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Annual Statement for the year 2017 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMER'CA
ASSETS

Current Year Prior Year
1 2 3 4
Net Admitted
Nonadmitted Assets Net
Assets Assets (Cols. 1-2) Admitted Assets
1. BONAS (SCHEAUIE D)...ovvervvvereerreerreeeseeessesssesssesssseessssesssssssssssssssssssssssssssssssssssssssssnes | sevessneees 3,372,829,396 | ...oovvrreeerereeeeeeenne (VN [ 3,372,829,39% | ........... 3,472,067,233
2. Stocks (Schedule D):
2.1 Preferred SOCKS. .....c.vreree ittt sttt ssessesssssnses | sreesesensessssesesnesessesenens (01 (U1 (U1 0
22 COMMON SEOCKS......vvveuecresmcreissesssssesesiseesssesssssesssssse s sssssssssssssssssssssssssens | seesesseesees 332,614,944 |..ooovvvvins 6,584,331 | ..coovvveenns 326,030,613 | ..o 321,318,705
3. Mortgage loans on real estate (Schedule B):
3T FIISEIBNS ..o srnnes | s (U1 [ (U1 [N (U [P 0
3.2 Other than firStlIENS........ccueiiieriine e | e (U [T (U [N (U [P 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES)...ouvververiseisriesisssesesie sttt ssss s ssesssssssssessesssssens | sessesssssessessssssessassessand (01 IO (U1 N (U1 RN 0
4.2  Properties held for the production of income (less §............ 0
ENCUMDIANCES)......ovcveevriereeiresreesessssessessssessesessssssssssssesssssssesssssssessessssssssssssessessns | evessesessssesssssssssessesssQ. | evvervesvesseessesessensenseensQ | eeveereeesiseesseesesennad (01 R 0
4.3 Properties held for sale (less $..........0 €1CUMDIANCES).........cooeveeereereeeeeciecrecins | cerveerceerieeeeereeeceenieen0 | oo [ e, 0 | e 0
5. Cash ($....(19,773,516), Schedule E-Part 1), cash equivalents ($
Schedule E-Part 2) and short-term investments ($.....157,399,862, Schedule DA).........| c.cevee0ee. 137,626,346 | ooooveeveerrerericineennnl0 | e 137,626,346 |................. 23,923,843
6. Contract loans (including $..........0 Premium NOtES)..........ccverververreereereeeeeeeeeieenienniens | cerveerreeereessisesissnieerienl0 | eeeeeeeeeeeieniieeiieeneen0 [ e (01 OO 0
7. Derivatives (SChEAUIE DB).........ccoveveicreeeicereses e seses e sssesss e ssssssessessssssseses | cenesesssssessesssssssesseseesnld | cervereeresrenssssssessnssressQ | eoereessessseseesseseseseesnns [0 R 0
8. Otherinvested assets (SChedule BA)..........cc.coieicieiece e siesaes | v 2,968,201
9. ..12,736
10.  Securities lending reinvested collateral assets (Schedule DL)...........ccocevevveeveiieecens [ coniieiiinnns 20,555,872
11, Aggregate Write-ins for INVESIEA @SSELS........cvurrrrerririrrrirrireierssieessessesessssssesessesssssesses | eesssssssssssssssssssssssssssanes (O [ (O [ [0 IR 0
12.  Subtotals, cash and invested assets (LINES 110 11).....ccceueveeveeiereereieiesseeseseeiiens | coveieinns 3,866,607,495 |....ccovverenns 6,910,629 | ........... 3,859,696,866 | ........... 3,827,335,671
13. Title plants less §.......... 0 charged off (for Title INSUFErS ONIY)........ocueveererrerrrrereieeennireens | e (01 (U1 (01 OO 0
14, Investmentincome due and aCCTUEM.............cccuuviiicririiniiniisriesiesissisessressssiesiesins | e 39,230,403 | ..oovoine 0 [ 39,230,403 |...ccovvvnnee. 42,069,894
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............... | ccovveenee. 103,793,879 [ ..cccovverenne. 23,264,363 |..cccovrerrrnnns 80,529,516 |..cvovrrirrrnnne 79,821,338
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....64,458,173 earned but unbilled premiums).......... | ooecveeeneees 163,011,819 | .ccovvvcrvrennee. 7,834,499 | .o 155,177,320 | coovvvvecn 137,360,059
15.3 Accrued retrospective premiums ($
redetermination ($.......... 0)- ettt ettt | seestne ettt (U [N (U [N (U [N 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS...........ccceveeiriiereeeeeee s | eeveresieesnnan 23,906,019 | .o (V1 23,906,019 |..cevvevenneee 23,137,819
16.2 Funds held by or deposited with reinsured COMPANIES..........ccccveveeveiererrieiieieeies | cereerereiee s O [ e O [ o (1 [FORRRN 690
16.3 Other amounts receivable under reinsurance CoNracts...........c.cocuvrverirerencrons | corvereeineriresrernesies (1N [ (U1 [P (U [P 0
17.  Amounts receivable relating to UniNSUrEd PIANS...........ccevevcvereeveieeseeeee s | e (01 R (01 T [0 R 0
18.1 Current federal and foreign income tax recoverable and interest thereon
18.2 Net deferred tax @SSeL...........vvvrrerrreiceeerrese s
19.  Guaranty funds receivable Or On depOSit...........ccoeveviieieieiesieiee e
20. Electronic data processing equipment and SOfWErE...........co.errerrnrirnenrnnisesneeneessenesns | severensiessssssssessensenns (01 (01 R [0 R 0
21.  Furniture and equipment, including health care delivery assets ($.......... 0. | e (01 RO (01 TR (01 TR 0
22. Netadjustment in assets and liabilities due to foreign exchange rates.........cccoevvvrenn | vevvrnrirnineinnrnssinnnnd (01 (U1 (U1 0
23. Receivables from parent, subsidiaries and affiliates............cc.coceereeeevereiseveierscieiiens e 21,488,218 | oo (1] IS 21,488,218 |..coovverrrrnns 9,661,930
24. Health care (§.......... 0) and other amounts receivable..............ccverrrrrinrnriinenensirninns | e (01 (U1 (01 OO 0
25. Aggregate write-ins for other-than-invested assets...........ccevcrieereieiseeeie s eereresiesiesend 6,984,457 | 578,635 | 6,405,821 | ..o 6,790,274
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell ACCOUNtS (LINES 1210 25).....ccuurvercereemereeneeineesseseseeesseesssesssseessesssssssssssssssssnes | savesseeees 4,271,348,726 | ...coooovvveenee 38,588,126 | ........... 4,232,760,599 | ........... 4,195,751,503
27. From Separate Accounts, Segregated Accounts and Protected Cell AcCounts...........cco. | vovevverreieeseiriiisinnnnnd (01 (01 R [0 R 0
28. TOTAL (LINES 26 NG 27)......ccorvereveeerereeeeneeesneeniseesseeessseeesssessseessssesssesssssssassssssssnnnees | soneeesees 4,271,348,726 |......coccoc.... 38,588,126 | ........... 4,232,760,599 | ........... 4,195,751,503
DETAILS OF WRITE-INS
T10T. ettt et sss s ssstsnsssssnsssssnessssnsssssnnssssnns | sesssnnesssnnnsssnnnssssnnnss | sennnressnnnesssnnssssnnenenQ | e (U [ 0
1102. ..
1103, ettt eees st w0 |0 | e
1198. Summary of remaining write-ins for Line 11 from overflow page...........cooeurenenrnneiniens | coveneeneireinineieseeneinns (U1 IO (U1 O (01 OO 0
1199. Totals (Lines 1101 through 1103 plus 1198) (Line 11 8b0Ve)........coviiiieirisiiciisiisiiiines | o 0
2501. Other assets tri-party/tax credit DONAS...........c.oeeeerruririeneirenese e eeesseseesessseeseens [ eesesessensesnees 5,599,122
2502. Assumed reinsurance receivable and payable.... ..626,835 0].. ....626,835 |...
2503, OtNET @SSELS ..vuuvrveereeeeermeerssseeeesssesssssesssssssesss st sessss s sss st ssssssssssss st ssessssaes | sesssssessssnesessns 135,259 S0 I 135,259
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccocoecvvvevveneveeecs [ cevieiecsinnd 623,241 | .o 578,635 | .ovvrereiiian 44,605
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 @DOVE).......ooscveriisirisscieeninirinnes | covieessiiennaad 6,984,457 | ..o, 578,635 |...coovsirreennae. 6,405,821




Annual Statement for the year 2017 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMER'CA
LIABILITIES, SURPLUS AND OTHER FUNDS

Currer1t Year Prior2 Year
1. L0sSES (Part 2A, LINE 35, COIUMN 8)......ocvuieieeeeceieeetetes ettt sttt st sttt se s st st s e st asses e tassessesans | estesesssssnsenes 820,933,807 | ..oocoovevrverrns 758,091,002
2. Reinsurance payable on paid losses and loss adjustment expenses (Schedule F, Part 1, COlUMN 6)..........ccvvurvenrerrnmenrnninniinnnnes | conveveeeessenseeennenns 33,858 | oo 686,744
3. Loss adjustment expenses (Part 2A, Ling 35, COIUMN 9).........oviviiveicicieieeesee ettt sssse st sssse s ssssnns | cvevesissessesans 181,114,296 | ..ovvvvvnee 224,272,289
4. Commissions payable, contingent commissions and other Similar ChArges............ccvvvieiiicrereiiece et snens | eveseesesisse s 42,188,100 | .ocvevreree 39,769,777
5. Other expenses (excluding taxes, ICENSES AN fEES).........cucvieiciicieieie ettt st ssssennens | srevissessesasssesed 42,889,178 | ..oocvvviaes 42,557,946
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........cvevcueuriciciiiiseeetes et sesssssesees | sreveesesesasseeens 13,242,950 | .oovvcvevrnnne. 13,875,052
7.1 Current federal and foreign income taxes (including $.....(2,080,178) on realized capital gains (I0SSES))........ccc..rvuverrrerrmrerrrssrrnnns | coervresiisesieenins 1313124 | oo 11,351,548
7.2 NEt defrTeA tAX HADIIY. .. .. .. eveeeeeeeie ettt ettt st es st enses | eesestestnessestessanssessensentanenn (01 OO 0
8.  Borrowed money§.......... 0 and interest thereon §.......... 0ttt | anbsenst ettt (O [ 0
9. Unearned premiums (Part 1A, Line 38, Column 5) (after deducting unearned premiums for ceded reinsurance of
$.....345,580,921 and including warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including §$.......... 0 for medical loss ratio rebate per the Public Health SErvICe ACt)..........covveieieicieieiccese e | eevesesissesaennns 920,416,346 | ......coccvevnene 879,381,216
10, ADVANCE PIEMIUM....cuvuiviteieeicteetes ettt sttt s bbb s sttt s bbb s s bbb bbb bbb s e sa bt sense s s b sessesassnsansenans | seviessssassessesneas 1,256,758 | .oocvevereierae 1,786,267
11.  Dividends declared and unpaid:
111 SHOCKNOIETS. ... bbbttt | et 0 [ 0
11,2 POICYNOIAETS. ...ttt eni s | eestssessseentanenes 9,857,423 | oo 9,082,602
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........cccvuiiivriieieicirisieies et sssess s sssessessenes | evsesssssssessesnsas 36,704,062 | ..coovevrrine 26,818,735
13.  Funds held by company under reinsurance treaties (Schedule F, Part 3, COlUMN 19)........coiineinneireiieciseineeseessstseesessenes | eesessseseesssseesesessesesesaees (01 OO RRO 0
14.  Amounts withheld or retained by company for aCCOUNt Of OtNETS............cciieiiiiirieic et | evessssssesieseeas 35,924,038 | ..cooveerin 73,697,600
15. Remittances and items N0t AlIOCALEA.............cciuiiiiiici s | erbesiese s 82,545,307 | ..o 9,443,140
16.  Provision for reinsurance (including $.......... 0 certified) (Schedule F, Part 8)..........cccceveicieerieiceseeieeeeese s seissssssessssesns | evesssssssesesesenns 5,066,341 | .oooveerirrernnn 3,555,060
17.  Net adjustments in assets and liabilities due to foreign EXChANGE MALES..........cc.ccuiuiieiircicieee st stesseses | essessss bbbt (01 TR 0
18, Drafts OULSTANGING........cviviieicictece bbbttt s s s s bbbt n s ben st nsenans | nebentesebstens st st ent st (01 O TTR 0
19.  Payable to parent, SUbSIdIares and affilIALES..........c..cccciririiiieicieec sttt bbbt | sresseststes st st en b (01 SR 0
20, DBIIVALIVES.......couiiiriii bbb | s 0 [ 0
21, PaYable fOr SBCUMLES. ........ccvueveiicieiiecic ettt ettt s bbb st st es bbb sen st ssensnsannns | bnssesssssssaestessnsas 363,978 | o 3,948,166
22, Payable for SECUMLIES IBNGING.........ccueiiricieieieee ettt a st s s s s sentssannns | srsssessessnssnsaan 20,555,872 | voveirreieinad 6,917,816
23.  Liability for amounts held Under UNINSUMEA PIANS............c.riuiuiveieiieie et s bbb st esssssssssessas | ersessessssssessessassssssessanssnsan (0 SR 0
24. Capital notes §.......... 0 and interest thereon §.......... Dbttt s st enns | erbaenbt sttt (U O 0
25, Aggregate WHite-iNS fOr ADIIHES. ........ccvevirucieiesieie sttt st stensessensens | ssessssssssassansanses 1,718,835 [ .o, 2,327,259
26. Total liabilities excluding protected cell liabilities (LiNeS 1 through 25)............ccceeeieiircieisecesese st sesssssssessssessenns | eevesssssissins 2,216,124,273 | .....cocvvev. 2,107,562,219
27, Protected Cell IADINIHES. ..ot | 0 i 0
28.  Total labilitIes (LINES 28 @NA 27)......ccevereeeeeeieeieiieteeees ettt sttt s st st s s s s st s e st s et st es s ssssssessesssestessess | sresssessassns 2,216,124 273 | ................ 2,107,562,219
29.  Aggregate write-ins for SPECIAl SUMPIUS fUNGS..........cvuevcveieeiciesce ettt s s st ss st st s et saes s ssnannaes | evsesssestessesnsnes 7,508,853 | ..cvoveveiiieins 7,155,842
30, COMMON CAPIAI STOCK. ......cvuevcvereericteeese ettt a st s s st e e ss st s bt s s b s s e ss st ssensessbensessnsansns | evsessssssessssansnes 6,480,000 | .coovrrerrrrennn 6,480,000
31, Preferr@A CAPIAl SIOCK.........cvuevevcteieicteeie ettt sttt bbb s s st ettt s bt s e et st s s s bt ensesansansnntans | sensessesssssssessesns st en s e tanes 0 [ 0
32.  Aggregate write-ins for other-than-special SUMPIUS fUNDS...........cccoveicviirricecese sttt s st | ensessesassssssses s s ses s ensenes (01 T 0
33, SUIPIUS NOES......eveveiieeiee ittt ettt bt s b s bbb s et et ee b b s et s s b s et e R s bt n s s bee st sa et s st es s ae b st esansanes | Hnsessesesssssesses et s tes s e tenes (01 TR 0
34, Gross paid in and CONHDUIEA SUIPIUS........c.cvveeieeierieeeie ettt ettt et sttt es st sse st n s st snsnes | evsesensassseeses 433,803,760 | ..coooverrrrnnnn 433,803,760
35, UN@SSIGNEA fUNGS (SUPIUS).....o.veevecveceeiee ettt ettt sttt a s bbbt b st se et a sttt s b s ssssn s ssessssnsansensnss | seesnsessesens 1,568,843,714 | ... 1,640,749,682
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -t vrrernesereesseese sttt sttt entns | snsessens et sttt (01 U 0
36.2 ......... 0.000 shares preferred (value included in Line 31 §.......... 0) vttt sttt sttt nnne | rntens sttt anes [ 0
37.  Surplus as regards policyholders (Lines 29 to 35, less 36) (Page 4, LINE 39)........cveeiereceicieeeeevsee et sse s ssssessens | eoeressesessens 2,016,636,327 | .......cc....... 2,088,189,284
38, TOTAL (PaGE 2, LINE 28, €0 3)....uverrrerrreerreerieeesseeseeeasseecsseessesssssesssessssessssssssssesssssssssssssassssssssssessssssssasssssssssnssssassssasssssssssnsssnnns | sesseessnsseens 4,232,760,599 | ....ocovvveenn. 4,195,751,503
DETAILS OF WRITE-INS
2501. Retroactive reinsurance reserve assumed 977,978
2502, ESCREAL HADIIIY......vveeoeeereeesecesseeseesseees et esseeees et seess st ess sttt ren s ennnnns | sevmeestseessnnentnnens 637,143 ....488,150
2503. Other liabilities tri-party/tax Credit DONAS...........c. e sss st sess st ssssssssssssssssssssssssnns | sessnessssssssssessaseeen 286,561 | ..ooeveerrereeereeenns 859,684
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAGE........ovuirrririniireiriscineissie sttt ssesssssssssessssssssssssenes | sosessssessssssssesssssnenns 2,091 | e 1,447
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 above)
2901. Special surplus from retroactive reinsurance
2902.
2003, RS R Rttt nnt st enstisennnnnntes | cenerinnsnnnensnnsntnessnnnnneesD) | e
2998. Summary of remaining write-ins for Line 29 from OVEIOW PAGE........ruiriirieriireereie it ssessss s ssssssssesssssenes | sessesssssssssesssssssssssessssseses (01 OO 0
2999. Totals (Lines 2901 through 2903 plus 2998) (LiNe 29 @DOVE).........iueeireriiiesiriisii s ssssssssesssessnes | sessesssesssssesssenas 7,508,853 | .covviinininn, 7,155,842
3201.
3202.
3203.
3298. Summary of remaining write-ins for Ling 32 from OVEIIOW PAGE........c.cucuiurieiiieisie ettt sensenas | ersssessesisssssesessssessessesssend (01 OO SO 0
3299. Totals (Lines 3201 through 3203 plus 3298) (LiN€ 32 @DOVE)........cuuiieuieiiiiii s | soressie s 0 o 0




