeeiieesicreeeieeseseessenenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of buSINESS...........ccccccevieevicriiceeee,
o TORAIS. .ottt

Homeowners multiple peril...

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

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

19.2 Private passenger auto liability............cccoveerreeieieiesieeessee s

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

. Auto physical damage......

.0
...21,364
12,188,911
..1,905

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

. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34).......c..erscrmsemsessssessessceses

coocoo
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Statement for September 30, 2017 of the T RAVE L E RS CAS UALTY AN D S U RETY CO M PANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2017 2017 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2017 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2014 + Priof....co. | ooveereerneae 2,146,703 | .coovrere 2,476,222 | .. 4,622,926 | ..ocvevrinnn 480,356 | .ooovrrreiriiaas 51176 | oo 531,532 | oo 1,880,286 | ...ccooocvrrcrinnan 29,039 | .ooveierena 2,175,672 | oo 4,084,998 213,939 | (220,335) ....(6,396)
2. 2015, s [ 403,670 | .oovverernan, 615,428 | ..cooovverennans 1,019,098 | ..o 200,956 | oo 12444 | e, 213,400 | oo 308,077 | oo JGRRKT — 468,756 | ..oooovererinnes 793,665 | ..o, 105,363 | ..o (117,395) | oo (12,033)
3. Subtotals
2015+ Prior.....c.. | coveeivreennns 2,550,373 | oo 3,091,650 | ..coovvvnne. 5,642,023 | ..o 681,312 | oo 63,620 | .o 744931 | . 2,188,363 | ..o 45872 | e 2644428 | ............... 4,878,663 319,301 | (337,730)
4. 2016 | e 566,438 | ....ccovenene. 1,147,356 | ..covcverenes 1,713,795 | oo 391,641 | oo 76,194 | oo 467,836 | .ooovvrcerna 427,630 | oo 45118 | o 737,398 | oo, 1,210,146 | ..o 252,832 | .o (288,646) | .....cvcverrrnnes (35,814)
5. Subtotals
2016 + Prior........ | cooveerverennas 3,116,812 | oo 4,239,006 | ....cccevueee. 7,355,818 | cocvovrcrans 1,072,953 | oo 139,814 | oo 1,212,767 | oo, 2,615,992 | oo, 90,990 | ..ocoooirerenas 3,381,827 | coevena 6,088,809
6. 2017 s [, 0.0 S P .0 ST P D0, T D D0 S I 893,882 | .o 893,882 |...ccoeunee D0, S 462,468 | ....ccooovrenne 1,073,501 | oo, 1,535,970 |...oooveees .0 SN R 0.0 T PR XXX i
7. Totals....occeeees | v 316,812 | v 4,239,006 | ....cccvevrnnne 7,355,818 | oo 1,072,953 | oo 1,033,696 | ..ooovevirrnne 2,106,649 | .......cocoovee 2,615,992 | ..o 553,458 | .o 4455328 | ......ccevevnee 7,624,778 | ....coovvvvrne. 572,134 | ..o, (626,376) | ...cvvvvreerrcrnnns (54,242)
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 | oovevvveenee 6,485,843
| P 18.356 % | 2. ..o (14.776)% | 3. ..coevveve (0.737)%

Col. 13, Line 7

Line 8

4 s (0.836)%




Statement for September 30, 2017 of the TRAVELERS CASUALTY AND SU RETY 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 20174 9000O0O0 3 =

*1 9 0 3 8 2017 3650000 3 ~*

Q15



Statement for September 30, 2017 of the TRAVELERS CASUALTY AND SU RETY COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2504. Amounts receivable under high deductible poliCies..............cccvrreeriveeieeesiieeveeessieenns | veveririerennnnnn 10,565,928 | v 1,057,034
2505. Other assets | e .

2506. Other assets tri-party/tax credit DONAS...........cccveviveiveieiiecseeeesee e
2507. Deferred compensation fUNGS. ... ssesssssessessssssessessnes
2508. Assumed reinsurance receivable and payable.. .
2597. Summary of remaining Write-ing for LiNE 25.........ceereisuninsiisisrssessessssssessesssssnsssessssessssessesas

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2504. Retroactive reinsurance reserve ceded (12,735,515) oo (13,671,731)
2597.  Summary of remaining write-ins for Line 25. .(12,735,515)] ... ...(13,671,731)
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.........cviveieeieiiiieieie ettt esss bbbt b st sse st s sntessessssnsens | sesesssssessesinsas (452,590)| ..cvvverrerrernne (568,396) | ....covverrenn (719,219)
1497. Summary of remaining Write=iNS fOr LINE 14..........oouiiiiiiiisiesee sttt enssnsensssensessnssnsensssnsens | srsssnssssessesanaas (452,590)] ..ooovvverrenas (568,396)[ ....oooerennn (719,219)
Additional Write-ins for Schedule T:
1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Active Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. Status to Date to Date to Date to Date to Date to Date

58004. VGB British Virgin Islands...........
58005. 0T British Indian Ocean Territory|
58006. ISR IST€L........ceeerereeereiiriereieienes
58997. Summary of remaining write-

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

Q16




Statement for September 30, 2017 of the TRAVELERS CASUALTY AND SU RETY COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......c.iviieieieiie ettt sensens | ebsebssessessesssssse st s st es b s s s st naens 0 | oo 0
2. Cost of acquired:
2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e .0
2.2 Additional investment made after acquisition. 0
3. Current year change in encumbrances............. 0
4. Total gain (loss) on disposals............ 0
5. Deduct amounts received on disposals............cccerrrrrererrennn. 0
6. Total foreign exchange change in book/adjusted carrying value ...0
7. Deduct current year's other-than-temporary impairment recognized .0
8. Deduct current year's depreciation ...0
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8) .0
10. Deduct total nonadmitted amounts .0
11. Statement value at end of current period (Lin 9 MINUS LINE 10)..........ccciiiriiiiieiiicieiictesiiesecte et ssresesessesssssesens | ctessssesessssesssssesessesessssssessssesessssenes 0 | oot 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 PriOr YA ..........ccccveveeveeieeieieiseeseeeeterereess | eveevesiese e ssstes e sen s 0 [ oot 0
2. Cost of acquired:
2.1 Actual cost at time of acquisition ...0
2.2 Additional investment made after acquisition. 0
3. Capitalized deferred interest and other............ 0
4. Accrual of discount.............ccevriunnne 0
5. Unrealized valuation increase (decrease). 0
6. Total gain (loss) on disposals .0
7. Deduct amounts received on disposals ...0
8.  Deduct amortization of premium and mortgage interest points and commitment fees .0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest ...0
10. Deduct current year's other-than-temporary impairment recognized .0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... ...0
12.  Total valuation allowance .0
13. Subtotal (Line 11 plus Line 12) .0
14. Deduct total nonadmitted amounts .0
15. Statement value at end of current period (Line 13 MINUS LINE 14). ... cevuruiiiiiirieissinsiisisseseesssesnsssessessss s sssnssnsssssssssnsssssees | essasssssssssasssssssssasssssssssessssssssssssanes 0 ] oo 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT ..ottt bessessens | evssssessesssssssssesssssneas 863,198,944 | ......oiieeeee 849,242,816
2. Cost of acquired:
2.1 Actual cost at time of acquisition 41,782,614
2.2 Additional investment made after acquisition 179,373,832
3. Capitalized deferred interest and other. .0
4. Accrual of discount .0
5. Unrealized valuation increase (decrease) 216,549,399 | (44,084,202)
6. Total gain (loss) on disposals.........c.......... (1,075,048) | ....oovveeirrreeesrieees (108,008)
7. Deduct amounts received on disposals............. 119,818,438 ..155,061,264
8. Deduct amortization of premium and AEPrECIALION..............ccvcviviieiciieece ettt saessesssbanes | seesesssssssesssssssesses s sessessesaessssssenas 0 [ oo 0
9. Total foreign exchange change in book/adjusted carrying value... 4,920,083 .(1,216,842)
10. Deduct current year's other-than-temporary impairment recognized........ .3,792,535 ..6,730,003
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... .950,784,917 ..863,198,944
12. Deduct total nonadmitted @amOUNtS..........ccevieiricrciricesiee e ...31,224,959 ....16,073,584
13. Statement value at end of current period (Line 11 minus Line 12) 919,559,959 847,125,360
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 year. 13,010,587,597 12,946,858,930
2. Cost of bonds and SOCKS ACQUIFEM............ccveiieiieiiicicicte et bbb bbb st 1,582,415,247 2,038,261,004
3. ACCIUAN OF QISCOUNL.........vuiveieieieciceee ettt a s bbb st b st s bt en s bt ssaesaenaes | sbssessssassessesssssnssssenssssnsas 5,341,972 7,876,454
4. Unrealized valuation increase (decrease) 460,792,897 ....23,556,678
5. Total gain (I0SS) ON QISPOSAIS........c.vuvuieiiiieiieieiiieie ettt b e bbb a st et en s s bt snsassens | sbssessessssessesssssssessessesnsasd 4,473,978 10,631,269
6. Deduct consideration for bonds and stocks disposed of ...1,939,544,295
7. Deduct amortization Of PrEMIUM............ccciiuiiiiieicisce ettt bbbt bbb bbbt ...66,757,241
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11, Deduct total NONadmitted @MOUNES............ciiiieieiciceie ettt bbbt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....vcerririiisriirisissessesessssssss e sssssesss s ssss s sessessssesees




Statement for September 30, 2017 of the TRAVELERS CASUALTY AND SURETY 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

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 (B)- ettt ettt ensies | soeesseessenssenssneees 7,993,946,400 | ...oooovverrerrinnns 1,375,551,498 | ...ooovvorrirrirnn. 1,212,153,451 | oo (14,112,050) | ..vooverierienene 8,123,859,420 | ....ooovvvrrrrianns 7,993,946,400 | ...coooverririnnns 8,143,232,396 | ...ooovvvrririins 8,283,657,039
2. NAIC 2 (B)- et | bbb 1,408,558,298 | .....coovvrririiriiiens 64,404,111 | oo 30,489,620 | ...covveiiriirieiinn (3,072,017) | covvererieiis 1,394,774,564 | ....coooovvvnn. 1,408,558,298 | .....c.ovvvvriricrines 1,439,400,772 | ..coovverecrennene 1,365,592,199
NAIC 3 (@)-1ruvvreereireereiseiseissess s | eriesisseeseesseninas 117,621,972 | v 3,047,720 | oo 3,598,730 | e 6,264,782 | oo 118,864,640 | ...cooovvvvirirnn. 117,621,972 | oo 123,335,744 | oo 140,290,284
NAIC 4 ()-vuvrervereeereiiesissieiees sttt ettt ss st ssessenes | sessesssssessssssssessenens 42,323,081 | oo (0 O 9,019,250 | c.ooverrircricrierienene (3,144,765) | ..o 49,457,015 | ..o 42,323,081 | oo 30,159,065 | .ooovverrrerreireinns 51,211,768
NAIC 5 (B)- 1.ttt | esssessseesesssse s 7,955,270 | .ooveoeeecieeieieeieeeeeeseieeeeeeens [0 TN 14,108 | oo 28,046 | oo 8447 877 | oo 7,955,270 | oo 7,969,207 | oo 11,253,069
NAIC B (B)- .- vverereereireireeiseeiseeisse sttt | enssessssssns s snssenees 1,293,236 | .oooieiiniiininnsnsi s 0 [ (O (444,947) | oo 1,902,403 | ..o, 1,293,236 | oo 848,289 | ..o 1,846,587
TOtAl BONGS. ...ttt | eonssnnssenisensienees 9,571,698,257 | ..ovvoviiiniiniis 1,443,003,329 | ..o, 1,255,275,160 | ..ovvivvniiniisiins (14,480,951) | ..vvvvevricrinens 9,697,305,920 | ...oviviiiviinniines 9,571,698,257 | ..oovvvviniiniis 9,744,945475 | .ovvoviiniinis 9,853,850,945

20IsO

129,530 129,000 | oo 129,530 | oo 125,625 | oo 127,500

NAIC 2.t | ebne s 30,822,075 |...coieiricicinircseens (O RO (U N (92,055) | oo 30,720,000 | ..ooovverircieiiniininas 30,822,075 | ..o 30,730,020 | ..oovocieiniiricinns 30,830,160

10, NAIC 3e s | e 1,160,000 ..o 0 [ (U S (1,160,000 | ..oovvrcvrciniiiirins 1,160,000 | ...coovvveiiciriine 1,160,000 [ ..o 0 [ 0
110 NAIC A | e 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
12, NAIC 5.t | eresen b 0 [ oo 0 [ e (OO 0 [ oo 0 [ e (O OO 0 [ 0
130 NAIC Bt | et 0 [ 0 | 0 [ 0 | 0 | 0 [ 0 | 0
14, Total Preferred SOCK...........oooviuiriiniiiicicisiccsssccsissns | e 32,111,605 | .o 0 [ (O O (1,255,960) | ...cocvovriieiiiriiinas 32,009,000 | ..coooiviiiiiiiniininas 32,111,605 | ..o 30,855,645 | ....ooccvvininiiicinas 30,957,660
15.  Total Bonds and Preferred StocK.........oiiiiininiiniininisisnisnisnisnins | coneeniisnesenesnenas 9,603,809,862 | .......ccoeuniininas 1,443,003,329 | ..ccooovvciiniinen 1,255,275,160 | .....coccovvvviiiicnnnns (15,736,911) | ..o 9,729,314,920 | ...ccoovvviiiiinas 9,603,809,862 | .......ccoeeviuunnas 9,775,801,120 | ..oocvvcviiiiiinas 9,884,808,605

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....453,426,568; NAIC2S§........... 0; NAIC3S...... 0; NAIC4S...... 0; NAIC5S...... 0; NAIC6S........... 0.




Statement for September 30, 2017 of the TRAVELERS CASUALTY AND SU RETY COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ‘(‘)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oirirrierierinerienes | s 453,426,568 |.........ccccooou. )3, SN O 453,426,568 | ........oovvrrerirrririn 459,531 | oo 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI........cccviveieiriieireieiseese et sssssntenss | sessssessessessssssessessssessenss 721,598,932 | oo 531,266,995
2. Cost of short-term iNVeStMENtS ACUINEA...........ccvuieieiiciciieie ettt s ssasnas | ebsesssssssessesssessesaessseas 2,876,936,406 | .....coovevererereereieinn 5,090,091,080
3. ACCIUAL OF GISCOUNL.......ouviiiii bbb | Shatis s 0 [ o 0
4. Unrealized valuation iNCrEASE (AECTEASE).........ruuurerereirrerreerreseeseeeeessesseessesseessssssssessesssessesssssessessessessessessssssessessnsnnss | soessssssssssssssssessessssssessessassnsssessasssnssn 0 | et 0
5. Total gain (I08S) ON QISPOSAIS.........c.coiueviiieiriiicteieiee ettt bbbt b et s bt s s b st esss s sassetassnaes | ebessssessssssessssesessssesesssebesnseaasnaebenanl 0 [ e 0
6. Deduct consideration received 0N QISPOSAIS............ccuiueiciciiirieicie ettt bbbt bestenas | ebsessbesteses s ses s saes 3,145,104,359 | ...oocvvercreereea 4,899,742,433
7. Deduct amortization Of PrEMIUML..........ccciiiuiiiiiie et b bbb s s sssebesastens | sesssesesstesessssesassssebessesesssnsebnad 4410 | e 16,710
8. Total foreign exchange change in book/adjusted CarTyiNgG VAIUE.............cueiiurerireiineireieeeseere e et ssesssstessness | sessaseessssesssessessesssessessessasssessessaneseses L0 PO 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........ceururirrieieiririeieiseeeee e eeseseeenes | srseessssssesssessssssssssssssssssnseesessnsensssssens 0 ] o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........cccceveririereiiirieiieiesisieisinies | erveissiesiessssesse s 453,426,568 | .......covveriieeeenes 721,598,932
11, Deduct total NONAAMItEd @MOUNLS...........c.riiirieeieie et nses | fenbsessenssns st 0 [ e 0
12. Statement value at end of current period (LiNe 10 MINUS LINE T1)......cueiiiiiiiiieieiisissiesssesrsisssesseessssssesesssssssessasssssnssnes | esssssssessessssessessessssassasses 453,426,568 | .....coccoeviireieeieias 721,598,932
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Statement for September 30, 2017 of the TRAVELERS CASUALTY AND SU RETY COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAT).........cvcuiiiuiiieieiieieeieie ettt bbb bbb bbbttt s bt naen
2. Cost paid/(consideration reCEIVEA) ON @AUIIONS. ..........euururirriieriiriieierire et sr st s s s s8R s £ttt sen
3. Unrealized ValUGtion INCTEASE/(AECTBASE)..........euuevieerrereieisisesse et tesse e sssses e ss s b st bbb se s s s s e st 8 b8 s RS8Rttt
4. Total gain (loss) on termination reCOgNIZE............vurererrenrererneeneereeeeseeee o R o R R e sen ettt e naa
5. Considerations received/(paid) on terminations............cccceuvnevriniierneienennns No B I TP UOTTTSOTRRON
B AMOTEZALON. .....vevveveeeeisi et f R RS fRfRS R
7. Adjustment to the book/adjusted carrying Valug Of REAGE HEM...........ciiiieieeie bbbttt
8.  Total foreign exchange change in DOOK/AJUSIEA CAITYING VAIUE.............vuruuririeeieieeieeeie ettt sse sttt f ettt een
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ B4 7+ 8)...cviiiieeiceieeesie sttt
10 DEAUCE NONAAMITEA @SSELS. ......v.vvervrrirrirtiseiseiseeies et bbb
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).........ccvuiueiiieiiieeiieieeiiee sttt et bbbt bbb b s bbb bt st et es bt nas

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI).......c.uevururrrreeresressesesessesssssssssesssssssssessessssssessesssssessessssssessesssssessessessssssessesssssessasssssessessons
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN)...........cccvvieieieiniieieieese e
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus............cccceveeeee. 0
3.12 Section 1, Column 15, PriOF YT ........ccvivrrrreeieireissreieeessessseeenns 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............ccceevnee 5,128,472
3.14 Section 1, Column 18, PriOr YEAI..........ccvevevveveieriereeeie e 539,320 4,589,152 4,589,152
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus............c.cccevevenee 0
3.22 Section 1, Column 17, PriOr YEAI........c.ccvveieerererereeeieessaeieienas 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............cccevvnenee 5,128,472
3.24 Section 1, Column 19, PriOr YEAI..........ccvvveveererereereesreisiseseseesienas 539,320 4,589,152 4,589,152
3.3 SuUDtOtal (LINE 3.1 MINUS LINE 3.2)......ucuieeieiciiiieieiete ettt b s st s 248481 bbb bbb s bbbt n bbbt
4.1 Cumulative variation margin on terminated contracts during the YEar...........cc.coeverrnrrernienrssieennennenns (12,188,196)
4.2 Less:
4.21 Amount used to adjust basis of hedged item.........cccoovvrrrrrirnennee 0

422 Amount recognized (12,188,196) (12,188,196)

4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2).......cuueiueieieeeeieereseiseisesssstseesesssssssesessessssssessessesssessesse s ssess a8 s a8 e84 E 4588482842848 S 8RR bbbt n e

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

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

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrOT YEAI..........c.vieiiiiirieiesee st en
6. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 = 4.3 = 5.1 = 5.2) ...ttt sttt
7. Deduct NONAAMILEA @SSELS...........oiiiiiciiii bbb
8. Statement value at end of current PEriod (LINE B MINUS LINE 7).........vureruriueeereieiseeeeteessieseese e ssessssas e ssssss et ess st ess bbb a8 ees bbb bbb s bbbt bnnen
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Statement for September 30, 2017 of the TRAVELERS CASUALTY AND SU RETY COMPANY

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

Sch.DB -Pt.C-Sn. 2
NONE
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Statement for September 30, 2017 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, SEction 1, COIUMN T4 ... 0
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccovuervirisieneiriererrennns 0
3. TOUAI (LINE 1 PIUS LINE 2)...vuviiviieiriiiieiieietesie ettt sttt s £ 2 880818 bR ARt a e n sttt 0
4. PartD, SECON 1, COIUMN B........ouuiiiiriri bbb 0
5. PartD, SECON 1, COIUMN B........oouiiiiiiiiiririess bbb 0
6. Total (LIne 3 MINUS LINE 4 MINUS LINE 5)....ouvueiiiiieieieieiie ettt ettt s8R sttt s 0
Fair Value Check
7. Part A, SECHON 1, COUMN 16........coiiiiiiiiiiiii bbb s 0
8. Part B, SECHON 1, COUMN 13.........oiiieieiiriiceieesiei st 5,128,472
9. TOtAl (LINE 7 PIUS LINE 8).....vovoieeieie ettt ettt ettt a s s s a st e bbb s s s s s et et A s bbb e b e s et st st s sttt s e et s na st 5,128,472
10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen 5,128,472
11, Part D, SECON 1, COIUMN O....coueviiiireiricrieeieeese et 0
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)......vuereeereirerirsisresesesseseessssssssessessessessessessssssessessssssessessasssessessassssssessassssssessessssssessessasssessessssssssessossssssessasssssessessnssnssassons 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....oieeeecee ettt ettt bt ettt bt e ettt s bt nee 0
14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e 4,600,000
15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee 4,600,000
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15). ... curereireeeireiseesseeeeseessseeesessessse e ssessssssessesssssssssessessssssessessssssessessssssessssssssessessasssessessassssssessassnssessesssssessessasssnssessassane 0
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Statement for September 30, 2017 of the TRAVELERS CASUALTY AND SU RETY COMPANY