Annual Statement for the year 2017 of the TRAVE LERS CAS UALTY AND SURETY COM PANY OF AMER'CA

STATEMENT OF INCOME

1 2
UNDERWRITING INCOME Current Year Prior Year
1. Premiums earned (Part 1, LN 35, COIUMN 4).........couiviirieeieeeeese sttt bs sttt ss s estns | sestessssaessanens 1,452,540,948 |...covevvvrennne 1,407,593,164
DEDUCTIONS:
2. Lossesincurred (Part 2, LiNg 35, COIUMN 7)....c.ovuiiiieiiiiseieie e siesis st ssss sttt stessss e sses s ssesssssesssssssssssssssnss | sesssssesssssessnsns 404,433,330 | ..oooovvcrrrrrernas 291,801,175
3. Loss adjustment expenses incurred (Part 3, Ling 25, COIUMN 1).......c.ccviuiericieireiissieeieessssise s ssssessssssesssssssssessessesssesses | sosssesssssssssesssssssns 9,826,752 | c.ovvverirreierininns (5,968,906)
4. Other underwriting expenses incurred (Part 3, Line 25, Column 2)... ...596,809,469 |.. 567,938,322
5. Aggregate write-ins for underwriting EAUCHONS. ...........cc.iiuiicieiiceie ettt bbb ess s ssessesens | ersessessssssssesssssss st s ssnsas 0 o 0
6.  Total underwriting deductions (LiNES 2 throUGN 5)..........c.cuiueiieieiicie ettt sessss s sessss s ssesanns | evvssssssessinsenss 1,011,069,550 | ...cooevvrverrerrnne. 853,770,591
7. Netincome of protected cells
8. Netunderwriting gain (loss) (Line 1 MiNUS LINE 6 PIUS LINE 7)......cvuvvireirieieieiessciesssse st ssessssssssssssessesssssessens | sessssssssssssessnnns 441,471,398 [ oo 553,822,573
INVESTMENT INCOME
9. Netinvestment income earned (Exhibit of Net Investment INCOME, LINE 17).......c.ovueirierrerercissesseessssssesssssssssessssssssenes | svessssssssssssessnnens 123,141,977 | o 131,471,918
10. Net realized capital gains (losses) less capital gains tax of $.....252,266 (Exhibit of Capital Gains (LOSSES))........cc.evverereerrns | orrresriesiiesiisrianees (2,373,780) [ oo 3,420,524
11, Netinvestment gain (I0SS) (LINES 9+ 10).......vivriierieieiicteees ettt es st st ssas st s st es st ssssasssssssssnsesansnns | svesessesnsssneeses 120,768,196 | ...ccocvvevvrrrenn 134,892,443
OTHER INCOME
12.  Net gain (loss) from agents' or premium balances charged off (amount recovered §$.....531,428
amount charged off $.....1,308,909).........ccccuuriiimiireiiesisesis sttt sssnns | senssins st (T77,480) [ ..ovoene. (379,886)
13.  Finance and service charges not inCIUAEd iN PrEMIUMS........c..cuuiururririereieeiseeieeseeese et esese et ssssestssssessesssssssssessssssnssests | soesssssessnssssssssssssessnst 432,157 | oo 363,776
14, Aggregate write-ins for MiSCEllANEOUS INCOME.........cucuririerrieiiecereeeeiecise ettt ss sttt ess e ss st st s sestensnes | sbsesssssssssssssssssssssens (849,982)] ..o (1,198,302)
15.  Total other income (LINES 12 thIOUGN 14)........c.iuiieieeceie ettt sttt ntesens | snbssiesssssssessessesanes (1,195,306) ] ..oovvvereereieiniene (1,214,411)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and foreign
income taxes (Lines 8 + 11 + 15) 561,044,289 | ....ccvvverrerne. 687,500,604
17, DiVIAENdS t0 POICYNOIABTS........ocveveveeeciee ettt sttt a s b ss s s b n s s bt es s sas s ssssensens | anssssessnssesessesansanes 5,341,683 [ .o 5,197,002
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and foreign
income taxes (LiNE 16 MINUS LINE 17)......c..cviuiieieiieiecesie ettt ettt b s ssesse st s ssssessessssnsans | svesessessessesssanses 555,702,606 | .....ccoovverrerreree. 682,303,603
19.  Federal and foreign iNCOME taXES INCUITE. ..ottt bbb se st s s esssssenas | arsessesssssesssssanes 168,761,301 | oo 220,451,601
20. Netincome (Line 18 MinUS LiN€ 19) (10 LINE 22)........cociuiueieiicieieeise sttt sses s sssbsses s ssesss s ssessnns | eveessessensseseeneas 386,941,305 | ..covvernnn. 461,852,002
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 prior year (Page 4, Line 39, ColUMN 2).........cc.cocveueieerrerneserreieesesesseienes | ceviveiesieeiennns 2,088,189,284 | ......cccvvvnee. 2,103,595,788
22, NetinCome (fromM LINE 20).......c.cvurvueieireiieiieiie et s ess st s st bbb st st s s s s s b s s s s stensssaens | evsesssssinssassansans 386,941,305 | ..ooveercrernns 461,852,002
23.  Net transfers (t0) from Protected Cell BCCOUNLS..........cc.cveveiieieicice ettt bbbt sss s [ sessestesssssesses s bses bbb ssnes (O [T 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of §.....257,063............cc.oeeveerveereecrecienieeseesieesieeses | cerveeseeseesiensis 11,835,798 | oo 76,911,978
25. Change in net unrealized foreign exchange capital gain (loss)
26. Change in net deferred iNCOME taX........ccceververererseiee s ...(29,109,845)| . 2,535,334
27. Change in nonadmitted assets (Exhibit of Nonadmitted Assets, Line 28, COlUMN 3).........ccocueeirereieciieieiseie s | coveriesssiesesssssesenes 291,065 6,985,662)
28. Change in provision for reinsurance (Page 3, Line 16, Column 2 minus COlUMN 1).........ccocieirieieeeiesssesessesesesssssesens | essessssssssssnssenes (1,511,281) ] v 279,844
29, Change iN SUMIUS NOES.......c.cvuricirciieiiseieis sttt sttt bbb s sttt b st s s st s sens | Hiessstensnssess st st es bbb s snes (0 R 0
30.  Surplus (contributed to) withdrawn from ProteCted CElIS...........cc.cuuiiiericieieeiciessste et ssesssssess | sovessesssssessessssssesssssssssssessens [0 [T 0
31.  Cumulative effect of changes in acCOUNtING PHINCIPIES. ........uvveveruriierieeire ettt sses s ssesss st | stessessssssessessssssesestesssssestans [0 [T 0
32. Capital changes:
32,1 P MMttt Rttt | Henb bbb (U N 0
32.2 Transferred from SUrPIUS (STOCK DIVIAENA)..........ceuieieeieieiees ettt sssses s bessss s sssssssessnes | sresssissessessssssssessssssssstessesas [0 OO 0
32.3 TraNSTITEA 10 SUMPIUS.......coveieevecieteeeci ettt ettt ettt se s bt s st ense s banssnsessessnsantans | sbessssssessessssenssssessesnsastessesas [0 OO 0
33.  Surplus adjustments:
3311 PIE IN.tee bRt | Henb bbb 0.
33.2 Transferred to capital (STOCK DIVIAENA).........ccvieeieicicieee ettt ettt es s sas s b sbes s bes s ssesassns | evsesssssssssesesssssessessesssessesens 0
33.3. Transferred from CAPIAL.........cccoviierciceee ettt s sttt s st n s sassassssantens | sbesssistessesesn s s sttt es e nas [0 U 0
34,  Net remittances from or (10) HOME OffICE........c.evcuiiieicicreeece ettt sttt sse s bessesans | evsessssesssssssssssssesses s ssbensesaes [0 OO 0
35, DivIAENdS t0 SIOCKNOIABIS.........cvuevieieeiciete ettt sttt ss st s st s st sssss s sssssstessnsantensns | sebsssssesnsansanes (440,000,000 ....cvvverrrennee (550,000,000)
36. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Column 2 MinUS COIUMN 1).......cvrurrirrerrenenrernesnsrnssssessssssssssessssses [ rrensssssssesssssssnsssessssssssessnes [0 [ 0
37.  Aggregate write-ins for gains @and I0SSES IN SUMIUS........vererrirrirrieireisnserenssssessesstesssessessessssssessssssssssssessssssessessessssssessessnssnsss | sressssssnsssssessansssssessanssssssssanes [0 OO 0
38. Change in surplus as regards policyholders for the year (Lines 22 through 37).........ccoevrueinrnrininrinsnninsesssssssssesssssnnens | osserssessessssssenss (71,552,957)] oo, (15,406,504)
39.  Surplus as regards policyholders, December 31 current year (Line 21 plus Line 38) (Page 3, Line 37).......cccouevvervvreecsrerseenns | covvvrrrirereienas 2,016,636,327 | .oovvverrrrrnnn. 2,088,189,284
DETAILS OF WRITE-INS
0507, oottt et R SRR RS e st
0502. .
0503. .
0598. Summary of remaining write-ins for Line 5 from OVEMIOW PAGE.........cuererurircrirrieeese et
0599. Totals (Lines 0501 through 0503 plus 0598) (LiNE 5 8D0VE)........creiieiirareiieisieressesees s s st snssnssssssnssneses
1401. Other assets tri-party/tax Credit DONA INCOME. ..ottt
1402. Retroactive reiNSUTANCE GAINMOSS. ........covurirrireeireeereieesecesseseessssese et ettt st s s s st s st snen
1403. Profit and 10SS, MISCEIIANEOUS............ccceuieeveiiiiiteieeie ettt bbb bbb bbb s bbb b nann
1498. Summary of remaining write-ins for Line 14 from OVErflowW PAGE..........cruierierrirrirrireincneeeetseese sttt senees
1499. Totals (Lines 1401 through 1403 plus 1498) (LiNE 14 @D0VE)......c. ittt sttt
3707, oSSR R AR R RSt
3702. .
3703. .
3798. Summary of remaining write-ins for Line 37 from overflow page... .
3799. Totals (Lines 3701 through 3703 plus 3798) (LINE 37 @DOVE).......ueiieiuriiuiieiieiisie sttt sttt




Annual Statement for the year 2017 of the TRAVE LERS CAS UALTY AND SURETY COM PANY OF AMER'CA

CASH FLOW

Curre:t Year Prior2 Year
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE. ..ot ssenes | ssbsesiesinnenens 1,485,579,288 | ......ccccovevenee 1,399,717,669
2. Netinvestmentincome... ..145,195,521 152,421,571
3. MISCEIIANEOUS INCOME.......cureieveciiecee ettt sttt s bbbttt s et ban st b e s s se st s sstesses e tensessesassensssensansessnsnnes | ernssssessssnsenseras (1,195,306) | ..o (1,214,411)
4. Total (LINES 1 HMOUGN 3)....veereereerecereeieeeiseeesseeese s ssesssess sttt ettt nsssesssensssnnes | sesssnessssesssans 1,629,579,503 | ...vvorverrnns 1,550,924,828
5. Benefit and [0SS related PAYMENLS.........cccucvcieiieie sttt bbbt st es s ssentans | ersesseesestessenas 343,010,922 | coveviriiines 269,779,645
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS.........ccoruureerrerrenrnrinsinrenceneinsineneines | veireeesinsieessensessesssesenesnens (01 0
7. Commissions, expenses paid and aggregate Write-ins for dedUCHONS.............ccviveieiicieiseesee s | cvesesesessesienns 646,405,537 | covvrririrrinnnd 606,457,865
8. Dividends paid to POCYNOIAETS..........c.ccuuivieeicictecc ettt sttt ssssensnns | evesessessesissssssans 4,566,862 | ...cocvocriririrnns 5,194,581
9.  Federal and foreign income taxes paid (recovered) net of $.....831,886 tax on capital gains (I0SSES).........ccccveverevervrerererierins [ osressiisiiesiaaes 179,051,990 | oo, 224,683,764
10 Tl (LINES 5 thTOUGN 9)..cevuivereerreriseeeieeiseseseessee st seest sttt | cesentssnentaees 1,173,035,312 | .cvvvcres 1,106,115,855
11. Net cash from operations (Ling 4 MINUS LINE 10).........cciuurireiiriieiiniesissiie s iesesssssessssess s ssessssssessessesssssssssessessssssessassssssesss | sessessssssssessa 456,544,192 | ooovrriererns 444,808,973
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONGS. .ottt Rttt | eesteent st s 590,499,346 | ...oovvvvreriinne 877,968,817
12,2 SHOCKS....vvvrererneesessseess sttt | snni sttt (U N 0
12.3 MOMGAGE I08NS.......coieeieiiitiieic ettt ettt s s bbb ae st b st ant s sntensessensnns | suestessesissessessesssssssesse s s e [0 OO RRSRRN 0
124 REAIESIAE ... R
12.5  Other iNVESIEA @SSEES........uveuiiiiii bbbt
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments...
12.7  MiISCEIIANEOUS PIOCEEAS.........cvuiveieieiieiiteiie ettt et s s st b st st es s s b s s s st e s s s bensessessssensensens | srssiessesissessessessessssnsensesneas (U1 IR 4,854,362
12.8  Total investment proceeds (LINES 12.110 12.7).....c.civeeiiereeece ettt s st s b bsse s snans | sestessessssasssens 590,499,346 | ..cocovevvvrrirne 882,823,180
13.  Cost of investments acquired (long-term only):
0 T = OSSPSR [SUPTST 511,234,368 | .oveovvevrerees 861,861,014
13,2 SHOCKS.....verererseesesiscesse sttt | cerireneb et (U RN 0
13.3 MOMGAGE [0BNS......ceureerieiieeieie sttt sttt et ns st st ssentenes | anbsessessasassssestanssnssnssensnsneed [0 R 0
134 REAIESIALE.......oui s | Shb b (U 0
13.5  Other iNVESIEA @SSEES.......coevivieeiecii ettt bbbttt st st s s tentesesanns | ebsessbessessesessssssssesas 27,029 | e 261,793
13.6  MiSCEllANEOUS @PPIICALIONS. ........cvrieirciscieiieieie ettt s st en st b s s nsssensessnsnnans | tessesssssssessessesaes 17,234979 | oo 4,051,834
13.7 Total investments acquired (LINES 13.1 10 13.6).......c.ciuiiueieieiiisiceeeee ettt saeses | sssessesassassnsns 528,496,377 | oo 866,174,641
14.  Netincrease (decrease) in contract [0ans and PremMiUmM NOLES..........cccieieeicieiscie et ssesssssessessess | sresssesssssssssessssessssssessenseesnsQ | eonsiiessssesse s sesssssens 0
15.  Net cash from investments (Line 12.8 minus Lines 13.7 MINUS LINE 14).........cveuviveieieierieieieseese et ssssssseessssssesseseess | evesissesissesennd 62,002,970 | .ovovvriiereinne 16,648,539
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOLES........vviericvctere ettt sttt b s s b sss s st sassnssensesans | suessessesiesessesessssensssaessnsnean 0 [ 0
16.2 Capital and paid in SUPIUS, €SS trEASUNY STOCK...........euururririeeirirrcereireiie ettt ettt sssssnssens | sebsessesssssssssestasssessessenssesanes [0 RO 0
16.3 BOITOWEM fUNAS........cveeviireeirniirerires st | eesisnessnens st ness st (U RN 0
16.4 Net deposits on deposit-type contracts and other insurance abilItIEs............ccvcveverieieieeieeec s | e [0 TR 0
16.5 DiVIAends t0 SIOCKNOIABTS............cvveuriirreiiceireiie ettt nansenes | eesssesssnesseness 440,000,000 | ...ovvrvrerrernnens 550,000,000
16.6  Other cash provided (APPHEA)...........ccuieiireieieeie ettt ettt b s e s ssss st snsenes | tessesssssssassessesans 35,155,341 | oo 57,915,451
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Ling 16.6).........ccceceevvevevvereeeees | coveriireicinan, (404,844,659 ....oovvvrrnenns (492,084,549)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17)........cccccvveeereervesiiseerveenns | covvevereeeeienns 113,702,503 | ..coovvererereee. (30,627,038)
19. Cash, cash equivalents and short-term investments:
19.1 Beginning of year. ....23,923,843 ....54,550,881
19.2  End of year (LIN€ 18 PIUS LINE 19.1)......c.uovuieieeiieiiicieieeeese ettt ettt sttt en s ssensensanes 137,626,346 23,923,843
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChANGE Of DONMS......coucvuiviiciccc ettt bbbttt es s ssensnsanns | sbsssesssssssssesssnsa 6,161,326 | .cocvvrerrrrernns 11,940,215
20.0002  Other assets tri-party/tax Credit DONAS............cccveiiiiveieicees et besaes e saens | eveesissessesiesesssnans 1,182,425 | oo 0
20.0003  Tax credits from certified capital COMPANY (CAPCO)........cooiiieieieiesseise s sss st s sssssss s ssessssssssses | sesssssssssssssessesssssesens 85,709 | oo 78,177
20.0004  Interest payment reCIVEd iN SECUMTIES. ... ...vururerrrresreireisisereseesssssesssesessssesss e sss e sesssns s sessenssssesssnssnsesssns s st sesensssssnssens | ssessosssnsssssenssnssssseseas 82,534 | .o 0




Annual Statement for the year 2017 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMER'CA
UNDERWRITING AND INVESTMENT EXHIBIT

PART 1 - PREMIUMS EARNED
1

Line of Business

Net
Premiums
Written per
Column 6, Part 1B

2
Unearned Premiums
December 31
Prior Year-
per Col. 3,

Last Year's Part 1

3
Unearned Premiums
December 31
Current Year-
per Col. 5,

Part 1A

4

Premiums
Earned
During Year
(Cols. 1+2-3)

1.
2.
3. Farmowners MUILIPIE PETil.......c.cuirircrrrresee et | cresseeneessieseessesssesesssssnens (1 R (0 O 0 [ oo 0
4, HOMEOWNETS MUILIPIE PEIl. ... | sressesssssssese st esssenans (1 R 0 | e (0 RO 0
5. Commercial MUIIPIE PEFl........eveieririireseiseee st sseestenes | seeessessesssesessessssesessessesens (1 T (0 RN (0 RN 0
6. MOMGAGE GUAIANEY......coevririeireieieieie et sesensessens | sressesssssssesessssessesssnsassans (1 R [0 T (0 R 0
8. OCEAN MAIMNE......ceoureeiieieeieeiesie ettt sb e ssienns | eebisesteesise st ese b reeees (01 T (O OO 0 [ oo 0
9. IN[ENA MANNE. ..o enes | i LU N (O N 0 [ oo 0
10. FINANCIal QUAANTY........coiiieicrecc e nseneis | coesseeee st nee s ensesnnns (01 N L0 L0 0
1.1 Medical professional liability - OCCUITENCE...........ccevriieriicreieieesieeeeeeenes | ceversreses e 0 [ e 0 [ oo 0 [ e 0
112 Medical professional liability - claims-made.............cccceverrrrerieririsieieieens | e 0 [ oo 0 | oo 0 | oo 0
12. EAMhQUAKE.........ooiveiicccee ettt | sebenste et 0 [ s 0 [ oo 0 [ e 0
13. Group accident and NEalth.............cceucvirieicisecee s | e 0 [ oo 0 | oo 0 | oo 0
14, Credit accident and health (group and iNdiVIAUAL)............ovuremiererrrnininrrnins | e (1 R (0 O (0 U 0
15. Other accident and hEaIN. ..o | e 0 [ oo 0 [ e 0 [ oo 0
16. WOrKErS' COMPENSALION.........curireeriicrireieisereiseieiseiee et esesseeessssssseens | setessesssssssessssssssssesssenssenses I [P () ) [ [5) 1 U 0
171 Other liability = OCCUITENCE...........cvueiireieie ettt ssnes | essessesssses e sssesse s snsenee 0 [ oo 2 | e 2 | e 0
17.2  Other liability - claims-made
17.3  Excess WOrkers' COMPENSALION...........coeuiuireireiriisiieieise et sssiensens | ersessessssesessssssessessessssenses (1 R 0 | oo 0 | oo 0
18.1  Products liability - OCCUITENCE..........cvererrircirerrisiieciseeeeesssisesssssessessstesiseins | rseeesssssssssessssessssssessessnes {1 R 0 | v (0 RN 0
18.2  Products liability - ClaiMS-MadE..........ccvrireireieirieie i eins | erreeesssies e sessnsenee 0
19.1,19.2 Private passenger auto abIlity............ccourveririirineirrereseeereseeeiees | sereeeeeesesesessessesenseeneeenee (0 R (0 O 0 [ oo 0
19.3,19.4 Commercial QUL lIADIIIEY. .........cevereveiiieieieseses st | seressessssensesesssssssessessssenses (1 T 0 | oo (0 RS 0
21. AULO PhYSICAl AMAGE. ......ecvrcveeiiieiei e etees | seteesessstessensesses s s nseenia (01 N L0 (0 OO 0
22. AIRCTaft (Al PEIIS)......cvuvviveiicieiice e es e aens | sorebesssssessssesesssesessnebesans 0 [ s 0 [ oo 0 [ oo 0
230 FIAEIIY. oottt | et 151,810,802 | .oooovverrrrnenne 85,594,226 | ...cocoovvvrirnenne 85,758,844 | ....ooovvvreen. 151,646,184
24, SUMBLY ..ot | ettt 780,447,880 | ...ovovvrernenn: 469,434,152 | oo 488,249,583 | ....covovoveriine 761,632,449
26, BUrglary and theft..........oveerreecneceeesseseess s | s 47,203,437 | oo 20,129,689 | ..oovvvvrrrrireenne 23,362,023 | ..covvvorrrrennne 43,971,104
27. Boiler and MACKINEIY..........cevieieiccecce e sssees | saebesstes st es e ene 0 [ s 0 [ oo 0 [ e 0
28, GBIttt | erb st (0 R (O OO (U SRR 0
29. INEEINALIONAL......ooveec st eniees | erereres st (01 OO 0 | v L0 OO 0
30. WEITANEY ..ottt sttt bbb snsenas | sbtessebestessesssssssessesssssnsenei 0 [ oo 0 | oo 0 | oo 0
31. Reinsurance - nonproportional assumed PropertY...........cccceieeireeeriseiieies | coersvesreresisessssssesessssesssens 0 [ e 0 [ oo 0 [ oo 0
32. Reinsurance - nonproportional assumed liability.............cccocevveieireirieieieisiies | e 8113 | o [0 U 7,290 | oo 823
33. Reinsurance - nonproportional assumed financial lINES...........coe.everrreinrnnnns | corvreneensinsinesssseiesesennes (0 R (0 O 0 [ oo 0
34. Aggregate write-ins for other liNes Of DUSINESS..........coveiiviieieieiisieeiiis | crerierisesesssssessenessseeneas {0 R [0 OO [0 PR 0
35. TOTALS ...t nesineneenes | crineninerinenens 1,491,670,771
DETAILS OF WRITE-INS
30T, Rttt ante | eeteeetest ettt eni (0 R (0 O (0 R 0
3402, s | st (0 R (O ORI (O R 0
BA03. Rt nes | rnest ettt (1 R (O O (O 0
3498.  Summary of remaining write-ins for Line 34 from overflow page........ccccceevvee | ceveeviveeviceeeeereeies 0 | s 0 [ oo 0 [ oo 0
3499.  Totals (Lines 3401 through 3403 plus 3498) (Line 34 @DOVE).......vvurrrrenriinins | corrermirnrsnsississessnessessnssnenas {0 [0 (01 PR 0