Sch. E - Verification
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QSI108, QE01, QE02
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Statement for September 30, 2017 of the T RAVE L E RS CAS UALTY AN D S U RETY CO M 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 NY.... [ American Securities Partners... 01/01/2010.... 3 0 18,831 | o0 [ 4,087,837

Aquiline Financial Services Fund Il L.P. New York NY.... [ Aquiline Capital Partners.. 12/22/2014.... 3 0 6,565,968

Atlas Merchant Capital FUNG LP...........coriirireeicnseeceseiee e NeW YOrK......oovevereeceeieceice, NY.... | Atlas Merchant Capital 03/10/2016.... 3 0 [ oo 31,547 | a0 [ 16,360,948

Blackstone Capital Partners VII L.P......... New York NY.... | Blackstone Group. 05/13/2015.... 3 0 67,500 .15,725,610

Brockway Moran & Partners Fund Ill, L.P. Boca Raton..........ccoevvereinirereininens FL.....| Brockway Moran & Partners, Inc.................. 03/31/2006.... 3 0 9,821 L0 ... ....1,402,800

Carlyle U.S. Equity Opportunity FUND I, L.P......c.oooiiiiiicsceeces Washington..........ccoeevnrveennennns DC....| The Carlyle Group..........ccveeeemiveenrirereriseirerinines 03/06/2015.... 3 (V1 I 1,568,973 | oo (V1 I 14,138,639

Catterton Partners VI, L.P........ .| Greenwich. . | Catterton Partners 06/21/2006.... 3 0 29,312 | w0 | 668,366

Century Focused Fund IV, L.P. .| Boston . | Century Capital Partners 10/02/2015.... 3 0 7,577,036

Crestview Partners I, L.P........ccc.ovneiinrneenereninenienes New York .| Crestview Parners.............ccevreeeinereneieeinsiieniesesenens 08/29/2008.... 3 0 [ cvvrrrrrenreennen 95,270 | e | s 4,724,812

Crestview Partners [, LP........cccvirnenreeiscreneies New York . | Crestview Partners............cccovevreieineeeineceesiseresineen 11/08/2013.... 3 0 | v 1,941,126 | 0 [ 15,416,539

DFW Capital Partners V, L.P.........ccovimiiisseeissesssssseessesssssssenssss TeaneCK.......covevvveereeeieieeeeeeinnns . | DFW Capital PAMNETS. ..ot 04/02/2016.... 3 0 6,874,129

EQT V (No. 2) Limited Partnership............ccoeveurerinerereenenescneeerenns Stockholm SWE. [EQT Parners.........cccvvereeeerrernieeeiriesseeserseeseseeseneens 01/01/2010.... 3 0 363,112

Excellere Capital Fund IIl, L.P DENVET ... CO... | EXCEIIETE PAMNEIS......c...cuiviiicieiiceeieeeee ettt ettt 07/31/2015.... 3 0 ..19,632,880

Green Equity Investors VI, L.P........cc.ccoovvriirernnnnee Los Angeles CA.... | Leonard Green & Partners, 02/29/2016.... 3 0 ..16,985,790

Greenhill Capital Partners I1, L.P.........c.coooirrrnenresesceeeneene New York NY.... | Greenhill Capital Partners..............cc...... 03/31/2014.... 3 0 [ e 1772 | 0 | 637,143

Herkules Private Equity IV (Jersey-Il) L.P. . Oslo NOR. | Herkules Capital 09/30/2014.... 3 0 . 2,919,961

JFL Equity INVeStors IV, L.P.......c.ovieireniecrseeecsceeeies New York NY.... [J.F. Lehman & Company.. 10/23/12015.... 3 0 [ oo 592,549 | 0 | 12,327,956

JLL Partners FUNd V, ..o New York NY.... [ Joseph Littlejohn & LEVY........cccovevreireeereririeinnns 05/04/2005.... 3 0 [ oereerrieniereennd8,629 | 0 | 663,640

JLL Partners Fund VII, L.P......cocviiiiicee New York NY.... [ Joseph Littlejohn & LeVY.......covvvvriveivineirerinrinns 08/20/2014.... 3 0 ..15,188,408

Mason Wells Buyout Fund IV, LP. Milwaukee. . | Mason Wells, Inc 11/24/2015.... 3 0 . 2,198,819 ..10,444,301

MTS Health Investors IV, L.P New York | MTS PANETS. ..ot 02/12/2016.... 3 {1 TR 7,649,920 | oo 0 [ 13,670,079

NorthEdge Capital Fund II, L.P Manchester. . | NorthEdge Capital..........cccereeereerirrerceneeenne 12/18/12015.... 3 {0 1,164,154 . 9,825,971

Pitango Venture Capital Fund VII, L.P.........cccocoeiiiiiiiniciiececcsissicesecs Herzliya . ... | Pitango Venture Capital.............coiiiiciiicisciscesssssss s 12/14/2016.... 1 0 2,800,000 | o0 [ s 11,700,000

Providence Equity Partners VI, L.P. .| Providence.........cocccveerieniniinenns RI..... Providence Equity Partners.. 12/05/2006.... 3 0 30,086 0| s 1,301,084

Public Pension Capital, LLC New York NY.... | Public Pension Capital.. 05/16/2014.... 3 0 ....1,890,454 .0 23,246,608

Sentinel Capital Partners IV, L.P New York NY.... | Sentinel Capital Partners.. 05/23/2008.... 3 0 1,948 .0 167,380

Snow Phipps Il LP..cc.ne New York NY.... [ Snow Phipps Group LLC........ccoeveurereeriereneneineeseeneeeees 12/18/2015.... 3 0 2,093,291 .0 . 13,277,411

Spire Capital Partners |Il, L.P New York NY.... | Spire Capital Management 03/29/2013.... 3 .0 5,449,842

Synova Capital Fund IIl LP London. GBR. | Synova Capital.. 12/18/2015.... 3 .0 ..10,040,334

Thompson Street Capital Partners IV, L.P St. Louis . |MO... | Thompson Street Capital Partners... 12/10/2015.... 3 .0 7,573,003

VMG Partners |Il, L.P San FranCisco.........c..evvrevnrineenns CA....| VMG Equity Partners.... 07/10/2015.... 3 .0 ....8,693,572

BCM Fund I, LP Miami FL..... | Boyne Capital Management, LLC. 05/06/2017.... | ccvovvverens K 1,635,384 L0 [ ....8,364,616
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - UNaffili@ted. .........iviviiiiiiiiiiiiiins i enes [ 1,635,384 | ..o 30,027,159 | o0 | i 286,015,775
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

AEW Partners VII, LP................... BOStON......cvviiieieceeece e . | AEW Capital Managment, L.P 08/29/2014.... 0 {1 U 399,856 3,739,209 2.050

Amstar Partners Office Fund-I, L.P.. . | Thousand Oaks ST ..ot | ebeneresenenes 10/13/2006.... 0 0 82,332 ..14,737,390

Prime Finance Partners V, LP. .| San Francisco... .... | Prime Finance Partners 08/02/2016.... 0 (1 1,270,000 0. ..12,894,000 .

Rescore Feeder, L.P..........ccccoovuienne Boca Raton..........cccevuieeiiiierinns FL..... Rescore GP, LLC........ccovveveiiviieieeceieeas 12/18/2014.... 0 {11 R 1,293,556 | oovveeiieeieeinad (0 I 3,884,563 | ........... 7.530

Rialto Mezzanine Partners Fund, LP Miami FL.....| Rialto Partners.. 09/17/2014.... 0 0 .. (1,59) | ... 0 6.660

Rialto Real Estate Fund Il - Debt, LP..........cccoueiriemrineiciseiseiessieseieees Miami FL..... | Rialto Partners.. 03/28/2017.... 0 (V18 O 985,545 20| 14,630,301 | .ocvvnee 1.310

Rescore 2017 Feeder, L.P......cccocovviviiiiniiiinnins Boca Raton..........ccccvviiiiiiiiiniinne FL.....[Rescore GP, LLC......cccovivniviiriniiniicsiisinienes 07/1412017... | e (N I 1,500,000 | ..coovviiininnn 2,528,859 | .o 0]. 971,141 5.560
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........c.coiiiiciiiiiiis ittt I [T 1,500,000 | ................... 6,558,553 | ..oovvecrereiee (O I 50,856,604 |....... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

IHP Capital Partners FUNd VI, L.P.......ccoooireercneceseeeseeeeeeeseeeees |Wi|mington ...................................... | DE.... |Travelers Casualty & Surety 04/11/2017.... 0 (0 O 576,180 | .oveeeeeireeiereireeeenes (V[ I 11,646,302 | ......... 96.979
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Statement for September 30, 2017 of the TRAVELERS CASUALTY AND SURETY COMPANY

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

1 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
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f REAI ESIAtE = AFfIIBEEA. ... . viu et etttitt ettt sei et ee et ses e eeeeeeseeseeeeseseeseeeeeeE e a8 eeseEse8ee8eEeEeeE o2 1S e 428 ee8 S8 28 AEE 428 o0 A eE 28428 4E e E e A 4o E A2 e o821 E e E e E oA e s et e et s st st {0 576,180 | oo (U 11,646,302 |....... XXX.oeoe
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

ArcLight Energy Partners Fund VI, L.P Boston... . . | ArcLight Capital Partners 04/15/2015.... 0 0 . 7,531,784

Cerberus Institutional Partners VI, L.P New York NY.... | Cerberus Partners............ccccoceveiceveeiceeieeeeeeeeeeseeeienae 12/16/2015.... 0 0 [ oo 160,487 | a0 [, 16,282,107

Cohesive Capital Partners I, L.P........ccovvernreininnnnessseenisnens New York NY.... | Cohesive Capital Partners 09/23/2014.... 3 0 ..10,967,891

Content Revolution Coinvestment, L.P LoS ANgeles.......cvverveerrereineiriennes CA.... | Content Partners 12/22/2016.... 0 0 ...234,375 N

Cross Ocean USD ESS Fund II L.P. London... GBR. | Cross Ocean Partners.............ccovrvrnernirnrenenns 04/07/2017.... 0 0 [ 3,750,000 | oo, 0 6,816,433

CVC European Equity Partners V (B) L.P........cocorrereeescreneeeeeseeeceeseeenn LONdON.....eeee e GBR. [ CVC Capital PArNErS..........covuiuiereirereieieieiseisese et sssssessessenes 01/01/2010.... 0 0 34,579 . 3,334,005

Entertainment IP Fund, L.P...... Los Angeles CA.... | Shamrock Capital...........c.coerrurrrerrirririeiersee s 12/11/2015.... 0 {1 U 116,201 0 | 13,204,690

Global Infrastructure Partners Capital Solutions Fund, L.P. New York NY.... | Global Infrastructure Partners...........cccocovvvrererenes 12/15/2014.... 2 (01 I 406,087 | oo (V1 I 10,443,298

Global Infrastructure Partners III-A/B, L.P New York NY.... | Global Infrastructure Partners 04/15/2016.... 0 0 ..21,170,820

Goldentree Distressed Fund 2014 LP New York NY....| Goldentree Asset Management.... 07/15/2014.... 0 0

Haddington Energy Partners |1l LP Houston TX.... | Haddington Ventures............cccoevvmivncrineeescnceereens 01/01/2010.... 0 0

Herkules Private Equity IIl (Jersey-l) L.P Oslo NOR. [Herkules Capital............ccccooerririeiriirrieieireenns 01/01/2010.... 3 0 .

Level Equity Growth Partners IIl, L.P....... New York NY.... [ Level Equity Management LLC...........coviuimninieiiniiecsee e 03/18/2016.... 0 0. ..775,223 L0 ..10,526,650

Monarch Capital Partners Il LP............cccoovreininnerrecneneens New York NY.... [ Monarch Alternative Capital...........cccoeeverrrrrrinenae 01/01/2015.... 0 (11 1,179,252 | oo (1 I 4,953,450

NGP Natural Resources XI, L.P Irving TX.... | Natural Gas Partners 06/30/2014.... 0 0 i 1,830,985 | o0 | s 7,293,180

Oaktree Opportunities Fund X, L.P Los Angeles CA.... | Oaktree Capital MANAgemMENt...........c.ccvueureiinirireicseie e sees 02/11/2015.... 0 0 4,800,000

OpenGate Capital Partners I, LP..........cccocoverrnininieeeceieenne Los Angeles CA.... | OpenGate Capital Partners.............cccooeeeerrinreriererennns 07/15/2016.... 0 0 8,440,562

Paine & Partners Capital FUND [, L.P.......ccoviiieireieisssssesee s Foster City.... .| Paing & Partners........c.ocvvveeersreressesnsines 03/31/2006.... 3 0 44,976 . 331,499

Riverwood Capital Partners Il L.P Menlo Park.... . | Riverwood Capital Managment 08/13/2014.... 0 0. 2,408,165 | ..o [ 6,763,673

Staple Street Capital Il L.P..........cociiieieieressssiesesessssnesiens New YOrK.......ocvvvniiriniieinicis ... | Staple Street Capital Partners..............cccccoeuerriverrerinienne 12/22/2014.... 0 0 65,587 | ..o [ 13,801,506

Transom Capital Fund II, LP Los Angeles CA.... | Transom 07/30/2015.... 0 0 2,112,834 ....4,558,240

Tiger Infrastructure Partners Fund Il LP New York NY.... | Tiger Infrastructure Partners. 06/26/2017.... | .cooocvvnnves [( [P 186,424 ...9,813,576

2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

16,929,647

....169,041,107

4499999. Subtotal - Unaffiliated

..53,515,358

505,913,485

4599999. Subtotal - Affiliated

576,180

11,646,302

................. 54,091,538

............... 517,559,787

4899999, TOHAIS. ...t EE R R LR e fEfieLeEEeLEEEeLER SRR LR eLEEE RS eeEEEeeeEEee | eLEEseeeEteeLE R eLeEeLEE e eLE R eEE R eLEE LR LR
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 1" 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. Change in | 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.... New York.... .. |NY.. | Distribution... ..101/01/2010 |08/15/2017 0 0 0 2,288,881 | ... 2,288,881 0 0 0 0
Aquiline Financial Services Fund Il L. . | New York .. |NY.. | Distributio .| 12/22/2014 | 08/08/2017 0 0 0 .701,146 0 0 0 0
Blackstone Capital Partners VII L.P..... New York.... . |NY.. | Distribution... .105/13/2015 | 08/08/2017 0 0 0 18,419 | e 18,419 0 0 0 0
Brencourt Multi-Strategy, L.P.......ccccccovvieirninnne New York......ccccevecuivennee NY.. | Distribution...........cccvevicreriiccieiieieinne 04/03/2006 | 08/30/2017 0 0 0]....1,565678 | .. 1,565,678 0 0 0 0




Statement for September 30, 2017 of the T RAVE L E RS CAS UALTY AN D S U RETY CO M PANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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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
Crestview Partners [, L.P........c.coocnirneinniinciicnenns New YOrk.......ooceeveeneinnee .. | Distribution. 11/08/2013 | 09/25/2017 (VI I (0 0 0 0 0. 15,755 | oo, 15,755 0 0 0 0
EQT V (No. 2) Limited Partnershi Stockholm... Distribution 01/01/2010 |07/07/2017 .0 .0 0 0 0] .......105377 | ....... 105,377 0 0 0 0
Granite Global Ventures Il L.P . | Menlo Park.. . | Distribution. 10/05/2006 | 07/13/2017 0 0 0 0 0 194,684 0 0 0 0
Greenhill Capital Partners I, L.P.. .| New York.... . | Distribution 03/31/2014 | 08/07/2017 | .......... .0 ...0 0 0 01.....154824 | ... 154,824 0 0 0 0
JFL Equity Investors IV, L.P. . | New York.... . | Distribution. 10/23/2015 | 08/21/2017 | .......... 518,846 .0 .0 0 0 0].....518846 | ...... 518,846 0 0 0 0
JLL Partners Fund V, L.P. . | New York . . | Distribution, 05/04/2005 | 08/31/2017 | ....... 4,325,529 .0 0 0 0 0 . 4,325,529 | ... 4,325,529 0 0 0 0
NorthEdge Capital Fund I, L.P Manchester. . | GBR| Distribution 12/18/2015 | 07/28/2017 0 .0 0 0 0 649 0 0 0 0
Providence Equity Partners VI, L.P.. . | Providence.. . | Distribution 12/05/2006 | 07/28/2017 ...0 ) 0 0 0]......848412 | ....... 848,412 0 0 0 0
Public Pension Capital, LLC..... . | Distribution 05/16/2014 |07/31/2017 0 0 0 0 0 315,904 .315,904 0 0 0 0
Sentinel Capital Partners IV, L.P.. . . | Distribution. 05/23/2008 |07/11/2017 .0 .0 0 0 0 0 0 0 0
Silverfleet Capital Partners Il LP.. London.... . | GBR| Distribution 10/31/2014 | 09/05/2017 .0 .0 0 0 0 0 0 0 0
Snow Phipps Il L.P. . | New York . | Distribution. 12/18/2015 | 09/20/2017 0 0 0 0 0 0 0 0 0
Spire Capital Partners II, L.P New York.... . | Distribution. 11/27/2006 |07/17/2017 ..0 .0 0 0 0 0 0 0 0
Thomas, McNerney & Partners II, L.P........ Minneapoli . | Distribution 06/29/2006 |07/20/2017 .0 .0 0 0 0 0 0 0 0
Thompson Street Capital Partners |I, L.P. St. Louis . | Distribution 01/30/2007 | 09/08/2017 ..0 .0 0 0 0 63,046 | .......... 63,046 0 0 0 0
Trishield Special Situations Fund LLC...........cccccovuvnncs New York.......cocoovicnniinns .. | Distribution, 07/31/2014 | 07/27/2017 {0 [ [( 0 0 0 [ 295,606 | ........ 295,606 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated (| I (U I 0 0 0 0]... 11,383,305 |....11,383,305 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
AEW Partners VII, LP..........cccovirerierieniniineniens BOStON.....courvriirieris MA. | Distribution. 08/29/2014 | 09/27/2017 | .....conv.e. (6,190) 0 0 (U IO (6,190) | ...covevs (6,190) 0 0 0 0
Blackstone Real Estate Partners VI. New YOrk.......oocevveeneennee NY.. | Distribution. 03/29/2007 |08/30/2017 | ............ 72,835 0 0 (1 I 72,835 | .......... 72,835 0 0 0 0
PCCP Credit VI, LP. Los Angeles CA.. | Distribution 01/14/2015 {07/11/2017 | .......2,815,619 0 0 0]....2815619 | ... 2,815,619 0 0 0 0
Prime Finance Partners IV, LP..........ccccovevrnrnceinnn. Wilmington.........c.eeevnen. DE.. | Distribution. 10/03/2014 | 07/05/2017 | .......... 204,889 0 0 0| e 204,889 | ........ 204,889 0 0 0 0
Prime Finance Partners V, LP..........ccccocoveinnirncieenn. San Francisco.................. CA.. | Distribution 08/02/2016 |07/05/2017 | ........... (20,164) | ... 0 0 (1 I (20,164) | ......... (20,164) 0 0 0 0
Rialto Mezzanine Partners Fund, LP............ccccocviininne Miami FL...| Distribution. 09/17/2014 {07/27/2017 | .......1,400,639 0 0 0]....1,400,639 | .. 1,400,639 0 0 0 0
Rialto Real Estate Fund Il - Debt, LP...... Miami FL... | Distribution. 03/28/2017 |07/31/2017 | .......... 160,759 0 0 0| e 160,759 | ........ 160,759 0 0 0 0
Rossrock Fund Il New York.... . | NY.. | Distribution 07/25/2006 |07/12/2017 | ....... 1,571,306 0 0 (V1 - 1,571,306 | ..... 1,571,306 0 0 0 0
Tri Continental Capital VIl Limited Partnership. .| Toronto... .. | CAN| Distribution 05/31/2005 | 07/17/2017 | .......... 145,631 | ... .0 .0 .. 0 0 [ I 145,631 | ........ 145,631 0 0 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated . et | eenead 6,345,323 | .o (] I (U I 0 0 0 0. 6,345,323 | ..... 6,345,323 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Aquiline Simply Business Co-Invest L.P...........cc.c....... Grand Cayman................. CYM| Distribution 07/18/2016 | 08/08/2017 | ....... 5,058,368 | ....ocvvrrirnns (VI I (0 I 0 0 0 0 . 5,058,368 | ..... 5,058,368 0 0 0 0
ArcLight Energy Partners Fund VI, L.P.........cccocvvrnnnne Boston.......ccoevevvvcieieriene MA. | Distribution. 04/15/2015 {09/29/2017 | .......... 454,285 | ..ooocrrennnnd 0 | e [0 I 0 0 0 [0 [ 454,285 | ........ 454,285 0 0 0 0
Cerberus Institutional Partners VI, L.P. New York.... .. |NY.. | Distribution 12/16/2015 | 07/28/2017 | ...........(54,513) | ... 0 0 (U I (54,513) | cvvove (54,513) 0 0 0 0
Cohesive Capital Partners II, L.P......... New York.... .. |NY.. | Distribution 09/23/2014 | 08/25/2017 0 0 0 98,701 | oo 98,701 0 0 0 0
Content Revolution Coinvestment II, L.P... Los Angeles CA.. | Distribution 12/22/2016 |09/29/2017 0 0 0 0 0 0 0
Content Revolution Coinvestment, L.P. . | Los Angeles. .. | CA.. | Distribution 12/22/2016 |08/17/2017 0 0 0 0 0 0 0
CVC European Equity Partners V (B) L.P . |London .. | GBR| Distribution 01/01/2010 | 09/29/2017 0 0 0 0 0 0 0
Entertainment IP Fund, L.P.... Los Angeles CA.. | Distribution 12/11/2015 | 09/28/2017 0 0 0| e 116,201 | ........ 116,201 0 0 0 0
Global Infrastructure Partners Capital Solutions Fund,
L.P. New YOrk.......coceervvnirenes NY.. | Distribution. 12/15/2014 | 07/28/2017 0 0 0. 45444 | ... 45,444 0 0 0 0
Global Infrastructure Partners IlI-A/B, L.P.,.................. New York......ccccoevecuivennes NY.. | Distribution. 04/15/2016 | 08/02/2017 0 0 0] 3,542 | o 3,542 0 0 0 0
Herkules Private Equity Il (Jersey-Il) L.P.... Oslo NOR| Distribution. 01/01/2010 |07/31/2017 0 0 0].....605535 | .. 605,535 0 0 0 0
OpenGate Capital Partners I, LP........ . | Los Angeles. CA.. | Distribution 07/15/2016 | 07/10/2017 0 0 (V] 559,449 559,449 0 0 0 0
Paine & Partners Capital Fund lll, L.P...........cccccccouuuee Foster City.......cc.cooeuuunn. CA.. | Distribution 03/31/2006 | 07/12/2017 0 0 (U I 757,483 | ... 757,483 0 0 0 0
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Statement for September 30, 2017 of the TRAVELERS CASUALTY AND SURETY COMPANY
SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's 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
Riverwood Capital Partners Il L.P...........c.cccoocvneinnrnnns Menlo Park..........ccccouuennee CA.. | Distribution 08/13/2014 |09/29/2017 | ............ 80,921 | oo (VI I (0 0 0 0 0 80,921 | oo 80,921 0 0 0 0
Rizvi Opportunistic Equity Fund Ill, L.P... .| Birmingham. . | ML... | Distribution 10/17/2014 | 08/07/2017 3,537,230 .0 0 0 0 3,537,230 | ..... 3,537,230 0 0 0 0
Sheridan Production Partners III-A, L.P . | Houston.. TX.. | Distribution 10/17/2014 | 07/28/2017 1,695,000 0 0 0 0 1,695,000 | ..... 1,695,000 0 0 0 0
Staple Street Capital I, L.P................. . |New York.... . | NY.. | Distribution 12/22/2014 | 07/20/2017 | .......... 484,108 | ... ...0 0 0 (0 [ 484,108 | ........ 484,108 0 0 0 0
Transom Capital Fund I, LP.....c.oovninniniiniiniins Los Angeles CA.. | Distribution 07/30/2015 | 09/26/2017 | ......... (329,221) | ... .0 0 0 0 | s (329,221)] ....... (329,221) 0 0 0 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. .....13,944,912 0 0 0 0] ... 13,944,912 |....13,944,912 0 0 0 0
4499999. Subtotal - UNAffiliated. .. ... enrienines .....31,673,540 . .0 0 0 0 ... 31,673,540 |....31,673,540 0 0 0 0
4899999, TOMAIS........vvoeeveririeeieeeei et e ..31,673,540 | oo (V)] [P (O] 0 0 0 0]... 31,673,540 |....31,673,540 0 0 0 0
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Statement for September 30, 2017 of the T RAVE L E RS CAS UALTY AN D S U RETY CO M PANY