Annual Statement for the year 2017 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMER'CA
UNDERWRITING AND INVESTMENT EXHIBIT

PART 1A - RECAPITULATION OF ALL PREMIUMS
1 2

3 4 5
Reserve for
Amount Unearned Amount Unearned Rate Credits Total Reserve
(Running One Year | (Running More Than and Retrospective for Unearned
or Less from Date One Year from Earned But Adjustments Based Premiums
Line of Business of Policy) (a) Date of Policy) (a) Unbilled Premium on Experience Cols.1+2+3+4
1. FIE. ettt | st e (O R (U RN (1 R (O R 0
2. ATTEA TINES....ooeevrireieieeeie st | nesssessseessesenseeseenes (O R (U RN (0 RN (O RN 0
3. Farmowners MUItPIE PEril........cocciiieicseeeseee e | e [0 N [0 N {0 R [0 N 0
4, Homeowners MUILIPIE PEFl..........oeiviirieiecseee e eissiens | e ssensenaens [0 [0 {0 R [0 N 0
5. Commercial MUItIPIE PETl.........cvverreieirrieieieieseeesseseerenes | erreressesssesseees s [0 RN [0 R {0 R [0 N 0
6. MOMGagE GUAIANEY.......evreviieireieieisiseiresiss et | sressessessssessesessssessesaees [0 [0 {0 R [0 N 0
8. OCEAN MAIMNE.......ooiiiiiii i | o nienees (O N 0 [ e L0 N 0 [ s 0
9. IN[EANA MANNE........oriiiiiissssis | i 0 [ s 0 [ e L0 PN 0 [ s 0
10. Financial guaranty............ccccocevevviennne
1.1 Medical professional liability - occurrence
112 Medical professional liability - claims-made............cccoeveveerveveies | covveeveeeece s 0 [ o 0 [ e 0 | o 0 [ oo 0
12. EArthQUAKE.........oocveiicecvcece et | cverisseress et 0 [ oo 0 [ o 0 | e 0 [ o 0
13. Group accident and health.............c.cveveeeeeveieieeeeeeeeeceieies | evereeresee e (0 I 0 [ e 0 | e (0 TR 0
14, Credit accident and health (group and individual).............cccoeevvees | cevereervesieeseeese, [0 U [0 (0 R [0 0
15. Other accident and hEalth.............ccuviuivrirnernrnrererineines | cereniessessesseseseeees 0 | oo [0 (0 [0 0
16. WOrKers' COMPENSALION..........couuurrerrirerrireireieieieieiseissseseessessseeses | ceeeesssseseeeasesssssseenes (X)) [P (0 (/2 ) [ (0 (5)
171 Other liability - OCCUITENCE........cvuvererrieiirrireieeieriseieessissesesssisnes | seesssessssssesssssssssesnssns [0 [0 2 | e (0 I 2
17.2  Other liability - claims-Made.........c..coerrrmrrrerninrreirensneseeesnnees | ceverensineens 217,800,221 | .ooovvveeenn 40,780,215 | oo (0 (01 I 258,580,436
17.3  Excess workers' COMPENSAtIoN. ..........cerrrrireuieririeieisereeeireiseees | covereeseeneensseesesseenssennees [0 [0 N {0 (0 I 0
18.1 Products liability - OCCUMTENCE.........euverireeeieirireereseieeeiseineseinees | covereeseeneessseeessesesennees [0 [0 {0 (0 I 0
18.2  Products liability - claims-made..........c.ccoreurrurirrnirnenerienes | v (0 [0 {0 (0 I 0
19.1,19.2 Private passenger auto liability..........cccoeurererenrnierrerinnenes | v [0 R [0 {0 (0 I 0
19.3,19.4 Commercial Quto liability..........ccovverrrrrereeeirreenrireierrereiecssissieees | coeeresiesesesseeseeeseesesnes [0 [0 (01 [0 U 0
21. Auto PhySICal daMAGE. .......cvevieririeiireieereereisesee i | sereeeeeiseisee s [0 RN [0 RN {0 R (0 I 0
22. AIrcraft (all PEFS).......veeerreereereireiecreireseeneereseseeineesesssessseseeeenns | cossseeessssesssessssesensnensQ | eeemensmseessnsessssnnineennd0 [ evnrinennnnnnsnnnsineenen 0 | s | 0
23. FIAEIIEY. ... seeereeeeescsseeeneesseesenseisssenenseenes | coensenneeneene DG T 1,300 | viviiiiiiennnn 27,281,484 | 0 0 85,758,844
24, SUMELY...oocccnreeenensenssesesesenssssssnssssssssssssssensnees | conseenernones 120,936,391 | i 426,171,365 | oo (64,458,173) | o0 | e, 488,249,583
26. Burglary and theft..........ccoornenrnenencnnenernenenseeneneeinenns | severeneenneneni 20,089,869 | oo 3,272,154 | 0 [0 | 23,362,023
27. Boiler and Machinery.........c.cccueueieieieiieicessese s | crsveesessssese e sans 0 | e [0 TR 0 [ e [0 U 0
28, Creiti.. et nssnnnns | st O (O RN (1 R (O 0
29. INEEIMALONAL........oooieeiiiriiier s | ereonesiees s 0 [ e 0 [ e L0 OO 0 [ e 0
30. WEITANEY ..ottt assseses | esbessessssessessesssssssnsesaes 0 | oo [0 RN 0 [ e [0 RN 0
31. Reinsurance - nonproportional assumed Property.............ccovevvees | covvvereerererenserssienennns [0 RN [0 TR 0 [ e [0 TN 0
32. Reinsurance - nonproportional assumed liability..............ccocoevveees | ovrverrirsieiciiiienns 3134 | 4156 | oo 0 [ e (01 I 7,290
33. Reinsurance - nonproportional assumed financial liNes.........c..c... | ooverevivereivesieiennns [0 TN [0 TN 0 [ e [0 TN 0
34. Aggregate write-ins for other lines of bUSINESS..........ccevieieiieies | coeiieisieieieecsisieaa [0 IR [0 I {0 IR [0 I 0
35, TOTALS ...t sssssesssesssssesssessenns | sssssssssssnas 422,906,972 | .....ccocveene. 497,509,374 | ..o, (64,458,173) | ..oovvvvirrescrirririnssienan [V 855,958,173
36. Accrued retrospective premiums DASEA ON EXPEMIENCE. .........cuivueuiuieiiietieiie ettt sse ettt bt s bbb bbbt b se s sttt s bbb en b st s s s tensessnts | ensesstessesessssensessessnsand 0
37. EQrned DUt UNDIIEA PIEMIUMS..........vuiiiviieiseiitesieie ittt sttt s 1888kt s skt s et s bbbt sse s snsnntenses | snsessesnsessens 64,458,173
38. Balance (SUM OF LINES 35 thrOUGN 37).........cuuiviuiieiieeiiiiiieeietcet ettt sttt bttt b bt ea st an e s s s s st essessessnsansensnssnsensesss | sresssssssesss 920,416,346
DETAILS OF WRITE-INS
BA0T. st | eest e (O N LU RN (0 R (O R 0
3402, it | seesten e (O RN (U RN 0 [ o0 e 0
3403, st | erst e (O R (O OO 0 [ om0 e 0
3498.  Summary of remaining write-ins for Line 34 from overflow page | .....ccooeveveveninieenns [0 [0 0 [ o0 | e 0
3499. Totals (Lines 3401 through 3403 plus 3498) (Line 34 above)....... | ccccceevevrincireirerennnas (O PO (O O 0 | oveeeeieierieieireeienenne0 [ e 0
(a) State here basis of computation used in each case: Daily pro rata; pools and associations as submitted.




Annual Statement for the year 2017 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMER'CA
UNDERWRITING AND INVESTMENT EXHIBIT

PART 1B - PREMIUMS WRITTEN
1 Reinsurance Assumed Reinsurance Ceded 6
2 3 4 5 Net Premiums
Direct Written
Business From From To To (Cols.1+2+3
Line of Business (a) Affiliates Non-Affiliates Affiliates Non-Affiliates -4-5)

1. T ettt nnnnnne | eretenresense e [0 I {11 SRR 0 I ISR [0 I [0 I 0
2. ATTEA TINES.....oovevrrieriirierieri e sensssssnes | eessinesesessiessssensd (U TN 0 [ 0 [ e (U IR (O RN 0
3. Farmowners MUItPIE PEril........cocvviiirrirrerereeeneseenees | e [0 I 0 [ o0 | (11 I [0 0

4, Homeowners MUItIPIE PEFil..........cvivieieierireesseesseneies | e 0
5. Commercial MUIIPIE PEl........overreririreirrieeeeisreierseseeeesssieines | eerneeseessesessssseseens [0 I 0 [ o0 | (11 I [0 0
6. MOMgage GUAIANEY.......evevrieireieirieieeissiseeeissessesessiessessesssnnes | oresessesessssssseseend [0 I {01 ORI 0 I ISR (0] I [V I 0
8. OCEAN MANMNE......cooureeieiieeieeirerireeiresie s sienienes | esteesseesssesseessenenes (0 TN 0 | o0 | ) (01 IO (01 T 0
9. IN[ANA MANNE. ..o s | s (O N 0 | o0 | i) 0 | oo (O N 0
10. FiNanCial QUATANTY.........c.eeueerereeeneereieeereeseeieesseeeesssssessessessssseess | esseesssssessessnsssnean (018 S (01 OO | I SSUURR (01 IO (01 T 0
1.1 Medical professional liability - OCCUITENCE...........ccevervicreiicreiecen | v [0 IR 0 [ cerveveiieienenen0 [ e {1 TR [0 AR 0
11.2 Medical professional liability - claims-made...........ccccccoerrerrrnenrnnes | covereereireineineineenad (018 0 | e 0 | e (01 IO (01 T 0
12. EArthQUAKE........coeveiiceciccece e | rviereseseessn s [0 AR 0 [ ceverveveeieienenen0 [ e {1 T [0 IR 0
13. Group accident and health..............c.ccocueveeieiccirieieeeeeeeeeies | e [0 I 0 [ o0 | e (1] I [0 I 0
14. Credit accident and health (group and individual)............ccovernrees | cenrererrinrnnineinn [0 I {01 RN 0 I ISR (01 I [0 0
15. Other accident and health..............ccovuininiincicieeieninnis | v (U RN 0 | o0 | ) (01 I (O SN 0
16. WOrkers' COMPENSALION...........erreueerireireieiireirrireesereeeeseissseeeeeesenes | ceseesesesseensessseeneens [0 I I (RO | R I {1 T [0 1
17.1  Other liability - OCCUITENCE..........cverrvrrieieierereiereseeneseisseniensnns | cvereerennene B T4094 | e [0 | AT4,094 | .o [0 I 0
17.2  Other liability - claims-made............ccccoververververnernernernnrnnrennnns | 0. 984,259,311 | .......1,867,816 | ...........c.......5,698 | ... 443,608,102 | .......... 30,324,186 | ........ 512,200,537
17.3  Excess workers' COMPENSAtioN........c.cc.cveuriveieeieiniieieiieessseseiines | cressessesessssessesenns [0 I 0 [ o0 | e (1] I [0 I 0
18.1 Products liability - 0CCUMTENCE.........c.veerereeririeierieieneseeeeeneinns | e [0 I {11 RN | I ISR {1 [0 0
18.2  Products liability - claims-made...........cccouereiirieieieirisieessisniens | cereneiessesenennd [0 I 0 [ o0 | e {1 I [0 I 0
19.1,19.2 Private passenger auto liability..........c.coeurrreerrirninrennrnininereiininns | v (018 (01 USRS | I SRR (01 IO [0 I 0
19.3,19.4 Commercial auto lIabIlItY..........ceverereiriiieiesieiessssesesseseneis | ceevsssseseesssesseeenn [0 I 0 [ o0 | e (1] I (O I 0
21. Auto physical dAaMAGE..........oceoverirreereireirereireeseeeeereeseiessseeseeeseeees | creresseeeseseeseseeeees (01 S (01 OUSTTRRRRON | J SUURRR (01 IO (01 I 0
22. AIrcraft (all PEFlS).......cvvivrierieieeiceie e | ceeesssseseensseseneens [0 I (01 ORI 0 I ISR (1] I (O I 0
23, FIdElItY.oceececeeece st | ceiiens 195,211,284 | ..vvvvenece. 269,244 | ....ooovvviriirneenn0 | e 43,669,726 | ..o, 0. 151,810,802
24, SUMELY ..o | e 181,222,691 | s 58,339,349 | ........... 6,678,432 | .......... 15,262,456 | .......... 50,530,136 | ........ 780,447,880
26.  Burglary and theft..........ccoocrrrermrrinernnensecnenneresenessessennenes | eneeenn69,752,353 | i, 152,461 | o0 | 12,879,657 | oo 5,821,719 | .ooocevv 47,203,437
27.  Boiler and Machinery.........c.cooeeevrereenermmmeriesresesmsresssesnens | ernessssssmnesnensensd | coveeesnesineneeneonn: LU RPN | I TR (U IR (O N 0
28, Crediti.. e | cresssssssnnssnennnsQ | e LV TN | I SO [V I (O O 0
29, INter@tONGL.......cccoueverreerirerieeieeirnnenenenes s | erenssensienesnennsQ | s LU OO | I OO (U I (O N 0

30. WAITANEY.......coocvreicvcic sttt ssans | sbesssssesssssssessesnsas 0
31. Reinsurance - nonproportional assumed property............ccceeevveens [evrerenne. XXX ooieiiend] v 0 [ ceverveeeieienenen0 [ e {1 R [0 IR 0
32. Reinsurance - nonproportional assumed liability.............cc.cccoeoerverees ferrrrirennes 9.0 O ISR 133,450 | oo | 125,337 | oo, (01 I 8,113
33. Reinsurance - nonproportional assumed financial lines............c..cce. [sevrevennn. XXX o] e 0 [ o0 | e {1 TN [0 IR 0
34. Aggregate write-ins for other lines of bUSINESS..........ccoevevvieiieieies | cvisiierieisieieinnad [ I {01 PR 0 I [FORRRRRRN [ ] P [ I 0
35. TOTALS.....oooeve et ensssasesssnsssesessessssssessenssnssnes | seees 2,026,919,733 | .......... 60,762,321 | ............ 6,684,130 | ........ 516,019,372 | .......... 86,676,041 | ..... 1,491,670,771

DETAILS OF WRITE-INS
BA0T. sttt | steesesseneenetenreseea [0 I {01 SRR 0 I ISP (0] I [0 I 0
3402, e | st (U N 0 [ 0 [ e [V IR (O TN 0
3403, sttt | eeeesessennenetentes e [0 I 0 [ om0 | {11 I (U1 I 0
3498.  Summary of remaining write-ins for Line 34 from overflow page..... | .oocoovevevinieinnnnd [0 I 0 [ o0 | e (1] I (O I 0
3499.  Totals (Lines 3401 through 3403 plus 3498) (Line 34 above)........c. | crvererrirnincinninninad [ [P {01 I | ) [P [ ] P [ I 0
(@) Does the company's direct premiums written include premiums recorded on an installment basis? Yes[ [No[X]
If yes: 1. The amount of such installment premiums §.......... 0.
2. Amount at which such installment premiums would have been reported had they been recorded on an annualized basis §.......... 0.




Annual Statement for the year 2017 of the TRAVE LERS CAS UALTY AND SU RETY COM PANY OF AMERICA

UNDERWRITING AND INVESTMENT EXHIBIT
PART 2 - LOSSES PAID AND INCURRED

Losses Paid Less Salvage 5 6 7 8

1 2 3 4 Percentage of

Net Losses Losses Losses Incurred

Unpaid Net Losses Incurred (Col. 7, Part 2)

Direct Reinsurance Reinsurance Net Payments Current Year Unpaid Current Year to Premiums Earned
Line of Business Business Assumed Recovered (Cols. 1+2-3) (Part 2A, Col. 8) Prior Year (Cols. 4 +5-6) (Col. 4, Part 1)
1.
2.

3. Farmowners multiple peril. L0 L0
4. Homeowners multiple peril 0 0
5. Commercial multiple peril.. ..(375)| .. 5]..
6. Mortgage guaranty.... .0 L0
8. Ocean marine .0 0
9. Inland marine.... ...0 L0
10. Financial guaranty..........ccccovieviininnnnn .0 L0
141 Medical professional liability - occurrence. ...0 L0
11.2 Medical professional liability - claims-made.. ..0 0
12. Earthquake.........coovverrerreiviennenns .0 .0
13. Group accident and health............ .0 L0
14. Credit accident and health (group and individual). .0 L0

15. Other accident and health
16. Workers' compensation
171 Other liability - occurrence.
17.2 Other liability - claims-made
17.3 Excess workers' compensation
18.1 Products liability - occurrence...
18.2 Products liability - claims-made
19.1,19.2  Private passenger auto liability............ccooevrireninniee s
19.3,19.4 Commercial auto liability.
21. Auto physical damage
22. Aircraft (all perils)

23. Fidelity 63,407,198 | .. (104,043) | ..
24. 75,363,148 | oo 15,632,134 155,616,037
26, Burglary and theft...........coooiiercee e | et 9,091,720 | oo (TT) | 313,398 | i 8,778,246 | 012,543,920 | o 14,880,034 | 6,442,132
21. Boiler and machinery. .
28. CIBAIL..... et
29. International
30. Warranty.
31. Reinsurance - nonproportional assumed Property..........couerereeninerineesrsnsennes
32. Reinsurance - nonproportional assumed liability.............c.coueviinrnenniinins
33. Reinsurance - nonproportional assumed financial lines
34. Aggregate write-ins for other lines of buSINess.............cccrivrnineircreineiieieeinns
35. TOTALS.....cooceereeetseie ettt sssssessensenssessessenssnsns | sessesssssessnssessns 521,637,636 | ..ocovvrvrrrnnrnn 16,112,703 | oo 196,159,814 | .......................341,590,525 | .......................820,933,807 | ......ccco0or0ee.er. 758,091,002 | oo
DETAILS OF WRITE-INS
3401.
3402.
3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page
3499.  Totals (Lines 3401 through 3403 plus 3498) (Line 34 aboVe).......ccovvrrercinaee.
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Annual Statement for the year 2017 of the TRAVELERS CASUALTY AND SU RETY COMPANY OF AMERICA
UNDERWRITING AND INVESTMENT EXHIBIT
PART 2A - UNPAID LOSSES AND LOSS ADJUSTMENT EXPENSES

Reported Losses Incurred But Not Reported 8 9
1 2 3 4 5 6 7
Net Losses Excluding Net
Incurred but Net Losses Unpaid Loss
Reinsurance Deduct Reinsurance not Reported Reinsurance Reinsurance Unpaid Adjustment
Line of Business Direct Assumed Recoverable (Cols.1+2-3) Direct Assumed Ceded (Cols.4+5+6-7) Expenses
1.
2.
3. Farmowners multiple peril..
4. Homeowners multiple Peril..........covevevierieresieieeeeee e
5. Commercial MUILIPIE PETil.........c.ovririerrrirriessessssee s
6. Mortgage guaranty.........
8. Ocean marine.
9. Inland marine......
10.  Financial guaranty......
11.1  Medical professional liability - occurrence
11.2  Medical professional liability - claims-made
12. EArthQUAKE........coevreiciie e
13. Group accident and health..............cccceeveeiiiceicecc e
14.  Credit accident and health (group and individual)..
15.  Other accident and health..

16.  Workers' compensation......
17.1  Other liability - OCCUITENCE. ... v sseessnenenns
17.2  Other liability - claims-made.............cccevevieriireicee s
17.3  Excess workers' compensation..
18.1  Products liability - occurrence.....
18.2  Products liability - claims-made..

19.1, 19.2 Private passenger auto liability............ccovvvueerrrireeneininecseeseseeen
19.3, 19.4 Commercial auto liability............cccoverrerrrrieenieiesese e

21.  Auto physical damage

22, AVrcraft (All PEFIS)......overurerrrrerereieiresiesissieesss st snsaees

23, FIdElitY ..o | 5,853,667 | ....oovvvvvriinriinriieniinnen ] [ 18,876 [ s 5,834,793 128,949 | ..o 27,721,483 | 29,033,060 | ...ooovvvivrrirenne 8,729,372
24, Surety......... ...141,546,835 175,373,406 | ... . ...55,281,916 | .... ....313,163,160 .63,699,765
26.  Burglary and theft... 1,100,741 | ... e SR 12,543,920 ...5,028,378

27.  Boiler and machinery..
28.  Credit
29.  International
30.  Warranty
31.  Reinsurance - nonproportional assumed property
32.  Reinsurance - nonproportional assumed liability...........c.ccooeneurrrininiennee
33. Reinsurance - nonproportional assumed financial lines.
34.  Aggregate write-ins for other lines of business...
35.  TOTALS

.................... 249,118,603
DETAILS OF WRITE-INS

3401.

3402. ..

3403. ...

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

3499. Totals (Lines 3401 through 3403 plus 3498) (Line 34 above).........cccceernevee.
(a) Including §.......... 0 for present value of life indemnity claims.




Annual Statement for the year 2017 of the TRAVE LERS CASUALTY AND SURETY COM PANY OF AMER'CA