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S.
912828 N8 9 |U S TREASURY NOTES 1.375 2021 07 | e 09/20/2017........ VARIOUS 9,914,291
912828 U4 0 |U S TREASURY NOTES 1.000 2018 11 .1 09/20/2017........ J P MORGAN CHASE SECURITIES INC 4,979,118
912828 U9 9 |U S TREASURY NOTES 1.250 2018 12 . 09/28/2017........ BAS-MERRILL LYNCH....cc.oviviiriirerernereriniis 19,970,380
36179S QU 4 |GNMAII PASS T #MA4067 2.500 2046 11 .1 09/27/2017........ WELLS FARGO SECURITIES 48,810,315
36179S  UT 2 |GNMAII PASS T #MA4194  2.500 2047 01 .1 09/27/2017........ WELLS FARGO SECURITIES 44,584,438
38375B  SH 6 [GNR2012-H11 CACMO  1.750 2082 04.........ovvevrerirrireriersirseiersssssiessssisseensns | esveesassenns 09/20/2017........ PAR WRITE-UP.......ccovvmiiriirirniinicrcins 84,431
38375B B7 6 |GNR2012-H30 VACMO  1.750 2062 12........cvoiiriiniiirinisiisnssisisensnissesnsssnssness | onrernssneenes 09/20/2017........ PAR WRITE-UP 41,887
0599999.  Total - BONAS = U.S. GOVEIMIMENL. ...........iviieieiisitieeiieiiiieteissssetsstessesseesstesssssesssssssessssssssssassesssses | atsesssssssessessesassessesssssssessessesassassesssssessssessessesassessessessssessessesassessesssssssassessesassessessessesessessesnsassessessesessessessssessesssssnsans | absesssssssessessesssessessesnsessessesnsassessnssns | tessessessessssossessesnssnsasses 128,384,860
Bonds - U.S. Political Subdivisions of States
147051 VR 4 |CARY GENERAL OBLIGATION 2.750 2032 06..........covuurerermricererineisesnniereninserenes | eeveesenenenes 09/26/2017........ WELLS FARGO SECURITIES 1,541,389 | oo 1,560,000
248775  4H 8 |DENTON CO GENERAL OBLIGA 3.250 2038 07........ccuvrvmmrieririerieissisesiensrieenee | ceesnresesienns 06/16/2017........ CITIGROUP GLOBAL MARKETS 0 0
25009X LK 9 |DES MOINES GENERAL OBLIG 3.000 2035 06......... .| 08/22/2017........ JANNEY MONTGOMERY SCOTT INC..... 2,460,626 | .....coooovereeeeenn 2,515,000
343487  4Z 4 |FLOWER MOUND GENERAL OBL 5.000 2036 03 e .1 07119/2017........ PIPER JAFFRAY ..ot A4T,024 | oo 385,000
363658  JJ 5 | GALLATIN CO HSD #7 BOZEM 4.000 2034 06...........ccccoverererrrererierrirniierenieeeneens .| 0711412017 ........ DA DAVIDSON... 1,890,193 | oo 1,750,000
391554 BV 3 |GREATER ALBANY SCH DIST 5.000 2035 06 .| 07114/2017........ PIPER JAFFRAY. 3,240,374
447819  FA 6 |HURST EULESS BEDFORD ISD 4.000 2033 08 .| 09/12/2017 RAYMOND JAMES & ASSOC 1,609,268
520121 PX 6 |LAWRENCE GENERAL OBLIGAT 3.125 2036 09... .109/13/2017........ | MORGAN STANLEY. 569,710
55844R PN 8 | MADISON GENERAL OBLIGATI 2.875 2032 10 .1 09/20/2017........ PIPER JAFFRAY. 681,299
574157 3R 2 | MARYLAND NATIONAL CAP PA 3.000 2034 01... .1 07113/2017........ CITIGROUP GLOBAL MARKETS 1,626,735
662055 KN 1 |NORTH ROYALTON SCHOOL DI 4.000 2035 12 .| 07/26/2017........ STIFEL NICOLAUS & CO INC......ccovvvrrrane 743,799
771614 RV 8 |ROCHESTER ISD #535 GO S2 2.875 2031 02 .| 08/01/2017. MORGAN STANLEY... 338,303
849254 VX 2 |SPOTSYLVANIA CO GEN OBLI 3.000 2033 01.... .| 08/02/2017........| MORGAN STANLEY... 595,590
95640H HK 7 |WEST VALLEY-MISSION CCD 4.000 2032 08 .109/13/2017........ MORGAN STANLEY... 2,570,970
95640H  HP 6 | WEST VALLEY-MISSION CCD  3.000 2036 08.........cccouiimerimiimnnisinmssmmenssnessnsensns | seeersssssenes 09/12/2017........ MORGAN STANLEY. 2,386,738 | ..o 2,435,000
2499999. Total - Bonds - U.S. POIItICAl SUDGIVISIONS Of SEALES.............cccuiueiiiieiieiititeieeccteeecte ettt tetiet eeeetteteeeetet et s eeeeteteaetesesaeaee e eaetesesssses s esetesesssses s s et et esessesesesses et s snsesesnsesesssssesesasssses s sesesasnsaseesssesesesassssennsesesanans | eansesisaes 20,702,017 | oo 19,695,000
Bonds - U.S. Special R e and Special A
196632 ZW 6 | COLORADO SPRINGS UTILITI 5.000 2034 11. .| 09/14/2017 BARCLAYS GLOBAL 1,211,570 .1,000,000
395468 KX 8 | GREENSBORO ENTERPRISE SY 3.500 2037 06.... .| 07/2712017........ BAS-MERRILL LYNCH.....c.ovvvvvviiieierinrerinninns 2,562,833 | oo 2,490,000
586158 QC 4 |MEMPHIS ELEC SYS REV S20 3.500 2033 12.......ccvuerereiererinnrrerenirersesseererienisenns .1 09/15/2017........ RAYMOND JAMES & ASSOC 2,404,236 | ..o 2,300,000
58616P  BP 2 | MEMPHIS GAS SYS REV S201 4.000 2035 12 .1 09/15/2017........ RAYMOND JAMES & ASSOC 1,423,968 | ..o 1,300,000
837545 LS 9 |SOUTH DAKOTA CONSERVANCY 5.000 2031 08 .| 08/04/2017........ WELLS FARGO SECURITIES 2,953,913 | oo 2,410,000
31292M  FD 0 |FHLMC GOLD PASSTHRU  3.000 2043 03........cccouummnmiminminsrsnssneserenissesenessssesns | cos .1 09/26/2017........ NOMURA SECURITIES INTL 36,557,738 | oo 35,987,006
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. .. ... vuutuuirrrutusiresieierssssseeersares | terersassssesesssssssssssssesssssseesersese 48108 se 888 e0 8084884080818 0810884810808 418108010 E £ttt e ersnssanes AT 14257 | oo 45,487,006
Bonds - Industrial and Mi:
00507V AM 1 [ACTIVISION BLIZZARD  3.400 2027 06..........ccvrurerirrireirnnierersnseessesssseesssssseses | osveessssenes 08/30/2017........ BAS-MERRILL LYNCH....cc.vvviviiiiieierineirerinniens 1,017,690 | oo 1,000,000
00108W  AA 8 | AEP TEXAS INC (144A)  2.400 2022 10 .109/19/2017........ J P MORGAN CHASE SECURITIES INC 998,260 | ... 1,000,000
01748N  AE 4 | ALLEGION US HOLDING CO = 3.550 2027 10........cervrerrrrririrrcrrrirerierineines .1 09/18/2017........ J P MORGAN CHASE SECURITIES INC 1,995,160 | oo 2,000,000
023135  BA 3 | AMAZON.COM INC (144A) = 3.150 2027 08.......covvrervrererrrieersnrsrsissssesssssseenssssns | sosreressessnes 08/15/2017........ J P MORGAN CHASE SECURITIES INC 1,996,420 | ...ooovvviircee 2,000,000
03040W  AQ 8 | AMERICAN WATER CAPITAL C 2.950 2027 09........cocvuerrermerinmererinrieereniersesnnerenes .| 08/08/2017........ VARIOUS 1,991,260 .2,000,000
037833 DB 3 |APPLE INC 2.900 2027 09, .1 09/05/2017........ DEUTSCHE BANC......c..voiierieieieiciseieieissienes 1,997,760 .2,000,000
00206R EM 0 |AT&TINC 3.900 2027 08.......coovveieeierieiieieieeissiesi e .| 0712712017 ........ J P MORGAN CHASE SECURITIES INC 998,270 | ..o 1,000,000
06051G  GR 4 |BANK OF AMERICA CORP  3.593 2028 07 .1 07/18/2017........ BAS-MERRILL LYNCH.....c.ovriviriirereincireriniies 2,000,000 | ..o 2,000,000
06051G  GT 0 |BANK OF AMERICA CORP  3.093 2025 10 09/13/2017 BAS-MERRILL LYNCH 1,000,000 | ..o 1,000,000
05526D BA 2 | BAT CAPITAL CORP (144A) 3.557 2027 08.... 08/08/2017........| DEUTSCHE BANC.. 2,000,000 .2,000,000
05565E AT 2 |BMW US CAPITAL LLC (144A 3.300 2027 04. .|C.... 07/11/2017 J P MORGAN CHASE SECURITIES INC 1,007,300 1,000,000
100743  AK 9 |BOSTON GAS COMPANY 3.150 2027 08 Cuoerre 07/31/2017........ GOLDMAN SACHS & CO 999,080 | ..o 1,000,000
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Statement for September 30, 2017 of the T RAVE L E RS CAS UALTY AN D S U RETY CO M PANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
127055  AK 7 | CABOT CORP 3.400 2026 09. .| 09/08/2017 MIZUHO INTERNATIONAL PLC 1,004,090 .1,000,000 2FE....
171340 AN 2 | CHURCH & DWIGHT CO 3.150 2027 08.......... .1 07/20/2017........ BAS-MERRILL LYNCH.....c.ovvvivviieieinriseerinninns 998,970 | oo 1,000,000 2FE
20030N  CA 7 |COMCAST CORP 3.150 2028 02 .| 08/01/2017........ MIZUHO INTERNATIONAL PLC 1,998,740 .2,000,000 0 [1FE
20605P AH 4 |CONCHO RESOURCES INC  3.750 2027 10. .1 09/13/2017........ BAS-MERRILL LYNCH....cc.oviviiriirerernereriniis 1,992,720 .2,000,000 0 |3FE
20826F AQ 9 |CONOCOPHILLIPS 4.950 2026 03. .1 09/27/2017........ BAS-MERRILL LYNCH... 1,034,146
219350 BB 0 |CORNINGINC 2.900 2022 05 .| 07111/2017........ MORGAN STANLEY. 1,027,769 .
224044  CJ 4 |COX COMMUNICATIONS INC ( 3.500 2027 08..........covurrvrerrrirerrnriserensseiserssiessannne | covverensnssnes 07/24/2017........ RBC CAPITAL MARKETS 995,220 | .ocviiieeeee 1,000,000
22822V AH 4 |CROWN CASTLE INTL CORP  3.650 2027 09 .| 07/26/2017........ MORGAN STANLEY ..o 1,003,200 | oo 1,000,000
25470D AR 0 | DISCOVERY COMMUNICATIONS 3.950 2028 03..........ccocvrrmrmmrrirerinrieereriersnsnene .1 09/07/2017........ GOLDMAN SACHS & CO 996,430 | ... 1,000,000
278062 AG 9 |EATON CORP 3,103 2027 09.....cvovieieieiseieeie s .| 09/06/2017........ J P MORGAN CHASE SECURITIES INC 1,000,000 | oo 1,000,000
26884L  AF 6 |EQT CORP 3.900 2027 10 .1 09/27/2017........ CITIGROUP GLOBAL MARKETS........cooeiriiieirieineiseieiseseseissesessssssessesnsesseenns 999,180 | oo 1,000,000
26884A BG 7 |ERP OPERATING LP 3.250 2027 08.......cooeviiririeinisieissessnessessnis | s 07/31/2017........ CITIGROUP GLOBAL MARKETS........coviuiiiriiieininsiieriessiesiesisssesesiessenens 998,220 | ..o 1,000,000
33738M  AA 9 |FIRST UNION NORTH CAROLI 6.180 2036 02.... .| 08/17/2017........ KEYBANC CAPITAL MARK 110,915 ....100,000
345397  YQ 0 |FORD MOTOR CREDIT CO LLC 2.979 2022 08.. .| 07/31/2017........ CITIGROUP GLOBAL MARKETS.......ocmiiirmiiiierisieeerississiesssssssssesessssiensnes 1,000,000 .1,000,000
35802X  AF 0 |FRESENIUS MED (144A)  5.875 2022 01 C.... 07/14/2017........ MORGAN STANLEY .....coooiiivirieeiveinisnirereninnines 380,215 | .o 341,000
35802X  AJ 2 |FRESENIUS MED (144A)  4.750 2024 10 C.. 09/25/2017........ VARIOUS 2,052,574 | ..o 1,900,000
369550 AZ 1 |GENERAL DYNAMICS CORP  2.625 2027 11 .| 09/12/2017....... J P MORGAN CHASE SECURITIES INC 1,956,880 .2,000,000
38141G WL 4 |GOLDMAN SACHS GROUP  3.691 2028 06. .| 08/28/2017........ | GOLDMAN SACHS & CO 1,013,730 .1,000,000
38141G WM 2 | GOLDMAN SACHS GROUP  2.905 2023 07. .| 07/19/2017......... GOLDMAN SACHS & CO 1,000,000 .1,000,000 0
418056 AV 9 |[HASBROINC 3.500 2027 09 .| 09/08/2017........ BAS-MERRILL LYNCH... 998,740 | ..o 1,000,000 0
437076 BT 8 |HOME DEPOT INC 2.800 2027 09 .| 09/05/2017........ BAS-MERRILL LYNCH... 1,994,800 | oo 2,000,000 0
443510  AH 5 |HUBBELL INC 3.150 2027 08 .| 07/31/2017 J P MORGAN CHASE SECURITIES INC 992,000 1,000,000 0
44644A  AB 3 |HUNTINGTON NATIONAL BANK 2.500 2022 08 .| 08/02/2017........ | BAS-MERRILL LYNCH... 997,620 .......1,000,000 0
44932H AC 7 |IBM CREDIT 2.200 2022 09......couevrieriireitirieree e .1 09/05/2017........ J P MORGAN CHASE SECURITIES INC 2,000,000 | ..ooooieriireieieeeaen 2,000,000 0
49456B  AM 3 | KINDER MORGAN INC 3.150 2023 01 .| 08/03/2017........ J P MORGAN CHASE SECURITIES INC 1,995,480 | ..ooovvoreieeeereie 2,000,000 0
50540R AU 6 |LABORATORY CORP 3.600 2027 09, .| 08/15/2017........ WELLS FARGO SECURITIES 998,490 | ...oovviiiees 1,000,000 0
55279H AQ 3 |MANUFACTURERS & TRADERS 3.400 2027 08...... .| 08/14/2017 J P MORGAN CHASE SECURITIES INC 999,660 1,000,000 0
565849 AP 1 | MARATHON OIL 4.400 2027 07 .| 07/14/2017........| VARIOUS 2,992,130 ......3,000,000 0
579780 AN 7 |MCCORMICK & COMPANY INC  3.400 2027 08..........ccocrvrrrermrrnrererrnesernnsersnsserenns .| 08/09/2017........ BAS-MERRILL LYNCH.....c.ovvvvvviiieierinrerinninns 996,550 | .ucvuciiieieeee 1,000,000 0
59217G  CK 3 |MET LIFE GLOBAL FUNDING 3.000 2027 09. .1 09/12/2017........ J P MORGAN CHASE SECURITIES INC 1,996,060 | ..o 2,000,000 0 [1FE
636180 BN 0 |NATIONAL FUEL GAS CO  3.950 2027 09.... .| 09/18/2017........ BAS-MERRILL LYNCH......ccooovivirnririnriiiniinciienes 993170 | oo 1,000,000 0
637417  AK 2 |NATIONAL RETAIL PROPERTI 3.500 2027 10 .| 09/06/2017........ WELLS FARGO SECURITIES 995,930 | .o 1,000,000 0
64110D  AF 1 |NETAPPINC 3.300 2024 09......cvueierieiieiere i .| 09/26/2017........ MORGAN STANLEY......cooviermririririnireiinnirererinsines 999,750 | oo 1,000,000 0
651229 AW 6 |NEWELL BRANDS INC 42002026 04.........ooovnieiiieiiirenicicieeeese e | s 08/31/2017........ BAS-MERRILL LYNCH.....c.oovvvvviiiieierincirerinninns 1,067,420 | ..o 1,000,000
666807 BK 7 |NORTHROP GRUMMAN 3.200 2027 02 .| 08/28/2017........ U S BANCORP..........coiiiieiniieiiceiree e 1,022,140 | oo 1,000,000
682680 AS 2 |ONEOKINC 4.000 2027 07. .| 07/10/2017........ CITIGROUP GLOBAL MARKETS.......couiimmiinieieiseiseississssiseesssssssssssssssesnes 998,450 | ... 1,000,000
701094  AH 7 |PARKER-HANNIFIN CORP  3.250 2027 03 .| 08/03/2017........ GOLDMAN SACHS & CO 1,019,620 | oo 1,000,000 TFE. i
708696  BY 4 |PENNSYLVANIA ELECTRIC CO 3.250 2028 03... .| 09/05/2017........ CITIGROUP GLOBAL MARKETS........cooeirieieiririnseseieisesesessesessssssessesnsessennns 998,580 | ..o 1,000,000 2FE
742718  EN 5 |PROCTER & GAMBLE CO  1.850 2021 02........ccvvvrrrrrrernnreirerisissesissisnsssiinnnns | cenreessnnsnes 08/22/2017........ U S BANCORP........coiiiiniiiieinsisie e ssesssene 999,500 | ..o 1,000,000 TFE i
74460D AC 3 |PUBLIC STORAGE 3.094 2027 09 .1 09/13/2017........ MORGAN STANLEY......cooovievimirierinereiinnireresineenes 1,000,000 .1,000,000 0 |1FE
7591EP  AM 2 |REGIONS FINANCIAL CORP  2.750 2022 08.. .| 08/07/2017........ GOLDMAN SACHS & CO 1,998,980 | . .2,000,000
760759 AM 2 |REPUBLIC SERVICES 4.750 2023 05 .| 08/31/2017........ MORGAN STANLEY .....cooviivimiineinernisnirereninnines TTA50 | e 1,000,000
78355H  KF 5 |RYDER SYSTEM INC 2.500 2022 09.......coiveeirrirrerineieri e .| 08/01/2017........ BNP PARIBAS.............. 997,580 | oo 1,000,000
80282K AN 6 | SANTANDER HOLDINGS USA ( 4.400 2027 07 07/12/2017 VARIOUS 1,503,430 .1,500,000
811065 AF 8 | SCRIPPS NETWORKS 3.500 2022 06.. .1 07/11/2017........ | J P MORGAN CHASE SECURITIES INC 1,029,650 .1,000,000
84265V AH 8 | SOUTHERN COPPER CORP  3.8752025 04 08/22/2017 GOLDMAN SACHS & CO 1,037,500 .1,000,000