UNDERWRITING AND INVESTMENT EXHIBIT

PART 3 - EXPENSES
1 2 3 4
Other
Loss Adjustment Underwriting Investment
Expenses Expenses Expenses Total
1. Claim adjustment services:
I 0 OO OO OB OTROTURTON OO (38,864,928) | .....covvverrrrrirerinnens (1 OO (1 I (38,864,928)
1.2 ReiNSUrANCE @SSUMEM.......c.vuiviiirirrieieiieieie st sssessessssenss | sesessesssssssassens (1,295,652) | ...vvoveerrevririreieeriinninnnns 0 [ oo [0 (1,295,652)
1.3 REINSUrANCE CEABM.........ocvieiiieceieccet ettt etsaens | eeessieseneeeaens (5,848,310) | .vovveveiiereeieies [0 [ P (5,848,310)
1.4 Net claim adjustment services (1.1 + 1.2 = 1.3)....ccvvriinerinrinreerenenennnes | veerieseeennns (34,312,271) | vvveererererereerieens (1 OO (1 I (34,312,271)
2. Commission and brokerage:
2.1 Direct, excluding CONtINGENE..........vuvvirirririirieieirrieeieseisseesseeseesesessesesesnens | setsssessessssssenseenssssseseens (01 I 348,547,949 | ..o (01 I 348,547,949
2.2 Reinsurance assumed, excluding CONtINGENL............ccoiiirrrieirieireereiesiees | e [0 13,227,676 | oo [0 13,227,676
2.3 Reinsurance ceded, excluding CONtINGENt.........cvuririrririiirrneiseeeeinsinnees | reerersieseesesseensesseeeend (01 I 81,754,475 | oo (01 I 81,754,475
2.4 CONtINGENE = AINECL.......civveiieiciirieie et sssentenses | sebessessessssssessessssentesnna [0 T 4,351,849 | cooviriiiceees [0 4,351,849
2.5 Contingent - reiNSUrance @SSUMEM............ouuruiuriirereireinririeeeenisssseeseesseessessesssens | sessssesessssssesseensssssesenn [0 R 197,784 | oo (01 197,784
2.6 Contingent - reiNSUrANCe CEABM..........covreririrriieieieiseese st sessssenes | oeressesessssssessessssessesennn [0 I 814,818 | oo [0 814,818
2.7 Policy and membership fEES.........oiuriririiiririeereirreineeee s | sersreessessssssnsessessseseend [0 P [0 (O 0
2.8  Net commission and brokerage (2.1+2.2-2.3+24+25-26+2.7).ccccvecveces | cevirererinieiesssseennd {0 T 283,755,966 | .....cveveveieriieriiieennn [0 283,755,966
3. Allowances t0 Manager and AGENES. .........cvuvreerurrrreieirirreseeeissreeeesessssssesssesseesessnses | sersseeseeneesssesensessnesseened (1 I 1,499 | e (01 1,499
4. AGVEIISING.....ovoveerirciiie sttt | et 2 | s 2,449,562 | ...oovoreieris (1 O 2,449,564
5. Boards, bureaus and @SSOCIAtIONS..........ccrueueueueueeeeeieieie et en e enenenenes | eerererrsneeeeeeaees 32,875 | oo 609,070 | oo 693 | o 642,638
6. Surveys and UNAErWIHING FEPOMS........ceuiririeireiiieieieissese st esssessessesns | sssessssnssessessssessesessees 254 | oo 1,372,997 | oo [0 1,373,251
7. Audit Of @SSUMEAS' FECOTAS.........c.uiiriciiriiiiciri st | frbesisss s LU T LU LU 0
8.  Salary and related items:
8.1 SAIAMES....eeucereceerceiei et | eesinenn s 29,979,944 | oo 162,555,409 | ...ooovrvrnriinnens 535,890 | .oovvverernnens 193,071,243
8.2 PaYIONl tAXES.. ..ot | e 2,288,006 | ...covvvvrrrinnn 10,306,343 | ..o 43,320 | oo 12,637,669
9. Employee relations and WEIfare.............ccoiueeieerieenieeeeseeseeeseeeseesnsieiens | eressssessssssesnnns 5,206,191 | oo 27,760,483 | ..ooveevee 118,731 | o, 33,085,405
10, INSURANCE. ....cvevevereeeeariseseees sttt | seessesssensseenes 3,813,937 | oo 1,143,379 | oo 593 | i 4,957,909
11, DITECIOTS' fEES.......oveeiiieriiriiriir bbb | sebsssine bbbt (O RN (O N (O N 0
12, Travel @nd travel HBMS.........ccuiuiiciceicriiie sttt | resseesssssssensenes 503,778 | oo 10,692,985 | ....ovvovriririrs 16,311 | oo 11,213,074
13, ReNtaNd IENEIEMS......ouvirriiiiici et eestennes | seesiessiesssnenes 1,286,541 | ..ocveonrrircrinnns 8,990,835 | ...voorernriirirnan 40,645 | .....oovvvnenne 10,318,021
14, EQUIPMENL. ..eoitetitieiei st | ressness s 102,132 | oo 2,024,780 | ..o 1,462 | v, 2,128,374
15, Cost or depreciation of EDP equipment and SOftWarE..........c.coeveurieieieinieieieiiseies | eveiveiesienieseinsnns 45928 | .oovvieein 11,827,691 | oo 17,530 | oo 11,891,149
16, Printing @nd StAtONEIY........c.overirirececri et | eeee st 24,360 | oo, 542,718 | oo 2,673 | oo 569,751
17.  Postage, telephone and telegraph, exchange and eXpress...........couevvieeienneieinins | covrerersseneniennens 80,832 | oo 2,534,887 | ..oovveiieiiiicieins 1,666 | ..o, 2,617,385
18, Legal @nd AUAIHING.......c.c.rveerierrieriieeieriec sttt | ftrssnsnne s 44,065 | ..o 2,276,481 | oo 55,377 | v 2,375,923
19, Totals (LINES 310 18)....cvuuveerriirrircriierriereieriseeesesisesssess st eessssesssnssssessn | eeseenssesssnnnes 43,408,845 | .....coccoounc. 245,089,119 | ..ovvvevricriins 834,891 | .o 289,332,855
20. Taxes, licenses and fees:
20.1 State and local insurance taxes deducting guaranty association credits
of §...11,712.... .0 ..34,075,176 ..34,075,176
20.2 Insurance department licenses and fees.. ..0 1,711,934 1,711,934
20.3 Gross guaranty association asSeSSMENtS.........c..vvverrrerrinnens .0 ..3,253 ..3,253
20.4 All other (excluding federal and foreign income and real estate). .0 892,746 .892,746
20.5 Total taxes, licenses and fees (20.1 +20.2 + 20.3 + 20.4)...... ] ..36,683,109 ..36,683,109
21, Real eState EXPENSES. ..ot ssssesensnnens | srnnnsresnnssesnnnssessnesesnnns0. | e 0 | o0 | 0
22, Real 5tate tAXES. ..o s | s (O (O N (O N 0
23, Reimbursements by UNINSUMEd PIaNS...........cccviiveiriiirieiieriesiseeeissessesisssiessnssees | cresseiessssessssssssesssesesnnas (01 RSN (01 U (01 RO 0
24.  Aggregate write-ins for miscellaneous EXPENSES.........c.vvrrirrrireinrirerniereessinssesessssnns | ovseeeesssssessensnes 730178 | oo 31,281,275 | oo 155,081 | coovvoverernians 32,166,514
25, Total €XPENSES INCUITEM.......c.evireiiiieieieieirieie ettt sssebennes | sbsssesessnsesesnnnns 9,826,752 | .ovevvve 596,809,469 | .....ocoovveviiinnne 989,952 | (@).cvcvvreer 607,626,173
26.  Less unpaid EXPENSES = CUMTENE YN ......c.vivrrereirirrieieieiessesseiessesesseesessssessesssssssessens | sresseesesnnens 181,114,296 | ..cooovvvvvrnes 98,311,668 | ..cvovvvvrerrrerrirrierrnne 8,560 | .ovovrirrinnne 279,434,524
27, Add unpaid EXPENSES = PHIOF YEAN......c.cveireririreiriieieiniseieiseseieieeseeeesssessssssesessssessssssesenns | soesessssesenas 224,272,289 | ....cvovvne. 96,189,003 | ..ooovvvevvciiis 13,771 | e 320,475,063
28.  Amounts receivable relating to uninsured plans, Prior YEar...........cccururrneiriienineins | e L0 ST R 0 [ e (O 0
29.  Amounts receivable relating to uninsured plans, CUITENE YEAI...........cccovrereieirnieiniins | covieieiiesisesseisnnnad (O IO [0 IR [0 I 0
30. TOTAL EXPENSES PAID (Lines 25 - 26 + 27 = 28 4 29).....ccouuvnerneinirnnrrnnnns | corneesneesneninens 52,984,745 | ..covvivvins 594,686,803 | ......cocovrririnnnn. 995,163 | ..o 648,666,712
DETAILS OF WRITE-INS
2401, MiISCEIIANEOUS BXPENSES. ......vuvvvreiriririseirisieiseseseisesesebsssesessssesessssessssssssssssessssssesesans | sessesessssessssssesanns 735,800 | .ooveveriien 32,710,453 | .o 161,531 | o, 33,607,784
2402. Cost of computer software developed for internal USe.............cccovnririneineineineinenes | v (5,622) | oo (1,429,178) | ..o [(CRE0) ] I (1,441,270)
2403.
2498. Summary of remaining write-ins for Line 24 from overflow page.
2499. Totals (Lines 2401 through 2403 plus 2498) (Line 24 aboVe)........ccceverisierierieiiiisnnans
(@) Includes management fees of $.......... 0 to affiliates and §.........
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Annual Statement for the year 2017 of the TRAVE LERS CASUALTY AND SURETY COM PANY OF AMER'CA

EXHIBIT OF NET INVESTMENT INCOME

2
Collected Earned
During Year During Year
1. U.S. gOVEMMENE DONGS........ocvuivieeiieiciceie ettt sssssse s ses s ssssssesssssssessesesssssessesssssssssessssnssssessesens | (@)eerersessesensnenensensenseres LASDATA | oot 1,629,686
1.1 Bonds XemMpPt from U.S. t8X......cceveicreieieieiec ettt sssss s ssssesse s ses s ssssssssssesssssssessesssssssssssssessnssnss | (@)erenereessnsessesensensnneens 13,007,319 | coivieeieieeisceseeevnie 70,678,307
1.2 Other bonds (UNAFIlIATE)..........c.uvverveeriririiiiriecererseseeeesess s esiessesssssssssenssssensensensensssssssnssessns | (@)enerssersnenenensensnennee 88,728,807 | oot 48,678,520
1.3 BONAS OF @fflAtES......vurveeeeerirciccr ettt sttt ens st st ssessnsssssnstenssssessensnsses | (@)eressessnssesnssnnssnssssssnssesnssersnnssad | sereeserensnsssssess st ense s ssenseens 0
2.1 Preferred stocks (UNGffliAted)..........ovrurirererririrrrres st ssssessssssessssessssssssessssssessesssnsessessans | (D)eeseesneeneesnssnnsnsesssnssnnssnsnssnnsness0. | serreesnssnsensenssssessesnssssssssssssessssesees 0
2.11 Preferred Stocks Of @ffllatES..........evrrerierrrirrieis sttt ssssssssssssssssessessssessessssssessessensns | (D)resseesnsennesnssnssnnssssssessesnssennnned | woneesmssessnsensssessnssssesseseesessesseens 0
2.2 CommOn StOCKS (UNAMfIAIEA)..........everererririieciriee sttt sttt sesssssessestessnssestes | sessssesssssssssssesssnsssssesssnsnssessenssess0 | seseesessnsssssnssnsssnsssssessnssnssessanssnes 0
2.21  CommON SEOCKS Of AffIIALES..........cveierereerrireiieirs ettt sttt st s ssensssssnssanes | ssessnssessnssssssnssesssnssestesssnsnssessnnsseld | woseemssessnsssssessnsssessessessssssessensnens 0
3. MOMQAGE I0BNS....eeeeeceriiieeesc ettt sttt ettt s essensnsnssentensnestensansnssnnss | (C)sresresneereesessensnsssesssssnesessnnsenssnsl | osuseesestssnssestene s st ens e ssessentnsan 0
4. REAIESIAE. ...t nsesennssensessenessssnenennsssssens | (Q)enerernennennnennnenennneenennernnennernens0) | i 0
B, CONITACLIOBNS.........vociiieiecictcte ettt sttt et sse st st sse s s sssaensssensensenans | sesessessesssssssessessnsensessssensessesesenssnsD | srevieseiessese ettt benee 0
6.  Cash, cash equivalents and ShOrt-term INVESIMENLS...........covwrierrerinrirrrere ettt () S — 2,681,952 | oo 2,681,952
7. Derivative iNSIIUMENTS..........cooiiieiciecce sttt s ssesessssesessssesessssessssnsesensesessssnsessnsns | ([)ersnsesessnsesessnsesessnssssssssesessnsesnssnsQ | reresssssssssssesessssesssinsesessesesssnsesssnns 0
8. Other iNVESIEA @SSEIS.......c.cvieieeiceiecisict ettt sttt sttt s ss s st tesssasssssntssessstessssnassssantesenssasssnsnss | sressesesessnsnssssnsesessnsnssnsnssses 3O TADLT | wrevressssissssersesessssssssssssanes 397,023
9. Aggregate write-ins for iNVESIMENT INCOME. ..ot essesess e stesssessessessssssssssssensnes | sesssssessssssssssssnssssssssensseeness 004 T | ioiisiisiss i snesseeees 66,441
10.  Total gross INVESIMENTINCOME..........ccvuiiiiiiiiieicictete ettt ettt sttt st eb sttt s bt sn s st st snsensessesnsensenssssnsans | sessissesssssssessessssansasans 126,971,420 | ..o 124,131,929
11 INVESIMENE EXPENSES. ... cvurereeereerrereieeeeetseeseeeeeseese st eesesse et see e ss s eee e sees s e e a8 E e e R 88428 e eS8 4S8 428428421 EeE 842 E s8R £ 42 AR e bR E s st (¢) SO 989,952
12.  Investment taxes, licenses and fees, excluding federal INCOME tAXES. .........vurururiiiiriei ettt sttt (<) SOOI 0

13. Interest expense
14.  Depreciation on real estate and other invested assets

15.  Aggregate write-ins for deductions from INVESIMENE INCOME...........c..cvciiveieicicei ettt bbb bbb bbbt s s s st ss s b s benss | ebtessebsssssssssessss st essessebsntensessssnsand 0
16.  Total dedUCtioNS (LINES 11 thIOUGN 15).......iuiieiiiiiieieiietie ettt sttt sttt s bbbt b bbbt s b s s bbb bt n s bbb en s ssesas | ebsntessesscssssantes et st ensesntaes 989,952
17. Net investment incOME (LINE 10 MINUS LINE 16)..........cvueiiiireiieieiiisieieie sttt sttt bbb st et b bbbt et bt s s s s nsesns | sesessessssssesses et entensenas 123,141,977

0901, SECUNIIES IENAING INCOME......cvurvererireirrirsree et ss s ses sttt st
0902. Miscellaneous income.
0903.
0998. Summary of remaining write-ins for Line 9 from overflow page
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9 above)

1501.

1502.
1503.
1598.
1599.
(@) Includes $.....1,285,969 accrual of discount less $.....19,985,731 amortization of premium and less $.....608,545 paid for accrued interest on purchases.
(b) Includes §.......... 0 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued dividends on purchases.
(¢) Includes§$.......... 0 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
(d) Includes §.......... 0 for company's occupancy of its own buildings; and excludes §.......... 0 interest on encumbrances.
(e) Includes$.......... 0 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
() Includes §.......... 0 accrual of discount less §.......... 0 amortization of premium.
(9) Includes$.......... 0 investment expenses and §.......... 0 investment taxes, licenses and fees, excluding federal income taxes, attributable to segregated and Separate Accounts.
(h) Includes §.......... 0 interest on surplus notes and §.......... 0 interest on capital notes.
(i) Includes§$.......... 0 depreciation on real estate and §.......... 0 depreciation on other invested assets.
EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5
Realized Change in
Gain (Loss) Other Total Realized Change in Unrealized
on Sales Realized Capital Gain (Loss) Unrealized Foreign Exchange
or Maturity Adjustments (Columns 1 +2) Capital Gain (Loss) Capital Gain (Loss)
1. U.S. goverNMENt DONAS........ovrverrrrieieisrieieiesiseessssessssssessenens | vessessssssessessnnes (130,452) | cvvovvvvererrerrerrerinnineens0 | e (130,452) | .oovvvverrirrrininns 255,120 | oo 0
1.1 Bonds exempt from U.S. taX........ocoevererecreeereeereeeece s (1,530,450) | ..ocvoveeverervererereeeeeennd0 | e (1,530,450) | .oovvvvererereriinns (8,403) [ w.vevvererereee e 0
1.2 Other bonds (unaffiliated)...........c.ccoerrrrrmrirrrrreieiiiecrssseiseiinns (405,643) | ovovvevereerrriseiiseiineend0 | e (405,643) | ..o, 549,905 | c.ooovvereereeieeiiesiinens 0
1.3 Bonds of affiliates..........cccovvvereirereieiceeceeeeeee e rrveverneerennnesnnnsennenens0 | e |0 | 0 | 0
2.1 Preferred stocks (Unaffiliated)..........c..covrvreerrrernenrrsinrnnnnineinns | v |0 [0 |0 | 0
2.11 Preferred stocks of affiliates...........cccccveeveecverieiccieeieiceieens | cvvereesesieneeseesieeeieens0 | vveieeeseeeieeeieeieeeel0 | e [0 | e 0
2.2 Common stocks (Unaffiliated)........cccevrrrmrrrrrrninenrirninrennrninnens | rnrnrnnissinsnensssninnenn0 | vvvrsrinsnsssinninenn0 [0 |0 | 0
2.21 Common stocks Of affiliates...........cccveverecreeriereieseeiceieieieies | cvvereesesieeeseeseeeeieens0 | veeieeeseeeeeceieeieeeen0 | e 0 [ e 11,296,239 | oo 0
3. MOrtgage l0ans.........covveeirieeer e revernrneenneenmeennnnen0 |0 |0 | 0 | 0
4, Real eState......oceeecereeree e | nnenennesnssnensnsenneen0 | coneinresnend0 [0 |0 [ 0
5. CONTACt I0ANS........ovvereeiiirrireieeinsie i ssssssesssesssssnssenes | ssssssssssssssssssssesssssnssesssQ | sennsnnennssnssmsssnssnssnssnnensd | sonvrssnssnsssnnnssessenensQ [ connonrnnsinnnnnsnnnennQ | e 0
6. Cash, cash equivalents and short-term investments.................... reveernneennnensnssennenensQ | e |0 | 0 | 0
7. Derivative inStruUmeNts...........cccoueericreieicessesee s S | B ISR | N OSSR O N ESPRTRRTTTRTTTTRN 0  SRSRRR 0
8. Otherinvested @ssets..........cccoueveveurerererieieeee e rrveernneennnennnnsennenensQ | e | 0 | 0 | 0
9. Aggregate write-ins for capital gains (losses) (54,970) | oo (54,970) | ceoveevereeeeeeeiereeeeen | e 0
10.  Total capital gains (I0SSES).........cewerrerrerrrerrirrieeineereeseeresereeenens (CReY(1) ) [— (2,121,514) | covvrre0re 12,092,861 | oo 0
0901. FOreign XChanGe........ccccveueveieeeriicreieeeie et seresess e sssassenes
0902, oot
0903, oot .
0998. Summary of remaining write-ins for Line 9 from overflow page... | ....
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9 above)........
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Annual Statement for the year 2017 of the TRAVE LERS CASUALTY AND SURETY COM PANY OF AMER'CA

EXHIBIT OF NONADMITTED ASSETS

Current Year Prior2 Year Changesin Total
Total Total Nonadmitted Assets
Nonadmitted Assets Nonadmitted Assets (Col. 2 - Cal. 1)
1. BONAS (SCREAUIE D).ttt saes | sessesssssssesses st sssessessesnsensensesand 0 | oo 0 | oo 0
2. Stocks (Schedule D):
2.1 Preferred STOCKS.......c..viiiii st | et 0 [ e 0 [ e 0
2.2 COMMON SEOCKS. .....covuiecieieieeiicictectes ettt et s s s sae s sssssessesnss | sessessessessssssssssesnsanead 6,584,331 | oo [0 TR (6,584,331)
3. Mortgage loans on real estate (Schedule B):
BT FIESEENS. oot | rerre et O | v (0 U 0
3.2 Other than firStHENS.........cci i | et 0 [ e LU RN 0
4. Real estate (Schedule A):
4.1 Properties occupied bY the COMPANY.........coeirieiiireesiseie st ssessssssses | sressesssssssesessssssessessessssessesesad O | oo 0 | oo 0
4.2 Properties held for the production 0f INCOME. ..o ecseeseseeeees | seereeeessessess s L0 O 0 | e 0
4.3 Properties held fOr SAlE...........cccviiviiicieice e nstenes | sbereretes e s naeaens 0 [ o 0 [ e 0
5. Cash (Schedule E-Part 1), cash equivalents (Schedule E-Part 2)
and short-term iNvestments (SChEAUIE DA)...........c.cuvvrievrieeeieieeeesee e ssssesessessessens | evesississesssssssssssessssssessesssanes [0 U [0 U 0
6. COMITACE I0BNS......coceueeiecieiieee ettt ettt s bbb st et | sebsbsessestasssnssestesssessessessensansan L0 OO L0 O 0
7. Derivatives (SChEAUIE DB)..........cccicveiiicieiiieisiere ettt bbb ssse et sesssaens | sessesessssesessssesesssesessssessssnsesnes 0 [ oo 0 [ oo 0
8. Otherinvested assets (SChEUIE BA)..........ccciviuriiceieeeisesiseessesssssssesssesssssesns | reesssssssssssssssssssssseesns 326,298 | ..o 490,106 | oooooererrerereerieren 163,807
9. ReCEIVADIES fOr SECUMIES.........vvveerirceiiriciieisei sttt | ressssesss s esss s 0 [ oo O N 0
10.  Securities lending reinvested collateral assets (SChedUIE DL)...........cevevieieieiirieieeissieieis | e 0 | oo 0 | oo 0
11, Aggregate write-ins for INVESIE @SSEES..........ceeiiiveieicieeeee ettt ssesssas | svssssssssssssesssssssessesssnsssessssead 0 | oo 0 ] e 0
12.  Subtotals, cash and invested assets (LINES 110 11)......cucicieieiecieeie e sesisniens | senvessesessssssessesssenen 6,910,629 | ..ocvocvieeees 490,106 | .coocvecvrrrrereiereninn (6,420,524)
13, Title plants (fOr Title INSUMEIS ONIY)........ruiererririrrisrieis sttt essssssessessanes | sesssssssssesssssssssessasssessessasssnsseses O | v [0 U 0
14.  Investment iNCOME dUE @NA BCCTUBH.............cuuuriuuiiiiiiiieiieris e ssisnies | sbeesess st O OO L0 RN 0
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of Collection.............ccoeveerveins | covrererneinieieisiinens 23,264,363 | .ovoeeeereenie 24,874,202 | oooveveereereas 1,609,840
15.2 Deferred premiums, agents' balances and installments booked but
deferred and N0t YEL AUE...........c.cuiveieeccccee ettt stesesns | sestessesssssessssessnsenees 7,834,499 | oo 7,397,491 | oo (437,008)
15.3 Accrued retrospective premiums and contracts subject to redetermination............ccccecvees | vovreveniieieseisieeeeenad 0 | oo 0 | oo 0
16. Reinsurance:
16.1  Amounts recoverable from MBINSUTETS.............ccuiiiiiiii s isesississsssiens | sreerisnssnss s 0 | e 0 [ oo 0
16.2 Funds held by or deposited with reinSured COMPANIES...........cc.oruureeeeerreeneerrieeneereireeseinees | ceereeeesesssessessssesesessessesssssseesn L0 0 | e 0
16.3 Other amounts receivable under reinSUraNCe CONMIACES.............ccviuiuiiiiniinisicicii | e 0 [ oo LU RN 0
17.  Amounts receivable relating to UNINSUrE PIaNS............cruieriririniirciiescnereeeieeisieessesseieeees | reteesessess e ssess e seesessesesesseses L0 RN 0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon...........ccccvvceviveeiicieins | veveveveeseeeee e 0 [ e 0 [ oo 0
18.2 NEt defErred tX @SSEL...........ccvieeceeeeeeeie ettt n et st se s tesensssssesassanans | orsssesssssessssssesssessesastesnsnensanand [0 6,117,393 | oo 6,117,393
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveieiciieese et ssssstes e ssaes | evesssssssessesssessessesessssssasssnaand 0 | oo [0 U 0
20. Electronic data processing equipment and SOfWATE............c..cuevirieieeiiireieie et seseies | cvevsesiesesses s sesss e sssessesesad 0 | oo 0 | oo 0
21.  Furniture and equipment, including health care delivery aSsets...........cccvieiicriieiiieeiceeis | e 0 [ oo 0 [ e 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........ccoeeveeieiceeieinis | e 0 | oo 0 | oo 0
23. Receivables from parent, subsidiaries and affiliates..........c..cccvurieieirierieiciesie e | e 0 [ oo 0 [ e 0
24. Health care and other amoUNtS FECEIVADIE...........c..cuiiiic e siesiesesssssinies | ereeirebnsi s O PN L0 RN 0
25.  Aggregate write-ins for other-than-iNVested @SSELS...........co.vrurinriirniinenreesssessisieesines | sreessssssssssssssessssssssenens 578,635 | oo [0 (578,635)
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)..........ccrurrnrirrininrinreninsissessssesessesessenens
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts....
28. TOTALS (LIN€S 26 ANA 27)......ovrrerrereeirnernseeessessssssessssssssssssssesssssssssesssnssessns
L OO OO PO L0 SR (0 T 0
T102. oottt | Seeent R (O RO (O R 0
103, R ARttt nn | eeseesebet e ns ettt 0 | v s 0 | s 0
1198. Summary of remaining write-ins for Line 11 from oVerflow Page...........ccveueuririeienrinieeneniens | coeireirsnieiesssesesssessesenees O | v 0 | oo 0
1199. Totals (Lines 1101 through 1103 plus 1198) (LiN€ 11 @D0OVE)......everurerierieireisiesressessisnessssersneens | sersmesssssnssnessesnesssssssssssssssessesad [0 R 0 ] o 0
2501. Other assets NONAAMILEA.............cccereiieirice et s et ssbens | sebebessesesssssesessebesessneas 578,635 | oo (0 RN (578,635)
2502, oottt Rttt | sesteeene sttt n s O O (O OO 0
2503, oo RSt | eeebeeen et (O OO (O SRR 0
2598. Summary of remaining write-ins for Ling 25 from overflow Page..........cccveeuviveieicieieiecieisies | e 0 | oo 0 | oo 0
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 above) (578,635)
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Annual Statement for the year 2017 ofthe | RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

1. SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES AND GOING CONCERN

A. Accounting Practices:

Travelers Casualty and Surety Company of America (the Company) prepares its statutory financial statements in conformity with the
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 FEIS  FEIS

Net Income # Page Line# 2017
1. Travelers Casualty and Surety Company of America state basis XXX XXX XXX $ 386,941,305

2. State Prescribed Practices that are an increase/(decrease) from NAIC SAP -
3. State Permitted Practices that are an increase/(decrease) from NAIC SAP

2016
$ 461,852,002

4. NAIC SAP (1-2-3=4) XXX XXX XXX $ 386,941,305

$ 461,852,002

Surplus

5. Travelers Casualty and Surety Company of America state basis XXX XXX XXX $ 2,016,636,327
6. State Prescribed Practices that are an increase/(decrease) from NAIC SAP -
7. State Permitted Practices that are an increase/(decrease) from NAIC SAP

$ 2,088,189,284

8. NAIC SAP (5-6-7=8) XXX XXX XXX $ 2,016,636,327

$ 2,088,189,284

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

The preparation of financial statements requires management to make estimates and assumptions that affect the reported amounts of
certain assets and liabilities and disclosure of contingent liabilities at the date of the financial statements and the reported amounts of

revenue and losses and expenses during the reporting period. Actual results could differ from those estimates.

C. Accounting Policy:

Certain assets designated as nonadmitted are excluded from the statutory balance sheet and changes in such amounts are charged or
credited directly to unassigned funds, a component of surplus as regards policyholders (policyholders’ surplus). The costs of acquiring
both new and renewal insurance business are charged to income as incurred. Premiums are recognized as revenues pro rata over the
policy period. Unearned premium reserves represent the unexpired portion of policy premiums, net of reinsurance. Reserves for losses,
loss adjustment expenses (LAE) and unearned premiums ceded to reinsurers have been reported as reductions of the related reserves.
Amounts recoverable from reinsurers are estimated in a manner consistent with the loss liability associated with the reinsured business.

A liability is established for unsecured, unauthorized reinsurance and overdue authorized reinsurance recoverables.

The provision for federal income taxes is comprised of two components: current income taxes and deferred income taxes. Deferred
federal income taxes arise from changes during the year in cumulative temporary differences between the statutory basis and tax basis
of assets and liabilities. Gross deferred tax assets are reduced by a statutory valuation allowance adjustment if, based on the weight of

available evidence, it is more likely than not that some portion or all of the gross deferred tax assets will not be realized.

Invested assets are valued according to statutory requirements and the bases of valuation adopted by the NAIC.

Short-term investments are stated at amortized cost and consist of investments with remaining maturities of one year or less at the

time of acquisition, excluding those investments classified as cash equivalents.

Bonds are generally stated at amortized cost, except bonds that are defined by the NAIC as non-investment grade (NAIC Class 3-
6) which are stated at the lower of amortized cost or NAIC fair value. Amortization is calculated using the constant yield method.

Common stocks of non-affiliates are stated at NAIC fair value based on fair values received from the Securities Valuation Office

(SVO) or by a third party organization.

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.

Common stock investments in subsidiaries and affiliated entities are based on the net worth of the entity, determined in accordance
with statutory accounting valuation methods. Dividends received from subsidiaries are recorded as net investment income and

undistributed net income is recorded as net unrealized capital gains or (losses).

The Company has investments in limited partnerships that generate certain federal and state tax credits which are used to offset
federal taxes and state premium taxes. These investments are amortized as the tax credits are utilized. See Note 5K for additional

detail.

The Company utilizes anticipated investment income as a factor in the premium deficiency calculation.

Property-casualty reserves are established for loss and LAE and represent management’s estimate of the ultimate cost of all unpaid
reported and unreported claims incurred and related expenses. In establishing loss and LAE reserves, the Company also takes into
account estimated recoveries, reinsurance, salvage and subrogation. The loss and LAE reserves are reviewed regularly by qualified
actuaries employed by the Company. The Company continually refines its loss and LAE reserve estimates in a regular ongoing process
as historical loss experience develops and additional claims are reported and settled. Because establishment of loss and LAE reserves
is an inherently uncertain process involving estimates, currently established reserves may change. The Company reflects adjustments
to loss and LAE reserves in the period in which the estimates change. Such changes in estimates could occur in a future period and

may be material to the Company’s net income in such period.
The Company has not modified its accounting policy regarding the capitalization of fixed assets from the prior period.
D. Going Concern:
Not applicable.
2. ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

The Company had no material changes in accounting principles or material corrections of errors during 2017.
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Annual Statement for the year 2017 ofthe | RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

3. BUSINESS COMBINATIONS AND GOODWILL

Not applicable.