Statement for September 30, 2017 of the T RAVE L E RS CAS UALTY AN D S U RETY CO M PANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

Z2'¥030

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
855244  AK 5 | STARBUCKS CORP 2450 2026 06..........cvorercerrieiieirieriesieeerssiesesssenssnens | s 08/02/2017........ CREDIT SUISSE FIRST BOSTON.........ccovvnrireririnnns 583,572 | oo 600,000 | ..oovuvererrririrererieeerereeenen 2,123 [1FE .
883203 BY 6 |TEXTRONINC 3.3752028 03..... .. | 09/11/2017........ CITIGROUP GLOBAL MARKETS......ocmiiirmirirerisieeserisisssessssssssessssssssessenes 999,660 | oo 1,000,000 2FE
883556  BX 9 | THERMO FISHER SCIENTIFIC 3.200 2027 08... .. | 08/10/2017. J P MORGAN CHASE SECURITIES INC . 1,985,260 ..2,000,000 2FE.
893574  AH 6 | TRANSCONTINENTAL GAS PIP 7.850 2026 02. .. | 08/28/2017........ ROBERT W BAIRD & CO. 2,101,243 | i 1,610,000 2FE e
902494  BF 9 |TYSON FOODS INC 2.250 2021 08, .. | 08/21/2017........ BAS-MERRILL LYNCH....c..oveireinreiniscerieis 998,140 1,000,000 2FE.
914713 P8 9 |UNIV OF NC CHAPEL HILL R 2.268 2023 12.. .. | 09/15/2017. J P MORGAN CHASE SECURITIES INC . 2,545,000 cern2,545,000 1FE
92343V EB 6 | VERIZON COMMUNICATIONS ( 3.376 2025 02. .. | 08/15/2017........ EXCHANGED.........coiiiiiiniinieiseie et ssssssenes 6,032,000 | ..o 6,032,000 2FE
92826C AC 6 |VISAINC 2.800 2022 12 .. | 08/14/2017........ WELLS FARGO SECURITIES 1,024,580 ..1,000,000 1FE...
92826C AD 4 |VISAINC 3.150 2025 12 .. | 08/28/2017........ BAS-MERRILL LYNCH....c.ovviveiiiireieineireriniinns 1,027,860 ..1,000,000 1FE...
928563 AB 1 |VMWARE INC 2,950 2022 08.........coreveieieriireee s | e 08/16/2017........ J P MORGAN CHASE SECURITIES INC . 997,920 | oo 1,000,000
94106L  BD 0 | WASTE MANAGEMENT INC  2.400 2023 05........ccvervrrererenrincirerinniseeeniensesesenenes .| 0711172017 ........ MIZUHO INTERNATIONAL PLC 988,310 | oo 1,000,000
96145D  AA 3 | WESTROCK CO (144A) 3.000 2024 09 .. | 08/21/2017........ BAS-MERRILL LYNCH......cccoovvviirininerinnirerirenes 997,210 | oo 1,000,000
96145D AC 9 |WESTROCK CO (144A) 3.375 2027 09.....ovorreeieiereireeeriseeeeee e | ceeeeseniennnes 08/21/2017........ BAS-MERRILL LYNCH.....c.cvvvreierernnsceeinirs 999,560 | ..o 1,000,000
98978V AL 7 [ZOETIS INC 3.000 2027 09 .. | 09/05/2017........ BARCLAYS CAPITAL INC 994,440 | ..o 1,000,000
88579Y  AY 7 |3M COMPANY 2.8752027 10.. .. [ 09/21/2017........ BAS-MERRILL LYNCH....c..ovviieinireinisirenieins 1,987,720 | oo 2,000,000
01626P  AH 9 |ALIMENTATION COUCHE - TA 3.550 2027 07.......ccccvvueruereriererinnerenrierensnsiersnieens | oeveeesnnenenes 07/19/2017........ WELLS FARGO SECURITIES 998,660 | ..o 1,000,000
00182E  BF 5 |ANZ NEW ZEALAND INTL/LDN 3.450 2027 07 D... 07/11/2017........ RBC CAPITAL MARKETS 1,995,800 | oo 2,000,000
05579H  AH 5 |BNZ INTL FUNDING (144A) 2.650 2022 11 D... 07/27/2017........ RBC CAPITAL MARKETS 998,220 | ..ovvrerreirirerieeeeniens 1,000,000
21987B AW 8 |CODELCO (144A) 3.625 2027 08 [ DI 07/25/2017........ HSBC.....coci i nses 1,964,740 | oo 2,000,000
2027A0  JT 7 | COMMONWEALTH BANK AUST ( 3.150 2027 09.........coovvrerreieierinirierierseieenenes D... 09/13/2017........ CITIGROUP GLOBAL MARKETS.......coiiirreiiierisiieieie e sesssneessees 999,150 | oo 1,000,000
23329P  AC 4 |DNB BANKASA (144A)  2.1252020 10 D... 09/25/2017........ MORGAN STANLEY.....cooviirmririirinireirnnieresineens 999,250 | .o 1,000,000
40049 BB 2 |GRUPO TELEVISASAB  4.6252026 01.........cvvemrveerrierirerirrersrrissiesesieneeseseeins | DI 07/06/2017........ CITIGROUP GLOBAL MARKETS........cotiurirriiieirieiieriessiessesisssesesiessenens 1,048,690 | ..ooovveiiiie 1,000,000
44962L  AB 3 |IHS MARKIT LTD (144A)  4.750 2025 02 D... 07/10/2017........ WELLS FARGO SECURITIES 1,055,000 ..1,000,000
71656L BS 9 |PETROLEOS MEXICANOS (144 6.500 2027 03.. . D... 07/11/2017........ J P MORGAN CHASE SECURITIES INC . 1,054,870 ..1,000,000 | ...........
75625Q  AE 9 |RECKITT BENCKISER TSY (1 3.000 2027 06 [ DI 07/19/2017........ 996,240 | ..o 1,000,000 | ..o 2,333 | 1FE
90352  AE 3 |UBS GROUP FUNDING (144A) 2.859 2023 08... . | 08/07/2017........ 1,000,000 1,000,000 0 |1FE
14314W  AA 9 |CARMX 2017-3 A1 1.350 2018 08 e .. | 07/18/2017........ BAS-MERRILL LYNCH . 44,450,000 ....44,450,000 0 |1FE
36254U  AA 8 | GMCAR 2017-2A A1 (144A) 1.3502018 07..... et | e 07/11/2017........ DEUTSCHE BANC......c..coiieiirrieieineirereeseienineiees . 26,000,000 | .ooovorrerieireriereieee 26,000,000 0 |1FE
43814P  AA 8 |HAROT 2017-3 A1 1,280 2018 10, cuveeivcerirrieineie s nses .. | 09/25/2017........ J P MORGAN CHASE SECURITIES INC . . 33,000,000 ....33,000,000 0|12
50117N  AA 2 |KCOT 2017-1A A1 (144A) 1.300 2018 08 .| 07/18/2017........ J P MORGAN CHASE SECURITIES INC .. .. 33,000,000 ....33,000,000 0 |1FE
65477P  AD 3 |NAROT 2014-A A4 1.340 2020 08......oivuiiiiiiiienisrisnisnisi e | s 09/13/2017........ GOLDMAN SACHS & CO . 13,478,737 ....13,481,622 0 |1FE
3899999. Total - Bonds - Industrial and Miscellaneous. ..261,606,390 ..260,490,622 257,517
8399997. Total - Bonds - Part 3......... . R ..457,807,524 .455,652,418 | .. 617,638
8399999, TOAl = BOMAS. ... terereetiaesseserssse st es st eessss e ess stk e0 828 e 18880808808 seE et aee e41eEseeEoeEee 8o E L1 ee 8o E oL E AL 840 E L08R 84E 8884 E e E 8 LR E 8L L L8R LR AL £ R LR R E bR et E R bt e | eRbeteEsenE et st ettt n sttt ents | benrientessens e en st 457,807,524 | oo 455,652,418 | ..ovvviviirinns 617,638
Common Stocks - Industrial and Miscell
83304A 10 6 [SNAP INC CLASS Aottt ssensens | esssssansnenes 08/07/2017........ DIST FROM PARTNERSHIP........ccotiiriiiiiiiernsiesisisissiessssssiessssisssesssnns | oevsssnssesssssessssssssses e 261,920.000 | .ovvvveerierenieeriieenan 3,537,229 XXX (0 1 RN
98416 11 8 | XERIUM TECHNOLOGIES INC.......ccoiiiiiiiiiiinisniieisiissisnsnsssessnssensnssnssenssnssssensens | aosnesensensenes 09/25/2017........ DIST FROM PARTNERSHIP........ooiiiiiiiininiisinieisisieni s ssisenssnssnsenssnins | eonesessesssnsssssensssssensensnes 18,606.000 | ..o 110,148 XXX (O SRR
9099999. Total - Common Stocks - Industrial and Miscellaneou 3,647,377 XXX 0
9799997. Total - Common Stocks - Part 3........cccoovviiiiiiniinns 3,647,377 XXX 0
9799999. Total - Common Stocks...............c.ccu....... 3,647,377 XXX 0
9899999. Total - Preferred and Common Stocks. . R 3,647,377 XXX . .. 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........iuiiiiiriiiieiiieriitisisesi sttt seens e iie | eesesssssetesesseess et ees b sessee e es s ee s 8 E e ee s E e E 8oL E e e e R 8oL b e et s et b et b bt enese | ebbesesebsessatesen s b ent bt ensensnesenes | coebinssesssessssesensensneses s 461,454,901 XXX 617,639 XXX

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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Bonds - U.S. Government
797224 AA 0 |SAN CLEMENTE 3.585. i .| 08/27/2017. | REDEEMED.... JESTSRUTIN RO 110,601 | ..ccovovee 110,601 | .ccovveee 110,601 | covveierenne 110,601 | coovvvvvereen0 [ i |0 [ i [0 | s 110,601 08/27/2021. | 1.
912810 DZ 8 |USTREASURY BONDS  8.875.. .| 08/15/2017. | MATURED........ SOOI PPN 10,000,000 | ..... 10,000,000 | .....12,248,471 10,492,091 ..10,000,000 08/15/2017.
09751W AA 9 [BOLDINILTD 3.600 07/19/2017. | REDEEMED.... 50,000 50,000 50,000 ....50,000 07/19/2035.
36202F 2L 9 |GNMAII PASS #00005279 3.500............. .| 09/20/2017. | PAID ON PRINCIPAL RTINS SR 539,928 | .......... 539,928 | ......... 561,778 01/20/2042.
36202F 3M 6 |GNMA I PASS #00005304 3.500... .| 09/20/2017. | PAID ON PRINCIPAL 509,009 509,009 02/20/2042.
36202F 4Q 6 |GNMA Il PASS #00005331 3.500... .| 09/20/2017. | PAID ON PRINCIPAL JESTSRUTIN RO 510,830 | .......... 510,830 03/20/2042.
36202D 6D 8 |GNMAIIPASS #3568  5.000... .1 09/20/2017. | PAID ON PRINCIPAL 98,298 ...98,298 06/20/2034.
36202E CM 9 |GNMAIIPASS #3676  4.500... .. | .. [ 09/20/2017. | PAID ON PRINCIPAL [ESTTURTSUPI RO 159,392 .159,392 02/20/2035.
36202E EU 9 |GNMA I PASS #3747  5.000...........c0.... ..109/20/2017. | PAID ON PRINCIPAL 08/20/2035.
36202E FM 6 |GNMA I PASS #3772  5.000 .| 09/20/2017. | PAID ON PRINCIPAL 10/20/2035.
36213C  YY 0 |GNMA PASS TH #550727 5.000.. .| 09/15/2017. | PAID ON PRINCIPAL 11/15/2035.
36290R U6 8 |GNMA PASS TH #615405 4.500 .| 09/15/2017. | PAID ON PRINCIPAL 08/15/2033.
36291A DH 9 |GNMA PASS TH #622104 4.500 .| 09/15/2017. | PAID ON PRINCIPAL 09/15/2033.
36292F H6 7 |GNMA PASS TH #647453 5.000 .1 09/15/2017. | PAID ON PRINCIPAL 10/15/2035.
36225A ER 7 |GNMA PASS TH#780144 7.000.. .| 09/15/2017. | PAID ON PRINCIPAL 07/15/2024.
38373R  SY 6 |[GNR2001-40ZCMO  6.000 .| 09/20/2017. | PAID ON PRINCIPAL revernenn:87,110 08/20/2031.
383758 SH 6 |GNR2012-H11 CACMO  1.750... . 109/20/2017. { PAID ON PRINCIPAL........cooovmrrres | correrirariinriisniinens | 00000.3,354,310 | .......3,354,310 | ....... 3,430,306 3,354,310 04/20/2062.
38375B B7 6 |GNR2012-H30 VACMO 1.750... . 109/20/2017. | PAID ON PRINCIPAL.......cccccovrmrenns [ orreerererseiierinnies | crereennn 116,896 | ... 116,896 | .......... 116,019 | v 116,207 | 0 | 889 | 0 {889 | 0 | e 116,896 12/20/2062.
36225C BX 3 [G2(ARM) #80053 2.375.. .1 09/20/2017. | PAID ON PRINCIPAL 03/20/2027.
36225C CN 4 |G2(ARM) #80076 2.625.. .| 09/20/2017. | PAID ON PRINCIPAL 05/20/2027.
52517# AD 5 |FHA LEHMAN 92-APROJ L 6.930. .| 07/25/2017. | MATURED........ 07/25/2017.
000000 00 O |FHAMERRILL LYNCH 185- 6.810. .| 09/25/2017. | PAID ON PRINCIPAL 10/25/2018.
38378X P86 2 |GNR 2014-166 PL (PROJE 2.500... .| 09/16/2017. | PAID ON PRINCIPAL 263,073 263,073 05/16/2055.
38379R VW 0 |GNR 2017-76 AD 2.400.. .1 09/16/2017. | PAID ON PRINCIPAL v 43,476 ...43,476 12/16/2056.
83162C UP 6 |SBAP 2012-20B 1 2.630.. .| 08/01/2017. | PAID ON PRINCIPAL 372,549 | . .372,549 02/01/2032.
83162C WA 7 |SBAP 2014-20A1 .| 07/01/2017. | PAID ON PRINCIPAL JESTSUPIN RO 514,771 | e 514,771 01/01/2034.
83162C  YG 2 |SBAP 2017-20A 1 2.800.. .1 07/01/2017. | PAID ON PRINCIPAL s | s 161,517 | oo 161,517 01/01/2037. | 1.
0599999. Total - BoNdS = U.S. GOVEMMENE. .. .cvuiieiisirisieisississeissess e eessesssssesseessssss sttt snnsssnsensssnsns | seees 17,214,956 | ..... 17,214,956 | .....19,580,292 17,780,920 .17,214,956 ..1,027,763 XXX XXX
Bonds - U.S. States, Territories and P ions
574192 F5 4 |MARYLAND GENERAL OBLIG 5.000....... .| 08/01/2017. | REDEEMED.... [ESTUTRNRRIN PPN 16,400,000 | ..... 16,400,000 | .....17,492,076 | ......... 16,794,394 | ..o 0| e (394,394) | ..ovvvnvnnd 0 | s (394,394) | ...overvnrennn 0| e 16,400,000 |.....c.coonne.. (V10 RO (V1 IO 0. 820,000 | 08/01/2021. | 1FE............
605579 7N 5 |MISSISSIPPI GENERAL OB 5.375........... ..107/01/2017. | MATURED........ [T P 7,705,000 | ....... 7,705,000 | ....... 8,550,316 | ..ccovvnce 7,743,231 | oo 0| e (38,231) | oovvvrinncns 0 [ (38,231) [ ovevavernnenad [ I 7,705,000 | ..o (U I (V] [ 0 ... 414,144 |07/01/2017. | 1FE............
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. .......ciis orviirriresimessessissssssessensssessssssssssssssensesssssnsssssssssssenens | oo 24,105,000 | ..... 24,105,000 | .....26,042,392 | ......... 24,537,624 | oo 0] . (432,624) | ..o [ (432,624) | ....ocvenennn [ I 24,105,000 |....ccoorr 0 [ (] [ 0 |..1,234,144 XXX XXX
Bonds - U.S. Political Subdivisions of States
018095 ZH 5 |ALLEN GENERAL OBLIGATI 5.000.......... ..108/10/2017. | STIFEL NICOLAUS & CO INC....... JSTRRRO PP 1,750,827 | ....... 1,520,000 | ...... 1,895,622 . 0] (24,898) [ ovvovrerienn0 | e (24,898) [ ...cccrvvvenn0 | 101,688,272 |0 | .0 62,555 | ........62,555 | ... 76,000 | 08/15/2022.
018095 ZJ 1 |ALLEN GENERAL OBLIGATI 5.000.......... .. | 08/24/2017. | WELLS FARGO SECURITIES........ OO 1,833,168 | ....... 1,600,000 | ....... 1,979,936 | ...........1,795,833 w0 | (26,791) | ovvvevreen0 [ (26,791) . 0] 84,127 | 84,127 | 83,111 | 08/15/2023.
052430 CH 6 |AUSTIN ISD GENERAL OBL 5.000.......... ..| 08/01/2017. | REDEEMED.... JSTSTORRROO PP 5,400,000 | ...... 5,400,000 | ...... 5,773,140 | .....c..... 5,534,648 | .....ccccouuue 0] ... (134,648) | ..ccooeeen0 | e (134,648) 0 5,400,000 (U [OPPOUPPORPPOON 4 I ISPPOORPOOOPROOOON | I OO 270,000 | 08/01/2023.
158843 UV 2 |CHANDLER LTGO REF S200 5.000......... .1 07/01/2017. | MATURED........ reveeerensrenenes | e 1,000,000 | ....... 1,000,000 | ....... 1,087,010 | ...........1,005,148 | ...cccoeerien0 | v (5,148) | .ovevvcee0 [, (5,148) [ ...cvvrvennnd [V I 1,000,000 |...ccovvernee. 0 [ evverrerenn0 | eeriiiinnn0 [ 50,000 | 07/01/2017.
158843 UW 0 |CHANDLER LTGO REF S200 4.375......... .. 07/01/2017. | REDEEMED.... revneeneserenenes | e 3,500,000 | ....... 3,500,000 | ....... 3,587,815 | ......0..3,505,231 | o0 | e (5,231) (5,231) 0 3,500,000 (O [UPOUPPURROON 4 I ISOPOURPIUOPPOOON | I OO 153,125 | 07/01/2018.
158843 UX 8 |CHANDLER LTGO REF S200 4.375......... ..|07/01/2017. | REDEEMED.... ST P 3,500,000 | ...... 3,500,000 | ...... 3,567,410 | ..........3,504,029 | ...ccoooeienn0 | v (4,029) (4,029) 0 3,500,000 0 {0 | ceireiieienn0 | 153,125 | 07/01/2019.
355694 6U 9 |FREDERICK CO GENERAL O 4.000........ .. 1 08/10/2017. | JANNEY MONTGOMERY SCOTT | [ ...ueouveurvrcrierirns | werverenas 556,895 | .......... 490,000 | ......... 581,909 | .o 541,522 | 0 [ (5,460) | ..vvvvreen0 [, (5,460) [ ...oonrreennd 0 | s 536,062 | ....cocevnnenn 0. 20,832 | . 20,832 | ....... 20,362 | 08/01/2023.
355694 7B 0 | FREDERICK CO GENERAL O 4.000........ ..109/14/2017. | BARCLAYS CAPITAL INC......cocovver | correirerrerinineirerinns | oo 4,511,960 | ....... 4,000,000 | ....... 4,750,280 | ..........4,420,591 | ...ccccooveeenl0 | o [CIVAL) | E— [V I (51,236) [ ..vvoerereaene (VI IO 4,369,355 | ...cocriunn. 0. 142,605 | ....... 142,605 | ..... 180,889 | 08/01/2023.
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442565 QX 8 |HOWARD CO GENERAL OBLI 5.000....... .. 08/15/2017. | MATURED........ 2,500,000 2,500,000 2,823,150 0 [ (18,644) 0 2,500,000 (V8 [UPPOUPPURPPOON 4 I ISOPOORPPURPROOPOON | I OO 125,000 | 08/15/2017.
478449 6X 4 |JOHNSON CO GENERAL OBL 5.000....... .. 09/01/2017. | MATURED........ JEOTTTRTRII PV 1,325,000 | ....... 1,325,000 | ....... 1,557,829 0 | (21,897) | o0 [ e (21,897) [ o (U I 1,325,000 |...ccoovernnens 0 [ correrieennd0 | eeriiienen0 [ 66,250 | 09/01/2017.
659154 6N 3 |NORTH EAST ISD GO S200 5.000........... ..| 08/01/2017. | REDEEMED.... revreennnenenes | o 3,000,000 | ....... 3,000,000 | ....... 3,204,780 0] (73,912) 0 3,000,000 0 |0 | iiiinnl0 | 150,000 | 08/01/2024.
667027 G3 4 |NORTHSIDE ISD GO REF S 5.000.......... .| 08/15/2017. | REDEEMED.... reverneeeennerenienes | e 1,295,000 | ....... 1,295,000 | ....... 1,348,859 | ...........1,299,021 | ..occovirien0 | e (4,021) | vvevereenn0 [ (4,021) [ o [V I 1,295,000 | ...coorvvernens 0 [ coererreeennd0 | eiiinnn0 [ 64,750 | 08/15/2022.
667027 G4 2 |NORTHSIDE ISD GO REF S 5.000.......... ..| 08/15/2017. | REDEEMED.... JRTSTORRO PP 1,360,000 | ....... 1,360,000 | ...... 1413217 | 1,363,974 | il [ idB974) | 0 | (3,974) | (V1 I 1,360,000 | ...coovrrnnd 0 |0 | iveiennnn0 | 68,000 | 08/15/2023.
667027 G5 9 |NORTHSIDE ISD GO REF S 5.000.......... .| 08/15/2017. | REDEEMED.... reverenessrenenes | e 1,425,000 | ....... 1,425,000 | ....... 1,477,269 | ........1,428,903 | ..cocovvveeen0 [ eiiienne(3,903) | o [ riiiieeend(3,903) [ o0 | 1,425,000 |0 [0 | 0 [ 71,250 | 08/15/2024.
667027 G6 7 |NORTHSIDE ISD GO REF S 5.000.......... .| 08/15/2017. | REDEEMED.... JEOTTTRTRII PV 1,500,000 | ....... 1,500,000 | ....... 1,552,575 | ...c.ee1,503,926 | .oovvviviinen0 | i (3,926) | .ovevereen0 [ iiiiennr(3,926) [ o0 | 11,500,000 | o0 [0 | 0 [ 75,000 | 08/15/2025.
667027 G7 5 |NORTHSIDE ISD GO REF S 5.000.......... .. | 08/15/2017. | REDEEMED.... JSTRRRO PP 1,575,000 | ....... 1,575,000 | ....... 1,627,652 | ..........1,578,930 | .ccovrvvirnnnn0 | o (3,930) | oovvvrveeren0 {3,930 [ e | 1,575,000 | i [0 | 0 [ 78,750 | 08/15/2026.
667027 G8 3 |NORTHSIDE ISD GO REF S 5.000.......... .| 08/15/2017. | REDEEMED.... JEOTUTRRI P 1,650,000 | ....... 1,650,000 | ....... 1,701,134 [ (3,816) . . 20 0 [0 | 82,500 | 08/15/2027.
667027 G9 1 |NORTHSIDE ISD GO REF S 5.000.......... .| 08/15/2017. | REDEEMED.... JRTSTORRO PP 1,735,000 | ....... 1,735,000 | ....... 1,787,362 | ... 1,738,907 | .vvvrvirennn0 [ iiriend(3,907) | o0 | oiieieceen(3,907) | (U I 1,735,000 | ..ccovvirnnen. 0 [ orrvrireeenn0 | eeiriiieen0 [ 86,750 | 08/15/2028.
712838 MC 2 |PEORIA GENERAL OBLIGAT 5.000......... .1 07/01/2017. | MATURED........ reveeeerensrenienes | e 3,885,000 | ....... 3,885,000 | ....... 4,269,149 | ...........3,907,300 | ....cccorevrnn0 | e 0 3,885,000 (0 [UPOURPPURRROON o I ISOPOURPPORPROOPOON | I OO 194,250 | 07/01/2017.
626905 HB 2 |RIVERSIDE CO MURRIETA 5.000.......... ..| 09/01/2017. | REDEEMED.... JEOTTTTRI OV 6,050,000 | ....... 6,050,000 | ....... 6,551,969 | ...........6,087,888 | .....ccccceen.0 | o ! 0 6,050,000 0 [ orieeeeereen0 | eeieeiiieieen0 | 302,500 | 09/01/2024.
626905 HC 0 |RIVERSIDE CO MURRIETA 5.000.... ..|09/01/2017. | REDEEMED.... JSTRRO PP 6,520,000 | ...... 6,520,000 | ...... 7,055,096 | ...........6,560,404 | ......cccoe.e.0 | cornees L404) | oo (VI IO 6,520,000 |....cccrvvree. 0 |0 | oviieiennnn0 | 326,000 | 09/01/2025.
797272 EP 2 |SANDIEGO CCD GO S2007 5.000.... .| 08/01/2017. | REDEEMED.... JEOTRTRTRI OV 5,000,000 | ....... 5,000,000 | ...... 5,291,100 0 5,000,000 (O [OOORPRO o I ISR | I I 250,000 | 08/01/2021.
797272 ER 8 | SAN DIEGO CCD GO S2007 5.000.... ..| 08/01/2017. | REDEEMED.... 2,220,000 2,220,000 2,330,445 0 2,220,000 0 [0 | eiiiinnl0 | 111,000 | 08/01/2023.
797272 ES 6 |SANDIEGO CCD GO S2007 5.000 .| 08/01/2017. | REDEEMED.... 102,500,000 | ....... 2,500,000 2,636,825 0 2,500,000 (O [OOSR | I I 125,000 | 08/01/2024.
797272 ET 4 | SAN DIEGO CCD GO S2007 5.000.... ..| 08/01/2017. | REDEEMED.... revreeeneiensrenienes | v 2,000,000 | ....... 2,000,000 2,092,920 0 2,000,000 0 |0 | o0 | 100,000 | 08/01/2025.
797272 EU 1 | SAN DIEGO CCD GO S2007 5.000.... .. | 08/01/2017. | REDEEMED.... JSTRRRO PR 7,640,000 | ...... 7,640,000 | ...... 7,982,348 | .......... 7,664,079 | .oovvivriennn0 | ennn(24,079) | o0 [ en(24,079) | oo (V1 I 7,640,000 | ..cooovriennnn 0 |0 | veviiiirennnn0 | 382,000 | 08/01/2026.
797272 EV 9 |SANDIEGO CCD GO S2007 5.000.......... | .. | 08/01/2017. | REDEEMED.... JEOTRTRTRRI PV 5,000,000 | ....... 5,000,000 | ...... 5,215,850 0 5,000,000 0 0| o0 | e 250,000 | 08/01/2027.
815323 HL 7 |SEDGWICK CO GEN OBLIGA 4.000........ .| 08/01/2017. | MATURED........ revreenenenens | o 1,770,000 | ....... 1,770,000 1,916,839 1,770,000 | .ooovvvereeeend0 [0 | il | 70,800 | 08/01/2017.
851035 RD 9 |SPRINGFIELD SD #R-12 G 4.000.. .. 08/10/2017. | MORGAN STANLEY. 1,124,440 | 1,000,000 .1,170,380 ceene(10,673) | .. .0 ...........1,082,386 0] 42,054 | ........42,054 | ....... 38,222 | 03/01/2022.
879709 B8 5 | TEMPE GENERAL OBLIGATI 4.500......... | .. | 07/01/2017. | REDEEMED.... revneenenenenenes | e 3,680,000 | ....... 3,680,000 3,893,293 | ..........3,749,564 | ...............0 | o (69,564) 0 3,680,000 0 (0 [ O | 165,600 | 07/01/2019.
930863 2U 8 |WAKE CO GENERAL OBLIGA 5.000........ .| 08/09/2017. | RAMIREZ & CO INC reverenessrenenes | e 5,953,383 | ....... 5,100,000 | ....... 6,472,716 | ..........5833,289 | ... | e (85,384) 0 5,747,905 0 ... 205478 | ... 205,478 | ..... 264,208 | 02/01/2023.
930863 2V 6 | WAKE CO GENERAL OBLIGA 5.000........ .. 1 08/17/2017. | BARCLAYS CAPITAL INC.....ovvovne [ onnrrnnniseinsniinninns | oveens 5,024,925 | ... 5,100,000 | ....... 6,414,933 | ..........5804,193 R (84,770) 0 5,719,423 0. 205,502 | ....... 205,502 | ..... 269,875 | 02/01/2024.
2499999. Total - Bonds - U.S. Political Subdivisions of States.........ccccuiiies v ssssssssssienns | eoees 98,685,598 | ..... 95,840,000 |....105,010,813 | ......... 98,788,623 | ..o 0] ... (846,178) | oo [0 (8B46,178) | o 0] s 97,942,445 |.....cooenee. 0]... 743,153 | ...... 743,153 | ..4,704,318 XXX
Bonds - U.S. Special Revenue and Special A t
05053* AA 3 |AUBURN HSG DEV CORP S7 7.400........ ..| 09/15/2017. | REDEEMED.... FSOTURTRTRI N 14,108 | ............ 14,108 | ............ 14,108 | v 14,108 | 0 [ i [0 | 0 [0 | 14108 |0 [0 | 0 [ 696 |04/15/2021.
246428 VA 1 |DELAWARE TRANS AUTH SR 4.500....... ..| 07/01/2017. | REDEEMED.... revrerenessrenenes | e 6,520,000 | ....... 6,520,000 | ...... 6,713,644 | ..........6,531,498 | ...cccooeen0 | oo (11,498) | viiiecn0 [ (11,498) [ ovieinl0 | 1000006,520,000 [ o0 [0 | 0 | 293,400 | 07/01/2021.
485116 TN 7 |KANSAS CITY WATER REV 5.000.......... .| 08/17/2017. | RBC CAPITAL MARKETS......cccovvvr [ wmerrmrerneirneriineinns | veeens 1,641,350 | ....... 1,420,000 | ....... 1,769,448 | ..........1,605,007 | o0 | 10eiinn(23,060) | o0 [ eiiieenn(23,060) [ o0 | 1,681,947 | 0 ] 0059,403 | .........59,403 | ....... 51,475 | 12/01/2023.
575579 FA 0 |MASSACHUSETTS BAY TRAN 5.250...... ..|07/01/2017. | MATURED........ ST P 14,000,000 | ..... 14,000,000 | .....16,199,960 | .........14,103,690 | .......cccc0e.0 | ..eeen(103,690) | .oovvvvveens0 | e (103,690) | o0 [ i 14,000,000 |....cccoceeens0 | o0 | v | e 735,000 | 07/01/2017.
575579 DP 9 |MASSACHUSETTS BAY TRAN 5.250...... .1 07/01/2017. | MATURED........ reveseeeennsrenienes | e 5,000,000 | ....... 5,000,000 | ...... 5,744,700 5,000,000 | ...oociierrnc0 | v | eiirinenn0 | e 262,500 | 07/01/2017.
57604P Q7 2 |MASSACHUSETTS WATER PO 5.000..... ..| 08/01/2017. | REDEEMED.... JUOTTRTRII OV 5,000,000 | ....... 5,000,000 | ....... 5,345,500 5,000,000 | ...ccocieerernc0 |0 | eiiviiiinnn0 | 250,000 | 08/01/2023.
590545 PS 2 |MESA UTIL SYS REF S200 4.300............ ..| 07/01/2017. | REDEEMED.... reveseerennsrenienen | e 8,000,000 | ....... 8,000,000 | ...... 7,999,840 8,000,000 |...ccocrrinen0 | o0 [0 [ s 344,000 | 07/01/2026.
64465P KQ 0 |NEW HAMPSHIRE MUN BOND 5.000...... .. 08/15/2017. | MATURED........ JEOTURTRTRRI OV 3,250,000 | ....... 3,250,000 | ....... 3,742,505 3,250,000 | ..coovvrverrnc0 |0 | 0 | e 162,500 | 08/15/2017.
81533P HJ 2 |SEDGWICK CO PUBBLDG T 5.000......... ..|08/01/2017. | MATURED........ JSTRRRO PP 1,915,000 | ....... 1,915,000 | ....... 2,037,560 08/01/2017.
828634 BE 4 |SIMIVALLEY USD REV S2 5.000............. .| 08/01/2017. | REDEEMED.... ORI N 71,400 | oo 70,000 | .ovrvrnees 73,493 08/01/2023.
828634 BF 1 |SIMIVALLEY USD REV S2 5.000............. ..| 08/01/2017. | REDEEMED.... 265,200 260,000 | .......... 272,230 08/01/2024.
828634 BG 9 |SIMIVALLEY USD REV S2 5.000 .| 08/01/2017. | REDEEMED.... 351,900 | .......... 345,000 | .......... 360,577 08/01/2027.
828634 BN 4 |SIMIVALLEY USD REV S2 5.000 ..| 08/01/2017. | REDEEMED.... JEOTTTRRI PV 1,045,500 | ....... 1,025,000 | ....... 1,076,148 08/01/2023.
828634 BP 9 |SIMIVALLEY USD REV S2 5.000 ..| 08/01/2017. | REDEEMED.... ST P 3,932,100 | ....... 3,855,000 | ....... 4,036,339 3,932,100 08/01/2024.
828634 BQ 7 |SIMIVALLEY USD REV S2 5.000 ...|..|08/01/2017. | REDEEMED.... JEOTUTRTRRI OV 5,247,900 | ....... 5,145,000 | ....... 5,380,027 5,247,900 08/01/2027.
915137 T7 8 |UNIV OF TEXAS FING SYS .760............. .. | 08/01/2017. | REDEEMED.... JRTRRR ST 140,000 | .......... 140,000 | .......... 140,000 | ......ccc..... 140,000 | o0 | eviiriciicenn0 | 0 | 0 0 | 140,000 08/01/2033.
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928120 TW 8 |VIRGINIA HSG DEV AUTH 4.450 ..| 07/01/2017. | REDEEMED.... 2,250,000 2,250,000 2,264,805 (1,288) 0 2,250,000 0 (0 [ IO B 75,094 | 04/01/2018.

928120 TX 6 |VIRGINIA HSG DEV AUTH 4.450 ... |..| 07/01/2017. | REDEEMED.... 2,250,000 2,250,000 2,264,805 (1,288) 0 2,250,000 0 0 | cvrerrrernen0 [ 75,094 | 10/01/2018.

938865 BM 3 | WASHINGTON HSG DEV COR 7.250...... ..| 09/01/2017. | REDEEMED.... 39,998 ..39,998 | ........... 39,998 .0 03/01/2020.

3128QG CC 4 [FH(3/1 ARM)#1N0067 3.515......ccvcvvneee ..109/15/2017. | PAID ON PRINCIPAL........ccocrmrvries | crrrrermrrsnirsisnireinns | cvrveinns 134,476 134,476 ....134,959 . .0 12/15/2035.

3128JR G4 2 |FH (3/1 ARM) #847419  3.589.......cccce0enu. ..109/15/2017. | PAID ON PRINCIPAL 31,480 | oo 31,480 | v 31,342 | 31,259 | 0 [ 221 | 0 | 221 | 0 03/15/2035.

3128JR  KQ 8 |FH(5/1 ARM)#847503 3.459............... .| 09/15/2017. | PAID ON PRINCIPAL 91,746 91,746 90,104 .0 12/15/2035.

3128MJ ZF 0 |FHLMC GOLD PASS THROUG 3.000...... .| 09/15/2017. | PAID ON PRINCIPAL 86,891 .0 12/15/2046.

31296S DY 9 |FHLMC GOLD PASSTHRU . 1 09/15/2017. | PAID ON PRINCIPAL 2,368 0 01/15/2034.

31292H AK 0 |FHLMC GOLD PASSTHRU .| 09/15/2017. | PAID ON PRINCIPAL 1,054 0 01/15/2030.

31292H NH 3 |FHLMC GOLD PASSTHRU .1 09/15/2017. | PAID ON PRINCIPAL 968 0 02/15/2032.

31293) ZX 0 |FHLMC GOLD PASSTHRU .| 09/15/2017. | PAID ON PRINCIPAL 1,273 0 04/15/2029.

312988 UJ 1 |FHLMC GOLD PASSTHRU .1 09/15/2017. | PAID ON PRINCIPAL 5,620 0 08/15/2031.

31298V FC 6 |FHLMC GOLD PASSTHRU .| 09/15/2017. | PAID ON PRINCIPAL 453 0 09/15/2031.

31287S GA 9 |FHLMC GOLD PASSTHRU . 109/15/2017. | PAID ON PRINCIPAL.......coovvirerens [ orrrrrieriesissierieis | covernnis 10,165 | ..ooereeer 10,165 | 10,395 | i 10,571 | 0 [ e (B07) | 0 | e (807) [0 | 10,165 | 0 04/15/2032.

31287X PZ 3 |FHLMC GOLD PASSTHRU .1 09/15/2017. | PAID ON PRINCIPAL 29,001 | ooereeeen29,001 | oiirieeni29,770 | 29,940 | 0 | ciiiec(939) | 0 | iieen(939) | 0 | 29,001 [ 0 09/15/2032.

31288A K7 9 |FHLMC GOLD PASSTHRU .| 09/15/2017. | PAID ON PRINCIPAL 262 10/15/2032.

31288E 6E 2 |FHLMC GOLD PASSTHRU ..109/15/2017. | PAID ON PRINCIPAL 02/15/2033.

31288H RC 6 |FHLMC GOLD PASSTHRU . | 09/15/2017. | PAID ON PRINCIPAL 03/15/2033.

31335H TT 0 |FHLMC GOLD PASSTHRU .| 09/15/2017. | PAID ON PRINCIPAL 07/15/2022.

3128H4 H9 3 |FHLMC GOLD PASSTHRU .1 09/15/2017. | PAID ON PRINCIPAL 05/15/2018.

3128H4 UX 5 |FHLMC GOLD PASSTHRU .| 09/15/2017. | PAID ON PRINCIPAL 06/15/2018.

3128H4 5W 5 |FHLMC GOLD PASSTHRU .| 09/15/2017. | PAID ON PRINCIPAL 06/15/2018.

3128H6 BH 6 |FHLMC GOLD PASSTHRU .| 09/15/2017. | PAID ON PRINCIPAL . 07/15/2018.

3128H6 BP 8 |FHLMC GOLD PASSTHRU .1 09/15/2017. | PAID ON PRINCIPAL ...5,891 07/15/2018.

31283H WY 7 |FHLMC GOLD PASSTHRU . 109/15/2017. | PAID ON PRINCIPAL.......cccovvererenns [ ovrverervnevrinineres | e 259,746 | ......... 259,746 | .......... 259,126 06/15/2033.

31283H WZ 4 |FHLMC GOLD PASSTHRU .| 09/15/2017. | PAID ON PRINCIPAL 04/15/2033.

31283H W9 2 |FHLMC GOLD PASSTHRU .| 09/15/2017. | PAID ON PRINCIPAL 05/15/2033.

31283H Z2 4 |FHLMC GOLD PASSTHRU .| 09/15/2017. | PAID ON PRINCIPAL 11/15/2033.

31283H Z5 7 |FHLMC GOLD PASSTHRU .| 09/15/2017. | PAID ON PRINCIPAL 02/15/2034.

3128MJ  SY 7 |FHLMC GOLD PASSTHRU . 1 09/15/2017. | PAID ON PRINCIPAL 06/15/2043.

3128MJ S35 |FHLMC GOLD PASSTHRU . 109/15/2017. | PAID ON PRINCIPAL.......cooevermrens [ wovrirnirerireissrsnirenn | creveenes 118,920 | ...coo.e. 118,920 | ......... 07/15/2043.

3128MJ S6 8 |FHLMC GOLD PASSTHRU . 109/15/2017. [ PAID ON PRINCIPAL......ocovverivnes | correrineirseirsneinsnins | cvereeeens 375,730 | .......... 375,730 | ...cooue.. 356,704 08/15/2043.

3133TG  NU 9 |FHR 2093 Z CMO 6.000 ..109/15/2017. | PAID ON PRINCIPAL.........ccocovrvvins | crrrrererrvnirninnreiinns | cvrveinns 111,548 | ... 111,548 | ..........102,057 11/15/2028.

3133TK  SJ 0 |FHR2151JZ CMO 6.000.... .1 09/15/2017. | PAID ON PRINCIPAL.......coooorerirerer [ eornrirnerinrineriienines | v 107,988 | .......... 107,988 | ..ccovvnees 98,724 05/15/2029.

3133TM 7G5 |FHR 2182ZC CMO 7.500... ..109/15/2017. | PAID ON PRINCIPAL 28,804 28,804 29,625 09/15/2029.

3133TN JY 1 |FHR 2223Z CMO 8.000 .. |..109/15/2017. | PAID ON PRINCIPAL 4,963 | ..o 4,963 03/15/2030.

3133TQ ZU 4 |FHR 2274 KC CMO 6.500........cnevnn. ..109/15/2017. | PAID ON PRINCIPAL........covvorierers | verrirrierirersenenes | v 19,660 | ............ 19,660 01/15/2031.

3133TR LB 9 |FHR 2284 Z CMO 6.500. ..109/15/2017. | PAID ON PRINCIPAL 39,281 39,281 02/15/2031.

3133TR GX 7 |FHR 2288ZCMO 6.500. .| 09/15/2017. | PAID ON PRINCIPAL 66,246 | ............ 66,246 02/15/2031.

3133TR SR 7 |FHR 2297 KZ CMO 6.000... ..109/15/2017. | PAID ON PRINCIPAL........ccocrvrrvvres | vrrrrererrrerinissireninns | cvrvernns 136,343 | ......... 136,343 03/15/2031.

31339W Q2 5 |FHR 2433 NH CMO 6.500... ..109/15/2017. | PAID ON PRINCIPAL 265,724 265,724 04/15/2032.

31392K  FP 6 |FHR 2451 JH CMO 6.500.......c0mnnnee .1 09/15/2017. | PAID ON PRINCIPAL 32,603 | oo 32,603 05/15/2032. [ 1....cvovviienne
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31392K  AA 4 |FHR 2454 BK CMO 6.500... .| 09/15/2017. | PAID ON PRINCIPAL 86,359 86,359 87,021 0 | cooieerrennn86,359 | i [0 [ i | s 3,744 | 05/15/2032.

31394K NK 6 |FHR 2686 NY CMO 5.000... ..109/15/2017. | PAID ON PRINCIPAL 218,246 218,246 | .......... 210,915 .0 10/15/2023.

31394M  SG 6 |FHR 2719 WC CMO 4.500 ..109/15/2017. | PAID ON PRINCIPAL........ccccrvrnires | vrrrrirerivereninireninns | crvverens 102,266 | .......... 102,266 | ............ 94,229 .0 12/15/2023.

31394N L3 0 |FHR 2729 CE CMO 4.500. ..o | .. 109/15/2017. | PAID ON PRINCIPAL........coocrmrvries | crrrrermrrmeirsirenisniinns | crvvninns 343,653 | .......... 343,653 | ..........319,793 L0 . 01/15/2024.

3137B8 DA 2 |FHR4302CA K0 [0[0 RN ..109/15/2017. | PAID ON PRINCIPAL........ccccrurnires | crrrrermririrenineirerinns | crrvernns 136,359 | .......... 136,359 | .covvnnee 137,509 0| s 136,359 06/15/2040.

3137BB QB 9 |FHR4351LC CMO 3.000... .| 09/15/2017. | PAID ON PRINCIPAL 255,809 255,809 259,056 0 | oo 255,809 11/15/2040.

31282X A8 4 |FHS 146 75 CMO 7.500 .| 09/15/2017. | PAID ON PRINCIPAL 4,354 | oo 4354 | ... ..4,390 0 4,354 01/15/2023.

314030 AC 3 |FN (5/1 ARM) #745303 3.354 ..109/25/2017. | PAID ON PRINCIPAL........ccocrvrvires | vrrrrirerrrerisensrerinns | crrveinns 145,763 | .......... 145763 | .......... 144317 | v 145,410 01/25/2036.

3138A1 V5 7 |FNMA PASS TH #AH0635 3.500............ |.. | 09/25/2017. | PAID ON PRINCIPAL 32,957 32,957 32,851 | ...... 32,850 01/25/2026.

3138A6  ZA 1 |FNMA PASS TH #AH5236 3.500............ .| 09/25/2017. | PAID ON PRINCIPAL 62,366 | ............ 62,366 01/25/2026.

3138X5 PC 5 |FNMA PASS TH #AU5818  2.500 ..109/25/2017. | PAID ON PRINCIPAL.........ccocrvvvrins | errrrermrrvnirninnreiinns | cvrveinns 147,910 | oo 147,910 08/25/2028.

31417A P8 6 |FNMA PASS TH #00AB4046 3.500.... .. | 09/25/2017. | PAID ON PRINCIPAL 209,216 209,216 12/25/2041.

31371K  RC 7 |FNMA PASS TH #254383 7.500... .. | 09/25/2017. | PAID ON PRINCIPAL 1,804 | i 1,804 06/25/2032.

31371K 2V 2 |FNMA PASS TH #254688 5.500... .| 09/25/2017. | PAID ON PRINCIPAL 03/25/2023.

31371K 2X 8 |FNMA PASS TH #254690 .. | 09/25/2017. | PAID ON PRINCIPAL 04/25/2023.

31371K  5X 5 |FNMA PASS TH #254762 .| 09/25/2017. | PAID ON PRINCIPAL 05/25/2023.

31371L A8 2 |FNMA PASS TH #254831 .| 09/25/2017. | PAID ON PRINCIPAL 08/25/2023.

31371 A9 0 |FNMA PASS TH #254832 .. | 09/25/2017. | PAID ON PRINCIPAL - 08/25/2023.

31371L DM 8 |FNMA PASS TH #254908 .| 09/25/2017. | PAID ON PRINCIPAL 38,611 38,611 | oo 38,864 09/25/2023.

31371L  EZ 8 |FNMA PASS TH #254952 ..109/25/2017. | PAID ON PRINCIPAL........covvevierers | vernerrrenrirerininenes | vvereriees 11,511 | o 11,511 | e 11,536 11/25/2018.

31371L  F3 8 |FNMA PASS TH #254986 .. | 09/25/2017. | PAID ON PRINCIPAL 34,655 34,655 35,392 11/25/2023.

31371L  HY 8 |FNMA PASS TH #255047 .| 09/25/2017. | PAID ON PRINCIPAL 30,325 | o 30,325 | v 30,970 01/25/2024.

31371L  JU 4 |FNMA PASS TH #255075 .| 09/25/2017. | PAID ON PRINCIPAL 02/25/2024.

31372Q CQ 8 |FNMAPASS TH #279179 .| 09/25/2017. | PAID ON PRINCIPAL 05/25/2024.

31372R  LH 6 |FNMA PASS TH #280328 .. | 09/25/2017. | PAID ON PRINCIPAL 04/25/2024.

313730 F3 6 |FNMA PASS TH #303586 .| 09/25/2017. | PAID ON PRINCIPAL 09/25/2025.

31375F  4Z 8 |FNMA PASS TH #333940 .| 09/25/2017. | PAID ON PRINCIPAL 06/25/2024.

31376R  6H 9 |FNMA PASS TH #363672 .| 09/25/2017. | PAID ON PRINCIPAL 11/25/2026.

31376U MV 3 |FNMA PASS TH #365872 .| 09/25/2017. | PAID ON PRINCIPAL 12/25/2026.

31378R S5 9 |FNMA PASS TH #406540 .. | 09/25/2017. | PAID ON PRINCIPAL 12/25/2027.

31378R S8 3 |FNMA PASS TH #406543 .| 09/25/2017. | PAID ON PRINCIPAL 12/25/2027.

31379F  J3 9 |FNMA PASS TH #417982 .| 09/25/2017. | PAID ON PRINCIPAL 03/25/2028.

31379T G5 7 |FNMA PASS TH #428720 .| 09/25/2017. | PAID ON PRINCIPAL 1,081 | oo 1,081 | oo 1,076 06/25/2028.

313615 L4 6 |FNMA PASS TH #50747 .| 09/25/2017. | PAID ON PRINCIPAL 821 821 767 06/25/2023.

31384V L7 5 |FNMA PASS TH #535050 .. | 09/25/2017. | PAID ON PRINCIPAL 4,366 | .o 4,366 | .o 4,557 12/25/2029.

31385H 5H 1 |FNMA PASS TH #545448 .. | 09/25/2017. | PAID ON PRINCIPAL 912 912 950 02/25/2032.

31385X M8 7 |FNMA PASS TH #555783 ..109/25/2017. | PAID ON PRINCIPAL........coovoriirers | verrerrierirernenenes | vveeriees 79,508 | .o 79,508 | .o 78,424 10/25/2033.

31389Y M7 3 |FNMA PASS TH #639482 .. | 09/25/2017. | PAID ON PRINCIPAL 341 341 357 01/25/2032.

31390K RG 5 |FNMA PASS TH #648587 .1 09/25/2017. | PAID ON PRINCIPAL.......oocoomvuniren [ rerrerireirnerinnniinns | coerirneens 10,371 | v 10,371 | v 10,841 05/25/2032.

31391E  HS 3 |FNMA PASS TH #664541 .| 09/25/2017. | PAID ON PRINCIPAL 2,502 2,502 10/25/2017.

31391F DW 5 |FNMA PASS TH #665317 .| 09/25/2017. | PAID ON PRINCIPAL 7,403 10/25/2017.

31400E QQ 6 |FNMA PASS TH #685463 .| 09/25/2017. | PAID ON PRINCIPAL 6,725 03/25/2018. [ 1....cvvvirenne
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31401B QB 4 |FNMA PASS TH #703450 5.000... .| 09/25/2017. | PAID ON PRINCIPAL 57,979 57,979 ..(107) .0 06/25/2018.
31401C KL 6 |FNMA PASS TH#704199 5.000... .| 09/25/2017. | PAID ON PRINCIPAL 22,371 22,371 .0 06/25/2018.
31401H NK 4 |FNMA PASS TH #708794 5.000... . 1 09/25/2017. | PAID ON PRINCIPAL 7,713 7,713 0 06/25/2018.
31401M  BR 1 |FNMA PASS TH #712048 5.500............. | .. | 09/25/2017. | PAID ON PRINCIPAL 1,753 | .. 1,753 0 07/25/2033.
31401X LS 4 |FNMA PASS TH #721337 5.000............. .. 1 09/25/2017. | PAID ON PRINCIPAL.......coooovvvmerer [ e | e 138,527 | .......... 138,527 | 0o 141,900 | i 138,692 | a0 | e (164) | o0 | s (164) | 0 06/25/2018.
31402C QM 7 |FNMA PASS TH #725060 6.000... .| 09/25/2017. | PAID ON PRINCIPAL 933 0 01/25/2034.
31402D VH 0 |FNMA PASS TH#726116 5.000... .| 09/25/2017. | PAID ON PRINCIPAL 34,493 | 34,493 | 35,335 | 34,553 | 0 | e (B0) | 0 | e (B0) [ 0 08/25/2018.
314020 ER 4 |FNMA PASS TH #730144 5.000... . 1 09/25/2017. | PAID ON PRINCIPAL ....10,909 07/25/2033.
31402) 2D 8 |FNMAPASS TH#730772 5.000............. | .. | 09/25/2017. | PAID ON PRINCIPAL v 12,277 L0 08/25/2018.
31402N D5 4 |FNMA PASS TH #733724 5.000............. .. 1 09/25/2017. | PAID ON PRINCIPAL.........cocvmvevens | vererrererreireieseiienes | ceverennins 10,693 | ............10,693 | ........... 10,955 | ...cceveinnne 10,716 | oo (0 [ I (24) | v | e (24) | 0 | oo 10,693 08/25/2018.
31402Q LF 6 |FNMA PASS TH #734826 4.500... . 1 09/25/2017. | PAID ON PRINCIPAL 5,351 | cvveeennn5,351 | 5,157 | 5,216 0 5,351 08/25/2033.
31403F Q6 4 |FNMA PASS TH #747577 5.000... . 109/25/2017. [ PAID ON PRINCIPAL.......ccosvvrrines | cerrerirneirseisniinenes | v 1,787 | e 787 | e 11,726 | b 1731 | 0 | 56 | 0 [ 56 [ s (1 I 11,787 11/25/2033.
31403G RL 8 |FNMA PASS TH #748491 5.000... . 1 09/25/2017. | PAID ON PRINCIPAL 26,831 | ..ooo026,831 | 026,692 | iiienni26,703 | 0 | 128 | 0 128 |l (V1 I 26,831 10/25/2033.
31403L LR 0 |FNMA PASS TH #751936 5.500... .| 09/25/2017. | PAID ON PRINCIPAL 7,560 0 7,560 11/25/2023.
31403N CD 7 |FNMA PASS TH #753468 4.500... .1 09/25/2017. | PAID ON PRINCIPAL 2,848 0 2,848 11/25/2018.
31404B  SY 9 |FNMA PASS TH #763835 .| 09/25/2017. | PAID ON PRINCIPAL 320 0 320 01/25/2034.
31404) MA 0 |FNMA PASS TH #769953 .| 09/25/2017. | PAID ON PRINCIPAL 35,250 | ooereeernn35,250 | 135,228 | i 35,207 | 0 | 83 |0 83 [ (1 I 35,250 03/25/2034.
31404) YQ 2 |FNMA PASS TH #770319 . 109/25/2017. | PAID ON PRINCIPAL.......coovrernns [ cvrrrrireninersnseirenns | s 114,042 | ... 114,042 | ... 113374 | . 113,448 | 0| 594 0 594 (V1 N 114,042 04/25/2034.
31404N 2P 0 |FNMA PASS TH #773982 .| 09/25/2017. | PAID ON PRINCIPAL 8,574 0 8,574 03/25/2034.
31404N 2S84 |FNMA PASS TH #773985 . 1 09/25/2017. | PAID ON PRINCIPAL 2,003 03/25/2034.
31404W GW 0 |FNMA PASS TH #780613 .| 09/25/2017. | PAID ON PRINCIPAL 415 05/25/2034.
31404W R9 9 |FNMA PASS TH #780912 . 109/25/2017. | PAID ON PRINCIPAL.......ccovvvmrrines | cerrrerirneiineiiseesienes | v 13,472 06/25/2029.
31406V 2P 0 |FNMA PASS TH #821682 .| 09/25/2017. | PAID ON PRINCIPAL 208,613 06/25/2035.
31407X A8 4 |FNMA PASS TH #843431 .| 09/25/2017. | PAID ON PRINCIPAL 63,844 07/25/2035.
31358F 3N 7 |FNRG-5ZCMO . 1 09/25/2017. | PAID ON PRINCIPAL 5,958 03/25/2021.
31358T 3G 2 |FNRG93-10J CMO 5.000 .| 09/25/2017. | PAID ON PRINCIPAL 21,500 03/25/2023.
313590 2Q 7 |FNR1998-64 ZBCMO  6.500. . 109/25/2017. | PAID ON PRINCIPAL........covvemrvnes | correrierirneirineinsnins | cvereeeens 151,181 | oo 151,181 09/25/2028.
31359W AW 1 |FNR 1999-28 ZBCMO  6.500. .| 09/25/2017. | PAID ON PRINCIPAL 27,913 27,913 06/25/2029.
31359V S5 3 |FNR1999-29 ZBCMO  6.500. .| 09/25/2017. | PAID ON PRINCIPAL 25,465 25,465 06/25/2029.
31392D NT 5 |[FNR2002-40 MG CMO  6.500.... . 1 09/25/2017. | PAID ON PRINCIPAL ....12,289 06/25/2032.
31392G EK 7 |FNR2002-90 A1 CMO  6.500 .. | .. | 09/25/2017. | PAID ON PRINCIPAL 11,571 11,571 06/25/2042.
313930 LU 5 |[FNR2003-122TGCMO  5.000............... .. | 09/25/2017. | PAID ON PRINCIPAL 220,426 220,426 12/25/2023.
3136AJ G4 2 |FNR2014-26 W 3.000 .| 09/25/2017. | PAID ON PRINCIPAL 272,813 272,813 04/25/2040.
3136AJ  6A 9 |FNR2014-27 NACMO  3.000. ... |.. | 09/25/2017. | PAID ON PRINCIPAL 268,511 268,511 04/25/2040.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .....vuueriiriiimiiirsisiseierissssseessssssssssssessssssesensssssssasssnns | eoees 67,350,159 | ..... 66,914,809 XXX
Bonds - Industrial and Miscellaneous
00434N  AA 3 |ACMP/ACMP FIN 4875 .1 07/03/2017. | MAKE WHOLE CALL.......oocmrrreens [ ererimeineinseiineinns | e 1,038,310 | ....... 1,000,000 | ....... 1,000,000 05/15/2023.
052769 AA 4 |AUTODESK INC 1.950 . [ 0712712017, | MAKE WHOLE CALL.......c.oovvvcerrire | cerererireeriessiieniinnns | evvs 1,915,357 | ....... 1,911,000 | ....... 1,907,651 12/15/2017.
110394 AE 3 |BRISTOW GROUPINC  6.25 .. |.-109/20/2017.| ROBERT W BAIRD & CO......ovvercr [ worrrrerireirnrinniines | e 67,000 | .......... 100,000 | .ocvvrnee 63,000 10/15/2022.
152000 AD 9 |CENTERPOINT ENERGY 200 5.170........ .. 1 08/01/2017. | REDEEMED.........cvrmrirririrniirerinnns | vrvvrerenivsrisissineninns | cvrverinns 126,839 | .......... 126,839 ....126,807 08/01/2019.
184496 AJ 6 |CLEAN HARBORS 5.250...cccrrinne .. | 08/01/2017. | REDEEMED.........ccoovrerrrinirneriiens [ e | ceneinnns 541,011 | e 534,000 ....553,358 08/01/2020.
20035C AB 6 |COMERICA BANK 5.200......cccc00ne. .1 08/22/2017. [ MATURED......c.ovviviriirininiirerinns | ervveereninsiisissineninns | e 1,500,000 | ...... 1,500,000 | ...... 1,654,680 08/22/2017.
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20825C AR 5 |CONOCOPHILLIPS 5.750......ccunene .. 1 08/01/2017. | MAKE WHOLE CALL.......coovemurirene [ eormrinrrirnninerirenines | v 512,241 | .......... 484,000 | .......... 540,108 0 [ (4,989) | .ovvvvrieen0 [ (4,989) [ o0 | 497,151 |0 ] 15,090 | ... 15,090 | .. 27,830 | 02/01/2019.
224044 BS 5 | COX COMMUNICATIONS INC 6.250....... .| 09/06/2017. | MAKE WHOLE CALL... IOV 1,034,220 | ....... 1,000,000 | ....... 1,136,410 | ...........1,030,426 | ...ccoovveee0 | e (14,457) | o0 [ (14,457) | viiinl0 | 1,015,968 | oocl0 {018,252 | el 18,252 e 47,743 | 06/01/2018.
224044 BU 0 | COX COMMUNICATIONS INC 9.375....... ..109/06/2017. | MAKE WHOLE CALL.......ccovvririvns | errrirerrnerivensinerinns | e 1,098,050 | ....... 1,000,000 | ....... 1,292,340 | ...........1,078,720 | .cocovvvveennl0 | e (25,450) | .....ccoce00 [ oo (25,450) [ o0 | 11,063,270 |0 ] 44,780 | ... 44,780 | 107,031 | 01/15/2019.
126410 LM 9 |CSXTRANS [ ..| 07/15/2017. | REDEEMED.... [ESTTRTUIN RO 118,060 | .......... 118,060 | .......... 121174 | 120,403 | o0 | (2,343) [ o0 [ irnend(2,343) [0 | 118,060 [0 [0 | 0 [ 7,380 | 01/15/2023.
126650 BC 3 |CVS LEASE PASS THRU CE 5.880......... ..109/10/2017. | REDEEMED.... 59,127 | oo 59,127 | v 52,860 | ..cooooerrnnn 4,377 | 0 [ i 751 | 0 | 751 |0 | 89127 |0 |0 |0 | 2,319 | 01/10/2028.
126650 BQ 2 |CVSLEASE PASS THRU CE 6.943........ .| 09/10/2017. | REDEEMED.... 23,389 23,389 21,931 | 22,255 | 0| 1134 | 0 |l 1134 0| 023,389 [0 |0 | 0 [ 1,083 |01/10/2030.
12665U AA 2 |CVSLEASE PASS THRU CE 4.704......... .| 09/10/2017. | REDEEMED.... 22,985 22,985 | ooieirrn22,985 | ciiienn22,985 | 0 | e (0) | 0 | e (0) 0 | 022,985 |0 | 0 | 0 [ 721 | 01/10/2036.
250847 ED 8 |DETROIT EDISON COMPANY 5.600....... ..108/16/2017. | MAKE WHOLE CALL.......coevrirrvrs | errrrrerneierirnsineninns | e 1,033,655 | ....... 1,000,000 | ..........998,550 | ............999,707 | cooovrvivienan0 | 54 | 0 |54 |0 | 999,761 | l0100..33,893 | L. 33,893 | 37,489 | 06/15/2018.
25271C  AK 8 |DIAMOND OFFSHORE DRILL 5.875........ .| 08/17/2017.| MAKE WHOLE CALL... OO I 1,068,790 | ....... 1,000,000 | .........998,510 | .oceee0rn999,475 | o0 | 101 | 0 | 101 |0 [ 999,577 | 0| 00.69,213 | ...69,213 | ... 46,674 |05/01/2019.
26138E AH 2 |DRPEPPER SNAPPLE  6.820............. ..107/06/2017. | MAKE WHOLE CALL.......ccovvririvns | erreirernerirnsineninns | e 1,046,627 | ....... 1,005,000 | .......1,115,686 | .........1,028,418 | ......ccceccec0 | ceeren(8,936) | o0 [ iieienn(8,936) | o0 | 1,019,482 | 0 |0 27,145 | 027,145 | 46,646 |05/01/2018.
278642 AG 8 |EBAYINC .1 07/15/2017. | MATURED........ reveeeeressrenienes | e 2,000,000 | ....... 2,000,000 (554) | w0 | iieend(554) | 0| 0000.2,000,000 | 0 | |0 | 27,000 | 07/15/2017.
28932M AG 0 |ELM RD GENERATING STAT 4.673.. .| 07/19/2017. | REDEEMED.... 83,590 | .ovrvrns 83,590 | ..co..83,974 | iiiiin83,883 | o0 | e 293 [ a0 | (293 [0 | 83,590 [0 [0 | 0 [ 3,906 | 01/19/2031.
294429 AF 2 |EQUIFAXINC 6.300 . 107/01/2017. | MATURED........ JSTRRRO PP 1,886,000 | ....... 1,886,000 | ...... 2,013,828 | ..........1,898,668 | .......ccoc....0 | corneo. (12,668) 0 0] 118,818 | 07/01/2017.
35802X AF 0 |FRESENIUS MED (144A) 5.87 . 08/11/2017.| BARCLAYS CAPITAL INC.....ovvvvee [ verrreririeerierirsnines | e 1,008,585 | .......... 900,000 | ...... 1,002,103 | ...........1,002,103 | ..cccovvrreen0 | v (3,042) ..999,061 . 524 | ....... 28,788 | 01/31/2022.
36962G 3H 5 | GENERAL ELECTRIC COMPA 5.625....... .| 09/15/2017. | MATURED........ reverensnsens | o 1,000,000 | ....... 1,000,000 1,037,830 1,000,000 JRTOSTRRPORN | B IO 56,250 | 09/15/2017.
404030 AE 8 |H&E EQUIPMENT 7.000 .| 09/25/2017. | REDEEMED.... vrn5,431,680 | ... 5,248,000 | .......5,598,869 5,431,680 RSSO | I IO 391,851 | 09/01/2022.
443510 AE 2 |HUBBELL INC 5.950 .1 09/02/2017. | MAKE WHOLE CALL.......ovcmrrrnens [ ererrmeineirnseinneiines | oeeeens 1,032,830 | ....... 1,000,000 | .......... 992,360 999,148 33,682 | 44,790 |06/01/2018.
459200 GJ 4 |IBM CORP 5.700 ..109/14/2017. | MATURED........ JSTTRRO PR 1,000,000 | ...... 1,000,000 | ....... 1,177,630 1,000,000 vevrernnreenn0 [ 57,000 | 09/14/2017.
459506 B@ 9 |INTERNATIONAL FLAVORS 6.25 .| 09/27/2017. | MATURED........ JEOTRTRTRRI PV 5,000,000 | ....... 5,000,000 | ...... 5,000,000 5,000,000 JESSURTRRPRONN | I IOV 312,500 | 09/27/2017.
48126E AA 5 |JP MORGAN CHASE 2.000 .| 08/15/2017. | MATURED........ revreenenenens | o 1,000,000 | ....... 1,000,000 | .......... 998,210 | iovreerni999,757 | o0 | 243 | 0 243 |0 | 01,000,000 |0 [0 | 0 20,000 | 08/15/2017.
501044 CG 4 |KROGERCO 6.400... .| 08/15/2017. | MATURED........ 850,000 850,000 | .......1,011,339 .......54,400 | 08/15/2017.
521615 AA 2 |LEA POWER PARTNERS (14 6.59%......... | .. | 09/15/2017. | REDEEMED.... JSOTURTRTRI N 16,939 | .oovvrennee 16,939 | .oovvrennee 16,939 | oo 16,939 | o0 [ i [0 | 0 [0 | 16,939 [0 [0 | 0 [ 838 |06/15/2033.
549271 AG 9 |LUBRIZOL CORP 8.875. i .| 07/14/2017. | MAKE WHOLE CALL.......oevvvrivens [ rrerirerneinnnicnniines | v 1,102,630 | ....... 1,000,000 | ....... 1,232,680 | ...........1,062,126 | ..ccovvveeen0 | ceenn(15,291) | o0 [ (15,291) |0 | 1,046,835 |0 [ 10055,795 | ......B5,795 | ... 84,559 | 02/01/2019.
55616X AA 5 |MACYS RETAIL HOLDINGS 7.450.......... .1 07/15/2017. | MATURED........ JESTSRTUTIN RO 500,000 | .......... 500,000 | .......... 604,295 | ....ccc0eee514,264 | 0 | i (14,264) | 0 | e (14,264) | 0 [ 000500,000 | 0 |0 [0 | 37,457 | 07/15/2017.
565849 AD 8 | MARATHON OIL 6.000.... .| 08/14/2017. | MAKE WHOLE CALL.......covvririvns | crrveirernerenineirerinns | e 1,006,260 | ...... 1,000,000 | ....... 1,031,210 | ...........1,002,919 | .oooovivirenn0 | ceirenn(2,538) | o0 | iiien(2,538) [ vevennl0 | e 1,000,380 0 05,880 | i 5,880 | e 52,167 | 10/01/2017.
565849 AH 9 | MARATHON OIL 7.500 .. | 08/14/2017. | MAKE WHOLE CALL... 1,084,294 | 1,000,000 992,960 | .....cc0ese.997,906 | ovoocricviincn0 [ 867 | 0 | 867 |0 [ 998,573 | 085,721 | 85,721 | L 74,792 | 02/15/2019.
01310Q@ CF 0 |NEW ALBERTSONSINC  7.000 ... | .. 07/21/2017. | MATURED........ 200,000 200,000 | .........217,344 | ............ 200,938 | .ooovovvrirenn0 | iiiennnne(938) | o0 | eiiiieeenn(938) [ 0 [ i0000:200,000 | e [0 [0 | 8,944 | 07/21/2017.
665772 CD 9 |NORTHERN STATES POWER 5.250...... .1 09/29/2017. | MAKE WHOLE CALL.......oovevrivens [ rrerirerineinnnicniines | v 1,161,003 | ....... 1,143,000 | ....... 1,357,868 | .......1, 187,151 | ovcvvieeenl0 [ 10een(28,076) | o0 [ eieenn(28,076) | o0 | 1,159,076 |0 [ 1,928 | ni1,928 Ll 64,675 | 03/01/2018.
742718 EE 5 |PROCTER & GAMBLE CO  1.600........... .1 08/22/2017.| U S BANCORRP........c.oevvririrrirnirins JEOTTRTRRI PV 1,002,510 | ....... 1,000,000 | .......... 998,310 | .ovoeerrei999,351 | o0 [ 219 | 0 | 219 |0 [ 999,570 | 0 | 002,940 | 2,040 12,444 | 11/15/2018.
742741 AA 9 |PROCTER & GAMBLE CO  9.360.... ..|07/01/2017. | REDEEMED.... SRR 131,460 | .......... 131,460 | .......... 164,700 | .o 143,156 | o0 | eeend(11,696) | o0 [ e (11,696) | o0 | i 131,460 [0 0 [0 | e 12,305 | 01/01/2021.
775371 AV 9 |ROHM & HAAS CO 6.000 ... | .| 09/15/2017. | MATURED........ reverneeeennerenienes | e 1,000,000 | ....... 1,000,000 | ....... 1,039,070 | ...........1,003,508 | ..oovvoviiree0 [ riieene(3,508) | o [ eiiiieeend(3,508) [ o0 | 101,000,000 [ o0 [0 | 0 [ 60,000 | 09/15/2017.
786514 BP 3 | SAFEWAY INC 6.350. e .. 08/15/2017. | MATURED........ 205,000 205,000 | .......... 205,211 | coireeereni204,998 | o0 [ s | 0 | i |0 [ 0000205,000 | 0 |0 [0 | 13,018 | 08/15/2017.
882384 AA 8 | TEXAS EASTERN TR (144A 6.000.... .| 09/15/2017. | MATURED........ reveeerensrenenes | e 1,000,000 | ....... 1,000,000 | ....... 1,191,990 | ..........1,024,546 | ......ccccc...0 | c0eer(24,546) | o0 [ iiien(24,546) | o0 | 101,000,000 [0 [0 | 0 [ 60,000 | 09/15/2017.
90783W AA 1 |UNION PACIFIC PASS THR 5.866........... | .. | 07/02/2017. | REDEEMED.... 56,449 | ......co.. 56,449 | ..o 56,449 | .oooieern56,490 | 0 | s (A1) 0 | (A1) [0 | 56,449 |0 | 0 | 0 [ 3,311 | 07/02/2030.
92343V BC 7 |VERIZON COMMUNICATIONS 3.500...... .1 08/15/2017. [ EXCHANGED.........ovveviiriererineirens | crvvrereninsississsseninns | corenns 1,049,370 | ....... 1,000,000 | ....... 1,040,380 . 0] nn(2,625) | 0 [ (2,625) [ 0 | e 1,018,963 0400 30,407 30,407 27,708 | 11/01/2021.
92343V BJ 2 |VERIZON COMMUNICATIONS 2.450...... .| 08/15/2017. | EXCHANGED OO I 3,987,680 | ....... 4,000,000 | ....... 3,995,800 ...3,997,340 3,997,594 e (9,914) | s 77,583 | 11/01/2022.
92343V BR 4 |VERIZON COMMUNICATIONS 5.150...... .1 08/15/2017. | EXCHANGED.......ccooviimerierineines [ verieeineinssnisseines | e 1,126,000 | ....... 1,000,000 | ....... 1,159,070 | ........... 1,155,350 | cooovvrvieecn0 | e (13,351) | ovvvrverncns (U (13,351) [ oovevnernenad (U I 1,141,999 | .o 0 ... (15,999) | ........ (15,999) | ....... 47,351 |09/15/2023.
92826C AB 8 |VISAINC 2.200 .. | 08/14/2017. | WELLS FARGO SECURITIES........ [ ccoeverererneerrririrnes | v 1,010,360 | ....... 1,000,000 | ....... 1,012,610 | ..........1,012,228 | ..cccovvrrecnl0 | v (1,931) | o0 [, (1,931) [ v [V I 1,010,296 |.....cocoonnee. (V18 64 | 84 | 14,850 | 12/14/2020.
25468P CG 9 |WALT DISNEY COMPANY  6.000.......... |.. | 07/17/2017. | MATURED........ revneeneserenenes | e 2,000,000 | ....... 2,000,000 | ...... 2,215,780 | .c000eni2,021,765 | ovriiiinnl0 | s (21,765) (21,765) 0 2,000,000 0 0].. 0 120,000 | 07/17/2017.
97381W AN 4 |WINDSTREAM CORP 7.750.....cmne ..109/21/2017. | BARCLAYS CAPITAL INC......cocovver | crrrererrnniininniveninns | e 1,605,000 | ....... 2,000,000 | ....... 2,137,500 | ...........2,046,203 | .....ccccc.e.0 | o (19,060) | .vovvvrereen0 | e ..(19,060) 0 2,027,142 0|...(422,142) | ...... (422,142)| ..... 146,389 | 10/15/2020.
989207 AC 9 |ZEBRA TECHNOLOGIES COR 7.250....... .| 08/07/2017. | MAKE WHOLE CALL.......oevmvrinens [ ererrmrinenrneniinernes | veeens 1,141,172 | ... 1,072,000 | ....... 1,101,480 | ...........1,095,842 | ......ccce..0 | v (3,414) n(3414) | (U 1,092,428 | ...t 0 | e 48,744 | ... 48,744 | ....... 63,040 | 10/15/2022.
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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
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
06366R HA 6 |BANK OF MONTREAL 1.400... w.. | .| 09/11/2017. | MATURED........ reveerenessresenes | o 1,000,000 | ....... 1,000,000 | ....... 1,001,350 09/11/2017.
046353 AB 4 |ASTRAZENECAPLC 5.900.... ... |D|09/15/2017. | MATURED........ JEOTTTRTRII PV 1,000,000 | ....... 1,000,000 | ....... 1,218,240 09/15/2017.
191241 AG 3 |COCA-COLA FEMSA SAB CV 2.375........ D] 08/18/2017. | MAKE WHOLE CALL.......ccoocvirivns | vrrrrirernnririnererinns | e 1,684,443 | ....... 1,666,000 | ...... 1,663,818 11/26/2018.
21987B AP 3 |CODELCO (144A) 3.875. i D| 08/01/2017.| TENDERED OO 1,057,970 | ....... 1,000,000 | ....... 1,036,460 11/03/2021.
21987B AQ 1 |CODELCO (144A) 3.000.......cccmmrinnes D 08/08/2017. | TENDERED...........cocovvvrmririereieenes | verieeisneisesiisseiens | v 2,022,280 | ....... 2,000,000 | ....... 1,990,560 07/17/2022.
70501V AA 6 |PEARSON FUND FIVE (144 3.250, D 08/11/2017. | TENDERED..........ccoovuviirirrirriienns | verienerneeineisnines | vveens 1,000,000 | ....... 1,000,000 | ....... 1,000,680 05/08/2023.
705011 AA 2 |PEARSON FUNDING (144A) 3.750.... 08/11/2017. | TENDERED IOV I 2,075,000 | ....... 2,000,000 05/08/2022.
801060 AB 0 |SANOFI D|09/03/2017. | MAKE WHOLE CALL.......coovrirrvns | vrrvrirmrrverivisereiinns | cvrveinns 500,000 | .......... 500,000 04/10/2018.
80283L AD 5 | SANTANDER UK PLC 1.650.... D| 09/29/2017. | MATURED........ JEOTUTRRI P 1,000,000 | ....... 1,000,000 . L0 09/29/2017.
85771P  AB 8 |STATOIL ASA 3125, D| 08/17/2017. | MATURED........ revrereeneesnenens | o 1,000,000 | ....... 1,000,000 | .......1,049,240 | ...........1,005,707 | ..ccoovvveeec0 | vreeerens(5,707) | o0 [ eieieecd(5,707) | o (V1 I 1,000,000 |....ccoooonnen. (V10 RN 0 | o0 [ 31,250 | 08/17/2017.
04541G AS 1 |ABSLB 2000-LB1 AF6  7.615 .| 09/21/2017. | PAID ON PRINCIPAL vt | e 100,798 100,798 | ........ 105,208 | ... 100,422 | o0 | 376 | 0 | 376 | 0 | oo 100,798 | .cooovvrnrennd (V8 N 0 | o0 [ s 5,095 | 03/21/2029.
05949Q AW 5 |BAFC 2006-2 2A15CMO 5.750.... .. | 09/25/2017. | PAID ON PRINCIPAL 5912 | v 5,912 03/25/2036.
07386H NQ O |BALTA2004-121A1CMO 1.937... .| 09/25/2017. | PAID ON PRINCIPAL R 149,139 01/25/2035.
05948X BV 2 |BOAMS 2003-D 2A4 CMO 3.915.. .| 09/25/2017. | PAID ON PRINCIPAL ..45,178 05/25/2033.
22541Q 4A 7 |CSFB2003-29 4A1 CMO 6.000.... .| 09/25/2017. | PAID ON PRINCIPAL e | e 197,304 | .......... 197,304 | .......... 204,678 12/25/2033.
2254W0 JY 2 |CSFB2004-7 3A1 CMO  5.000. .. | 09/25/2017. | PAID ON PRINCIPAL 54,700 54,700 55,204 10/25/2019.
12646X AJ 1 |CSMC 2013-IVR3 A2CMO 3.000.. .. | 09/25/2017. | PAID ON PRINCIPAL 259,361 259,361 | .......... 244,772 05/25/2043.
12647M AM 7 |CSMC 2013-6 1A1CMO  2.500.... .. | 09/25/2017. | PAID ON PRINCIPAL 287,252 287,252 ....280,520 07/25/2028.
12667F A4 7 |CWALT 2004-33 3A1 CMO 3.213.. .| 09/25/2017. | PAID ON PRINCIPAL [ESTURUIN R 105,858 12/25/2034.
36242D KV 4 |GSR2004-122A2CMO  3.286.... .| 09/25/2017. | PAID ON PRINCIPAL 1,366 12/25/2034.
46640M AX 8 |JPMMT 2013-3 A10 CMO ( 3.41 .. | 09/25/2017. | PAID ON PRINCIPAL 211,449 211,449 . . 0. . 07/25/2043.
576455 AC 3 |MABS 2006-HE5 A3 1.397 .| 09/25/2017. | PAID ON PRINCIPAL JESTSURTUIN ERP 160,800 | .......... 160,800 L0 , ...96,252 | ... 11/25/2036.
55275R AD 4 |MABS 2006-NC3 A4 1.397... .| 09/25/2017. | PAID ON PRINCIPAL s | s 174,945 | .......... 174,945 | ... 77,886 | oo 61,892 | 0 | 113,063 | 0 | e 113,053 |... 10/25/2036.
61744C BD 7 |MSAC 2004-SD1 A 2.037.... .| 09/25/2017. | PAID ON PRINCIPAL JESTSRTUTIN RO 156,334 | .......... 156,334 | ......... 140,333 | .o 141,724 | 0 | 14,610 | 0 | 14,610 | ... 08/25/2034.
76110H M6 3 |RALI2005-QA1A1CMO 1.532... .. | 07/25/2017. | PAID ON PRINCIPAL 2,335,029 2,335,029 | ....... 1,949,749 | ..........2,152,989 | ....ccoceiinn0 | 10 182,040 | o0 | e 182,040 01/25/2035.
76112B WV 8 |RAMP 2005-RS7 A3 1.607... .. | 09/25/2017. | PAID ON PRINCIPAL 264,965 264,965 186,138 07/25/2035.
76110W  UX 2 |RASC 2003-KS10 Al6  4.540... .| 09/25/2017. | PAID ON PRINCIPAL 7,811 12/25/2033.
76110W  UP 9 |RASC 2003-KS9 AlIB (AM 1.877.... .| 09/25/2017. | PAID ON PRINCIPAL 4,908 11/25/2033.
76110W  UP 9 |RASC 2003-KS9 AlIB (AM 1.877.... .| 09/25/2017. | RECOVERY OF PAR WRITE-OFF. | ... 0 11/25/2033.
81377N  AA 2 [SABR2007-BR3A2A  1.307 .. | 09/25/2017. | PAID ON PRINCIPAL 66,680 04/25/2037.
81375F CX 9 |SASI1993-7B1CMO  6.250 ...|.. | 09/25/2017. | PAID ON PRINCIPAL 1,231 17 12/25/2023.
79549A XJ 3 |SBM7 2003-HE1 M1 2512, .| 09/25/2017. | PAID ON PRINCIPAL JESTSUPIN RO 153,179 | .o 153,179 | 121,454 | 128,568 | 0 | 24611 [0 [ 24,611 | .o 0 | s 153,179 04/25/2033.
81745E AA 7 |SEMT2013-8 A1CMO  3.000 .. | 09/25/2017. | PAID ON PRINCIPAL 263,465 | .........263,465 | .........257,415 | ..0o258,228 | 0 | 5,237 |0 | 5,237 | oo (U I 263,465 06/25/2043.
939336 PC 1 |WAMU 2003-AR1 A6 CMO 2.729 .. | 09/25/2017. | PAID ON PRINCIPAL 2,429 216 0 2,429 03/25/2033.
92922F GA 0 |WAMU 2003-S10 A2 CMO  5.000 .. | 09/25/2017. | PAID ON PRINCIPAL 98,095 .0 10/25/2018.
92922F KE 7 |WAMU 2003-S13 21A1 CMO 4.500.......... |.. | 09/25/2017. | PAID ON PRINCIPAL OISR N 17,181 .0 12/25/2018.
929227 6Y 7 |WAMU 2003-S6 2A3 CMO  4.750............ .. | 09/25/2017. | PAID ON PRINCIPAL 5171 0 07/25/2018.
94979W AA 7 |WFMBS 2003-GA1CMO 3.365............. .. | 09/25/2017. | PAID ON PRINCIPAL 5,992 0 06/25/2033.
949800 AB 4 |WFMBS 2003-M A2CMO  3.034............ ..|09/25/2017. | PAID ON PRINCIPAL 28,513 28,513 12/25/2033.
94981Y AB 7 |WFMBS 2004-BB A2CMO 3.101............ .. | 09/25/2017. | PAID ON PRINCIPAL 65,754 ..65,754 01/25/2035.
94981N  AH 8 |WFMBS 2005-AR4 2A2 CMO 3.335.......... .| 09/25/2017. | PAID ON PRINCIPAL JESTUUIN RO 116,806 .116,806 04/25/2035.
97652P AA 9 |WIN 2014-1 A1 CMO (144 4.000............... .| 09/20/2017. | PAID ON PRINCIPAL [RTSTROROT ISR 74540 | oo 74,540 06/20/2044.
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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
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
92977Y BR 1 |WMLT 2005-B 4A1 CMO  3.454... .| 09/20/2017. | PAID ON PRINCIPAL reveereenessnenienes | e 72211 | s 72211 | v 63,994 | .o 54,209 20 ] 18,003 | 0 | 18,003 [ (U I 72,211 10/20/2035. [ 1FM...........
92977Y BR 1 |WMLT 2005-B 4A1 CMO  3.454... .| 09/20/2017. | WRITTEN OFF . 0 106 94 ...80 .0 0 78 10/20/2035. [ 1FM...........
463617 AA 0 |ICOT 2013-IRV A1 2.068......ccmrriin .| 09/15/2017. | PAID ON PRINCIPAL RO S 145425 | .......... 145425 | .......... 146,873 | .ovvvene 146,256 | ...coovvvieend0 | criieerenn(831) | ivieennn0 | e (831) [ (VI I 145,425 05/15/2048.
466356 AC 4 |JPMCC 2010-C2 A2 (144A 3.615 .| 09/15/2017. | PAID ON PRINCIPAL reverseeeennerenienes | e 5,315,891 | ....... 5,315,891 | ....... 5,593,314 5,371,762 0 5,315,891 11/15/2043.
61757L AE 0 |MSC 2008-T29 A4 .| 09/11/2017. | PAID ON PRINCIPAL JRTSTORRO PP 1,207,240 | ....... 1,207,240 | ....... 1,219,218 | .. 1,205,225 | 0 [ 2,016 | 0 | 2,016 | (V1 I 1,207,240 01/11/2043.
02006M AD 3 |ALLYA 2013-2 A4 .| 07/15/2017. | PAID ON PRINCIPAL reverenessrenenes | e 1,547,835 | ....... 1,647,835 | ....... 1,549,329 | ...ccoooeee 1,548,961 | ..oovvvcveren0 | e (1,126) | a0 | e (1,126) [ o [V I 1,547,835 11/15/2018.
14314W  AA 9 |CARMX 2017-3 A1 .| 08/15/2017. | PAID ON PRINCIPAL revrneeneserenenes | aeveed 6,801,339 | ....... 6,801,339 | ....... 6,801,339 .6,801,339 0 6,801,339 08/15/2018.
14314W  AA 9 |CARMX 2017-3 A1 .. | 08/29/2017. | TRAVELERS MMLP. ST PP 37,648,661 | ..... 37,648,661 | .....37,648,661 7,648,661 | ..vvvvvreens0 | cvieeren(150) [ a0 | e (150) [ o (V1 I 37,648,511 08/15/2018.
34531H AA 7 |FORDO 2017-B A1 ..| 07/17/2017. | PAID ON PRINCIPAL RO PV 9,269,339 | ....... 9,269,339 | ....... 9,269,339 .9,269,339 0 9,269,339 07/15/2018.
34531H AA 7 |FORDO 2017-B A1 .. | 07/25/2017. | TRAVELERS MMLP. . .....44,230,661 | ....44,230,661 | .....44,230,661 4,230,661 0| ........44,230,488 07/15/2018.
36254U AA 8 |GMCAR 2017-2A A1 (144A 1.350.. ..| 07/25/2017. | TRAVELERS MMLP [ESTURTTORRPOUPIO PP 26,000,000 | ... 26,000,000 | .....26,000,000 0 25,999,969 07/16/2018.
50117N  AA 2 |KCOT 2017-1A A1 (144A) 1.300.... .| 08/15/2017. | PAID ON PRINCIPAL JEOTTTTRI OV 6,833,405 | ....... 6,833,405 | ....... 6,833,405 0 6,833,405 08/15/2018.
50117N  AA 2 |KCOT 2017-1A A1 (144A) 1.300.... .. | 08/29/2017. | TRAVELERS MMLP. . 6,166,595 6,166,595 | .....26,166,595 (7 0 26,166,588 08/15/2018.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ........rvuuereniiiimiiins crirssrssssssessenssssesssnsssnana ....234,884,915 |....234,000,897 | ....236,837,310 ......18,504 | .......321,800 | .....40,389 | .......... 299,916 [ ..o 0. 234,632,046 252,869 | ... ..3,346,153 XXX

Bonds - Hybrid Securities

86800X AA 6 | SUNTRUST PFD CAP 4.000... | . ‘ 08/17/2017. | WILLIAM BLAIR & CO. 152,100 169,000 42,250 0 0 L0 0 0 | 42,250 [0 [ 109,850 109,850 ..4,694 | 06/29/2049.
4899999. Total - Bonds - Hybrid Securities... [T RRRN 152,100 | .ccoovones 169,000 | ...........42,250 L0 ] L0 .0 ... w0 [ 42,250 |0 | 109,850 | ... 109,850 | ......... 4,694 XXX
8399997. Total - Bonds - Part 4 ...442,392,728 |...438,244,662 |....459,306,058 | .......443,000,200 | ........ 18,504 | ...(1,750,862) | ...... 40,389 |...... (1,772,746) | . 1,165,274 |..... 1,165,274 | 13,393,910 XXX
8399999. Total - Bonds. ...442,392,728 |....438,244,662 | ....459,306,058 .18,504 | ...(1,750,862) | .....40,389 |...... (1,772,746) | . 41,227,454 .1,165,274 |....1,165,274 | 13,393,910 XXX
Common Stocks - Industrial and Miscellaneous

83304A 10 6 | SNAPINC CLASS A....ccoiiieiirriinissiisiinns | . ‘ 08/23/2017. | CITIGROUP GLOBAL MKTS.......... | ceouee 261,920.000 | ....... 3,774,605 XXX ] 3,537,229 0 0 3,537,229 0. 237,375 | ....... 237,375 XXX |
9099999. Total - Common Stocks - Industrial and MiSCEIIANEOUS...........c.... .oevevecueverieieieicieieeeceeeeeetee et evesaeaenas | erenas 3,774,605 XXX | .. 3,537,229 0 0 3,537,229 0]... 237,375 | ....... 237,375 XXX XXX
9799997. Total - COMMON SEOCKS = Pt 4......ocuiiriiiiiiiiiiiiiienisstiisiiisiins | cotiisssssess st snssnssssnsens | enveaes 3,774,605 XXX ] 3,637,229 0 0 3,637,229 0 ... 237,375 | ... 237,375 XXX XXX
9799999. TOtal = COMMON SEOCKS. ... -rverrtre ettt ekttt | seines 3,774,605 XXX ] e 3,537,229 0 0 3,537,229 0 [ 237,375 | ....... 237,375 XXX XXX
9899999. Total - Preferred and Common Stocks . it | serans 3,774,605 XXX ] 3,537,229 | ... L0 .0 . 0 0 3,537,229 0].... 237,375 | ... 237,375 | ... XXX XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS...............ccuvirrerins crerreveervnerieeeeeeseeisiies ....446,167,333 XXX ...462,843,287 | ....... 443,000,200 | ........ 18,504 | ...(1,750,862) | ...... 40,389 |..... (1,772,746) | ..., 0. 444,764,683 | ... 0]..1,402,649 |..... 1,402,649 | 13,393,910 XXX XXX

(@) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Statement for September 30, 2017 of the TRAVELERS CASUALTY AND SURETY COMPANY

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

SCHEDULE DB - PART A - SECTION 1

Description

Description of Item(s) Hedged, Used for Income

Generation or Replicated

Schedule
| Exhibit

Identifier

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./AC.V. ) | Accretion Items Exposure Entity end (b)

NONE
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Statement for September 30, 2017 of the TRAVELERS CASUALTY AND SURETY COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change in
Variation Change in
Sched Margin Gain Variation Hedge
ule / (Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Exhibit| Type(s) of | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| Identifi |  Risk(s) | Maturity or Trade | Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol [ Contracts| Amount Description Replicated er (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
TYZ7..... I ..... 4,000 | 4,000,000 |US 10YRNOTE...................... |PORTFOLIO HEDGE.............. | D-1..... | INTEREST. | 12/31/2017| CHICAGO BOARD OF TRADE.... ......ccccoeoen. 08/25/2017 .....126.5946 |..... 125.3125 | ..... 5,128,472 0 0 0 0...5128472 | ...... 5,128,472 | ..... 4,600,000 |.............. 0001 | .ovovvvennes 1,000
13429999. Total-Short Futures-Hedging Other. 5,128,472 0 0 0 0]...5128472 | ....... 5,128,472 | ... 4,600,000 XXX XXX
1389999. Total-Short Futures. ...5,128,472 0 0 0 0| ...5128472 5,128,472 | ..... 4,600,000 XXX XXX
1409999. Total-Hedging Other. - OO OO OO OO OO OO OO OO OO0 OO0 OO OO OO0 OOO P OOO OO OOO PP O OO RO RO RO RO RO RPOPTPPOR) IO 5,128,472 0 0 0 0...5128472 | ....... 5,128,472 | ... 4,600,000 XXX XXX
1449999, TOTAL ..ottt bessaes eesessessasesesseesees e s s es s e e s et ek s e s b a8 b e st s a8 b e e b e st b essaes  ebbebaeesee e e R see e e R LR eniens | biees 5,128,472 0 0 0 0..5128/472 | ....... 5,128,472 | ..... 4,600,000 XXX XXX
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Statement for September 30, 2017 of the TRAVELERS CASUALTY AND SURETY 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 1 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 (V] [ 0 ... 5128472 | el 0 | 0 | 4,600,000 | .....cccouec... 4,600,000
0999999. Gross Totals.......cccouwerect 0 0 [ cvniieininnnnn0 | 5128472 | 0 0 [ 4,600,000 | ....cccoviiininns 4,600,000
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 September 30, 2017 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 September 30, 2017 of the TRAVELERS CASUALTY 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 Obli
REPO - BNP A TREASURY .....couriiiiiiiieiirietesistee st entennene | sonsisensessanes PSRRI ISVOOT 7,229,247 | oo 7,229,247 (10/02/2017.......
REPO - CITI A TREASURY ..ottt bbb S ..3,297,073 10/02/2017.......
REPO - NOMURA A TREASURY ..ot sisisess s sensenes R - ..3,965,118 10/02/2017.......
REPO - ROYAL A TREASURY ..ottt enss sttt ennens | cosesensansanes | FETRRN PSRN 7,229,247 ....1,229,247 110/02/2017.......
0199999.  U.S. Government - ISSUET ODIGAHIONS. ... vttt sttt es ettt sttt sniee | eeassansessseanees 21,720,685 ..21,720,685 XXX
0599999, TOtal = U.S. GOVEIMIMENE. ...uuretreittes etttk b ebinbsensenbnnes 21,720,685 21,720,685 XXX
6199999, TOtal - ISSUET OBIIGATIONS. ... vttt bbbt erint s 21,720,685 21,720,685 XXX
6699999, SUDIOLAI = BONGS.......c..cvoieoieieeiseicieiie ittt ettt ettt s s b e et ess s bt ee s s s e s eseb st ensebsee et ess st et esensensensenetensente | atessesiesssariens 21,720,685 | ... 21,720,685 XXX
9999999, TORAIS..... cooveiiieiiiiiieii et erennieieni e 21,720,685 | ................. 21,720,685 XXX

1 The activity for the year:  Fair Value §.....(14,650,031)  Book/Adjusted Carrying Value $.....(14,650,031)

2 Average balance for the year:  Fair Value $.....52,380,279  Book/Adjusted Carrying Value $.....52,380,279

3 Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.....21,720,685 NAIC 2: §......... ONAIC3: §.......... 0 NAIC4: §.......... ONAICS5: §.......... ONAICE: §.......... 0

QE10




Statement for September 30, 2017 of the TRAVELERS CASUALTY AND SU RETY 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.
2.

The activity for the year:  Fair Value $........
Average balance for the year:  Fair Value $

NONE

QE11




Statement for September 30, 2017 of the TRAVELERS CASUALTY AND SU RETY COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Bank of America, N.A. Hartford,CT. cirener..0.000 0 0 (574,288) (357,485) (615,701) [ XXX
Citibank, N.A. - China, Shanghai,CH cereeer0.000 0 0 15,540 53,370 27,917 | XXX
Citibank, N.A. New Castle,DE civenen.-.0.000 0 0 0 0 0 [ XXX
0199999. Total Open Depositorie: XXX XXX 0 0 (558,749) (304,116) (587,785) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (558,749) (304,116) (587,785) | XXX
0599999. Total Cash XXX XXX 0 0 (558,749) (304,116) (587,785) | XXX

QE12




€130

Statement for September 30, 2017 of the TRAVELERS CASUALTY AND SURETY COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE




Supplement for September 30, 2017 of the TRAVELERS CASUALTY AND SURETY COMPANY

* 1 90 3 8 2 01745510010 3 =*

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

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

Physicians - Including Surgeons and Osteopaths

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama........ccooveeveeennnen, AL | 0 [ [0 [0 T [0 T [0 T 0 [ [0 T 0
2. Alaska......cooceeeereeieeee AK |0 [0 0 0 0 [0 [0 0
3. Arizona
4. Arkansas
5. California.... .
6. Colorado.......cccoevvereirriernnnns
7. Connecticut.
8. Delaware........cccooererrerrnne.
9.  District of Columbia
10.  Florida........coovvvevevererccrenn
11, Georgia......c.cccoeevevererrerennnn.
12, Hawai......ccooerervereeeiercrans
13, 1daho....cecceec
14, liN0IS.....coeverirriereieierieine
15.
16.
17.

18.  Kentucky.
19.  Louisiana

22. Massachusetts
23, Michigan......cccooceevierieriinnnas
24, Minnesota.......ccoovvvivereinnnne

25.  Mississippi
26.  Missouri
27.  Montana........ccooeervrerrreninnnn.
28.  Nebraska...
29. Nevada
30.  New Hampshire
31, New Jersey....eoevrerennns
32.  New Mexico.....cccoeovurrrrerrernen.

33, New YOrK....oooovvererereiennens

47.  Virginia
48.  Washington
49, West Virginia
50.  Wisconsin

54.  Puerto RIiCO......ccoeviererriiinns
55.  US Virgin Islands....................
56.  Northern Mariana Islands

58.  Aggregate Other Alien..........
59.  TotalS.....cccoorireriiierciseereana,

......................... 0 [0
......................... [0 RN |
......................... 0 [0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ ......................... {01 IO {11 IO (0] IR (01 IO (01 IO (01 IR (01 IO 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... [ [0 [ (O [ [ (O 0

Q455-1




Supplement for September 30, 2017 of the TRAVELERS CASUALTY AND SURETY COMPANY

* 1 90 3 8 2 01745510010 3 =*

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

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

Hospitals
1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama......cccooeeeeeieiecnee AL [0 0 |0 0 0 0 [0 T 0
2. Alaska......cooceeeereeieeee AK |0 [0 0 0 0 [0 [0 0
3. ANZONA.....coe
4. Arkansas..........cceeeeieninnns
5. California.......ccccccooerrrernnee.
6. Colorado.......cccoevvereirriernnnns
7. Connecticut.
8.  Delaware.....
9.  District of Columbia..
10.  Florida.....
11.  Georgia
12.  Hawaii
13, 1daho....cecceec

N
>
=
o.
@*

16, 1OWa..coecceeeeeseeeeeed A |
17, Kansas......ccoeeevevevnceeeenn KS | oo
18.  Kentucky.......ocoovvreverrirnnee. KY [ 0
19, Louisiana........ccccocverrrereienns [ 0
20.  Main€....ocovvererereirerereiias ME | .o 0
21, Maryland........ccoocoevererninninnns MD | .o 0
22. Massachusetts...........ccoeunene MA| e 0
23, Michigan......cccooceevierieriinnnas M e 0
24, Minnesota.......ccoovvvivereinnnne MN | i 0
25, MiSSISSIPPI..cvrevrerrrererririians MS | 0
26, MiISSOUI....ovevrevrererierrerrinieans MO | 0
27.  Montana........ccooeervrerrreninnnn. MT | o 0
28.  Nebraska..........cccooorrrrerrernns 1= 0
29.  Nevada.......cccooorvivrererrennns NV e 0
30.  New Hampshire..........c......... NH | o 0
31, New Jersey....eoevrerennns

32.  New Mexico.....cccoeovurrrrerrernen.

33, New YOrK....oooovvererereiennens

34.  North Carolina.........ccccocrvunene

35.  North Dakota...........cccoverruene

36.  ONi0...cooereeeererireieresieienaas

37.  Oklahoma........ccocovverviriinnnns

38, OregoN.....ccocveeververerererans

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

44,  Texas......
45, Utah
46, Vermont......coeeeveereriennens
47, Virginia.......oocoeeveeneveenncnee VA L0 [0 [0 0
48.  Washington..........cooovvecne e WA |0 [0 [0 [0 [0 (0 R [0 0
49, West Virginia.......ccocoeveeveee WV |0 [0 [0 [0 [0 (0 R [0 0
50.  WIisCONSin........cooevereerenenee W 0 [0 [0 [0 [0 [0 O (01 0
51, Wyoming....ocveevvvenernenreeed WY [0 [0 [0 [0 (0 (0 R [0 0
52.  American Samoa.........c........ AS| s (01 RN [0 [0 O [0 O [0 R [0 O (01 0
53, GUAM...oirerereeeeeene €1V I [0 S (0 (0 (0 (0 [0 S (0 0
54.  Puerto RiCO........ccouvverniininnes PR | e [0 (0 (0 (0 (0 [0 [0 T 0
55.  US Virgin Islands.................... VI e [0 (0 (0 (0 (0 [0 (0 0
56.  Northern Mariana Islands....MP | ........ccccccvvunrnnnn (01 RN [0 O [0 O [0 O [0 O [0 O (0 0
57.  Canada......ccccommrnrnnenad CAN [ oo [0 (0 (0 (0 (0 [0 U [0 T 0
58.  Aggregate Other Alien.......... (01 I (01 IO (01 IO (01 IO (01 IO (01 O (01 O (01 IO 0
59, TOtalS....osuerrriirieisrineiisisniseiies | eoresnississiensnens [ [ [ [ [ [ [ I [ [ [ [ 0 s 334,493
DETAILS OF WRITE-INS
58001 et | et enend [0 O (0 (0 (0 (0 [0 (0 0
58002 oottt | crreeeeenseneeeeniend [0 (0 (0 (0 (0 [0 (0 0
58003, oottt | st [0 O (0 (0 (0 (0 (0 (0 0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ ......................... {01 IO {11 IO (0] IR (01 IO (01 IO (01 IR (01 IO 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... {1 [ {1 IS (O IS (01 IS (01 I (1 I (1 I 0
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Supplement for September 30, 2017 of the TRAVELERS CASUALTY AND SURETY COMPANY

* 1 90 3 8 2 01745510010 3 =*

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

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

Other Health Care Professionals, Including Dentists, Chiropractors and Podiatrists

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama........ccooveeveeennnen, AL | 0 [ [0 [0 T [0 T [0 T 0 [ [0 T 0
2. Alaska......cooceeeereeieeee AK |0 [0 0 0 0 [0 [0 0
3. Arizona
4. Arkansas
5. California.... .
6. Colorado.......cccoevvereirriernnnns
7. Connecticut.
8. Delaware........cccooererrerrnne.
9.  District of Columbia
10.  Florida........coovvvevevererccrenn
11, Georgia......c.cccoeevevererrerennnn.
12, Hawai......ccooerervereeeiercrans
13, 1daho....cecceec
14, liN0IS.....coeverirriereieierieine
15.
16.
17.

18.  Kentucky.
19.  Louisiana

20.  Main€....ocovvererereirerereiias
21.  Maryland........

22. Massachusetts

23, Michigan......cccooceevierieriinnnas
24, Minnesota.......ccoovvvivereinnnne

25.  Mississippi
26.  Missouri

27.  Montana........ccooeervrerrreninnnn.
28.  Nebraska...

29. Nevada

30.  New Hampshire

31, New Jersey....eoevrerennns

32, New MexXiCo........covvrvrurirnenns

33, New YOrK.....ooomeueeveinerninns

34.

35.

36.

37.

38.

39.

40.

41,

42.

43,

44,

45,

46.

47, Virginia......coooeeveeeneeneene VA L0 0 |0 0 [0 0 | [0 0
48, Washington.........ccooovveerec e WA |0 0 |0 0 0 0 | [0 0
49, West Virginia........cocoeveevree WV |0 0 |0 0 [0 0 | [0 0
50.  Wisconsin

51.  Wyoming............

52.  American Samoa

53, GUAM...ccoveieeierereeere e

54.  Puerto RIiCO......ccoeviererriiinns

55.  US Virgin Islands....................

56.  Northern Mariana Islands

58.  Aggregate Other Alien..........
59.  TotalS.....cccoorireriiierciseereana,

......................... 0 [0
......................... [0 RN |
......................... 0 [0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ ......................... {01 IO {11 IO (0] IR (01 IO (01 IO (01 IR (01 IO 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... [ [0 [ (O [ [ (O 0
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Supplement for September 30, 2017 of the TRAVELERS CASUALTY AND SURETY COMPANY

Supp. Ato Sch. T
NONE

Overflow Page
NONE
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Supplement for September 30, 2017 of the TRAVELERS CASUALTY AND SURETY COMPANY

* 1 9 0 382 01750510010 3 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended September 30, 2017
NAIC Group Code.....3548 NAIC Company Code.....19038
Company Name: TRAVELERS CASUALTY AND SURETY COMPANY

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
....................... 494,487 | ..o 582417 | e, 10,000

2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of 8 CMP packaged POIICY? ........covveieeiiiciiicieiese ettt s Yes[ ] No[X]

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

DE QUANTIEA OF ESHMALEA? .......iviieiiceceee ettt bbb bbb s st et b e s e a st b b b s bbb s bbb b s b st b n s 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:

28 1oL U 17T OO B 0

2.32 Amount estimated USing reasonable @SSUMPLIONS. ..........c.cciiiueiiiiieie ettt bbb sttt bbb et ss sttt 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 PONICIES: .........ccviuiiieieiiiiisieieissiesie ettt ees B 0

Q505
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