4. DISCONTINUED OPERATIONS

Not applicable.

5. INVESTMENTS

A. Mortgage Loans:

Not applicable.

B. Debt Restructuring:

Not applicable.

C. Reverse Mortgages:

Not applicable.

D. Loan-Backed Securities:

1.

The Company applies the retrospective method of revaluing loan-backed securities. The Company’s loan-backed securities are
revalued quarterly using the constant effective yield method which includes an adjustment for estimated principal prepayments, if
any. The effective yield used to determine amortization for these securities is recalculated and adjusted periodically based upon
actual historical and/or projected future cash flows. The Company changes from the retrospective to prospective method for valuing
the securities when an other-than-temporary impairment has been recorded.

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

When unit prices published by the 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.

Not applicable.
The Company had no loan-backed or structured securities with other-than-temporary impairments recognized in 2017.

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

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ 63,564
2. 12 Months or Longer $ 92,284
b. The aggregate related fair value of securities
with unrealized losses: 1. Lessthan 12 Months $ 6,116,100
2. 12 Months or Longer $ 10,328,192

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 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. Dollar Repurchase Agreements and/or Securities Lending Transactions:

1.

6.

7.

The Company requires collateral equal to at least 102% of the market value of the loaned security plus accrued interest. The
Company accepts only cash as collateral for securities on loan and restricts the manner in which that cash is invested to U.S.
Treasury securities and U.S. Treasury repurchase agreements.

Not applicable.

Not applicable.

Not applicable.

Collateral Reinvestment

Aggregate Cash Collateral Reinvested

Securities Lending Amortized Cost Fair Value
30 Days or Less $ 20,555,872 $ 20,555,872

Not applicable.

Not applicable.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing:

Not applicable.
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G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing:
Not applicable.

H. Repurchase Agreements Transactions Accounted for as a Sale:
Not applicable.

I.  Reverse Repurchase Agreements Transactions Accounted for as a Sale:
Not applicable.

J. Real Estate:
Not applicable.

K. Low-Income Housing Tax Credits (LIHTC):
The Company has investments in certain federal and state sponsored LIHTC properties. The federally sponsored LIHTC property
investments primarily generate federal tax credits which allow the Company to offset federal taxes and are projected to be available
through 2028. The state sponsored LIHTC property investments primarily generate premium tax credits which allow the Company to
offset premium taxes in Georgia and are projected to be available through 2028. At December 31, 2017, the Company had unfunded

commitments of $2,576,789 related to LIHTC investments.

During each of the years ended December 31, 2017 and 2016, $816,117 of tax benefits related to LIHTC were recognized. The balance
of the investments in LIHTC at December 31, 2017 and 2016 was $2,641,903 and $3,108,073, respectively.

Management of the Company is not aware of any of the LIHTC investments and related properties being the subject of any state
regulatory reviews.

Current LIHTC investments do not exceed 10% of the Company’s total net admitted assets.
L. Restricted Assets:

1. Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted Current Year
Current Year 6 7 8 9 Percentage
1 2 3 4 5 10 11
GIA Supporting | Total Protected Protected Cell Gross (Admitted Admitted
Protected Cell Cell Account | Account Assets Increase / Total Admitted | & Nonadmitted) Restricted to
Total General | Account Activity Restricted Supporting G/A Total Total From (Decrease) Total Nonadmitted Restricted Restricted to Total| Total Admitted
Restricted Asset Category | Account (G/A) (a) Assets Activity (b) (1 plus 3) Prior Year (5 minus 6) Restricted (5 minus 8) Assets (c) Assets (d)

a.

Subject to contractual
obligation for w hich

2. Not applicable.
3. Not applicable.

4. Collateral Received and Reflected as Assets Within the Reporting Entity's Financial Statements

1 2 3 4
% of BACV to
Book/Adjusted Total Assets % of BACV to
Carrying Value (Admitted and Total Admitted
Collateral Assets (BACV) Fair Value Nonadmitted) * Assets **
a. Cash, Cash Equivalents, and
Short-Term Investments $ 20,555,872 | $ 20,555,872 0.5% 0.5%
. Schedule D, Part 1 - - 0.0% 0.0%
c. Schedule D, Part 2, Section 1 - - 0.0% 0.0%
d. Schedule D, Part 2, Section 2 - - 0.0% 0.0%

14.2

liability is not show n $ -1 $ -1$ -1 8 -1 $ - $ -1$ -1 8 -1 % - 0.0% 0.0%
b.  Collateral held under

security lending

agreements 20,555,872 - - - 20,555,872 6,917,816 13,638,056 - 20,555,872 0.5% 0.5%
c. Subject to repurchase

agreements - - - - - - - - - 0.0% 0.0%
d. Subject to reverse

repurchase agreements - - - - - - - - - 0.0% 0.0%
e. Subject to dollar

repurchase agreements - - - - - - - - - 0.0% 0.0%
f.  Subject to dollar reverse

repurchase agreements - - - - - - - - - 0.0% 0.0%
g. Placed under option

contracts - - - - - - - - - 0.0% 0.0%
h. Letter stock or securities

restricted as to sale -

excluding FHLB capital

stock - - - - - - - - - 0.0% 0.0%
i. FHLB capital stock - - - - - - - - - 0.0% 0.0%
j.  On deposit with states 7,889,897 - - - 7,889,897 6,654,005 1,235,892 - 7,889,897 0.2% 0.2%
k. On deposit w ith other

regulatory bodies - - - - - - - - - 0.0% 0.0%
I. Pledged as collateral to

FHLB (including assets

backing funding

agreements) - - - - - - - - - 0.0% 0.0%
m. Pledged as collateral not

captured in other

categories - - - - - - - - - 0.0% 0.0%
n. Other restricted assets - - - - - - - - - 0.0% 0.0%
0. Total Restricted Assets $ 28,445,769 [ $ -1$ -1$ -|$ 28445769 |$ 13571821 |$ 14873948 | $ -1 $ 28,445,769 0.7% 0.7%

(a) Subset of Column 1 (c) Column 5 divided by Asset Page, Column 1, Line 28
(b) Subset of Column 3 (d) Column 9 divided by Asset Page, Column 3, Line 28
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1 2 3 4
% of BACV to
Book/Adjusted Total Assets % of BACV to
Carrying Value (Admitted and Total Admitted
Collateral Assets (BACV) Fair Value Nonadmitted) * Assets **
e. Schedule B - - 0.0% 0.0%
f. Schedule A - - 0.0% 0.0%
g. Schedule BA, Part 1 - - 0.0% 0.0%
h. Schedule DL, Part 1 - - 0.0% 0.0%
i. Other - - 0.0% 0.0%
j.  Total Collateral Assets $ 20,555,872 |$ 20,555,872 0.5% 0.5%
* Column 1 divided by Asset Page, Line 26 (Column 1)
**  Column 1 divided by Asset Page, Line 26 (Column 3)
1 2
% of Liability to
Amount Total Liabilities *
k. Recognized Obligation to
Return Collateral Asset $ 20,555,872 0.9%
* Column 1 divided by Liability Page, Line 26 (Column 1)
M. Working Capital Finance Investments:
Not applicable.
N. Offsetting and Netting of Assets and Liabilities:
Not applicable.
O. Structured Notes:
Not applicable.
P. 5* Securities:
Not applicable.
Q. Short Sales:
Not applicable.
R. Prepayment Penalty and Acceleration Fees:
General Account Protected Cell
1. Number of CUSIPs 34 -
2. Aggregate Amount of Investment Income $ 1,833,389 $ -
6. JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES
Not applicable.
7. INVESTMENT INCOME
A. Policyholders’ surplus excludes due and accrued investment income if amounts are over 90 days past due.
B. At December 31, 2017, the Company had no accrued investment income over 90 days past due.
8. DERIVATIVE INSTRUMENTS
Not applicable.
9. INCOME TAXES
A. The components of the net deferred tax asset/(liability) at December 31 are as follows:
December 31, 2017
Ordinary Capital Total
1. a. Gross deferred tax assets $ 64,861,336 $ 179,725 $ 65,041,061
b. Statutory valuation allowance adjustment - - -
c. Adjusted gross deferred tax assets 64,861,336 179,725 65,041,061
d. Deferred tax assets nonadmitted - - -
e. Subtotal net admitted deferred tax assets 64,861,336 179,725 65,041,061
f. Deferred tax liabilities 11,691,801 7,026,807 18,718,608
g. Net admitted deferred tax asset/(liability) $ 53,169,535 $ (6,847,082) $ 46,322,453
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2. Admission Calculation Components SSAP No. 101:

NOTES TO FINANCIAL STATEMENTS

Gross deferred tax assets

Statutory valuation allowance adjustment
Adjusted gross deferred tax assets
Deferred tax assets nonadmitted
Subtotal net admitted deferred tax assets
Deferred tax liabilities

Net admitted deferred tax asset/(liability)

Gross deferred tax assets

Statutory valuation allowance adjustment
Adjusted gross deferred tax assets
Deferred tax assets nonadmitted
Subtotal net admitted deferred tax assets
Deferred tax liabilities

Net admitted deferred tax asset/(liability)

Federal income taxes paid in prior years
recoverable through loss carrybacks.
Adjusted gross deferred tax assets
expected to be realized (excluding the
amount of deferred tax assets from 2(a)
above) after application of the threshold
limitation. (the lesser of 2(b)1 and 2(b)2 below)
1. Adjusted gross deferred tax assets
expected to be realized following
the balance sheet date.
2. Adjusted gross deferred tax assets
allowed per limitation threshold.
Adjusted gross deferred tax assets
(excluding the amount of deferred tax
assets from 2(a) and 2(b) above) offset by
gross deferred tax liabilities.
Deferred tax assets admitted as the result
of application of SSAP No. 101.
Total (2(a) + 2(b)+ 2(c))
Deferred tax liabilities netted against
deferred tax assets
Total

Federal income taxes paid in prior years
recoverable through loss carrybacks.
Adjusted gross deferred tax assets
expected to be realized (excluding the
amount of deferred tax assets from 2(a)
above) after application of the threshold

limitation. (the lesser of 2(b)1 and 2(b)2 below).

1. Adjusted gross deferred tax assets
expected to be realized following
the balance sheet date.
2. Adjusted gross deferred tax assets
allowed per limitation threshold.
Adjusted gross deferred tax assets
(excluding the amount of deferred tax
assets from 2(a) and 2(b) above) offset by
gross deferred tax liabilities.
Deferred tax assets admitted as the result
of application of SSAP No. 101.
Total (2(a) + 2(b)+ 2(c))
Deferred tax liabilities netted against
deferred tax assets
Total

Federal income taxes paid in prior years
recoverable through loss carrybacks.
Adjusted gross deferred tax assets
expected to be realized (excluding the
amount of deferred tax assets from 2(a)
above) after application of the threshold

limitation. (the lesser of 2(b)1 and 2(b)2 below).

December 31, 2016

Ordinary Capital
$ 87,328,104 $ 530,882
87,328,104 530,882
6,117,393 -
81,210,711 530,882
256,639 11,912,986
Change
Ordinary Capital
$ (22,466,768) $ (351,157)
(22,466,768) (351,157)
(6,117,393) -
(16,349,375) (351,157)
11,435,162 (4,886,179)
December 31, 2017
Ordinary Capital
$ 40,896,687 $ 79,079
9,771,371 -
9,771,371 -
XXXX XXXX
14,193,278 100,646
64,861,336 179,725
11,691,801 7,026,807

$ 53,169,535

$ (6,847,082)

December 31, 2016

Ordinary Capital
$ 55,552,080 $ 260,132
13,759,756 -
13,759,756 -
XXXX XXXX
11,898,875 270,750
81,210,711 530,882
256,639 11,912,986

$ 80,954,072

$ (11,382,104)

Ordinary

$ (14,655,393)

(3,988,385)

14.4

Change

Capital
$ (181,053)

Total
$ 87,858,986

87,858,986

6,117,393

81,741,593
12,169,625
$ 69,571,968

Total
$ (22,817,925)

(22,817,925)

(6,117,393)
(16,700,532)

6,548,983

$  (23.249.515)

Total

$ 40,975,766

9,771,371
9,771,371
295,547,081
14,293,924
65,041,061

18,718,608
$ 46,322,453

Total

$ 55,812,212

13,759,756
13,759,756
302,792,597
12,169,625
81,741,593

12,169,625
$ __69.571.968

Total

$  (14,836,446)

(3,988,385)



Annual Statement for the year 2017 ofthe | RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

4.

1. Adjusted gross deferred tax assets

expected to be realized following

the balance sheet date.

Adjusted gross deferred tax assets

allowed per limitation threshold.

c. Adjusted gross deferred tax assets
(excluding the amount of deferred tax
assets from 2(a) and 2(b) above) offset by
gross deferred tax liabilities.

d. Deferred tax assets admitted as the result
of application of SSAP No. 101.

Total (2(a) + 2(b)+ 2(c))
Deferred tax liabilities netted against

2.

NOTES TO FINANCIAL STATEMENTS

deferred tax assets

Total

a. Ratio percentage used to determine recovery
period and threshold limitation amount.

b. Amount of adjusted capital and surplus used to
determine recovery period and threshold
limitation in 2(b)2 above.

Impact of Tax Planning Strategies:

a. Determination of adjusted gross deferred tax
assets and net admitted deferred tax assets, by
tax character, as a percentage.

Adjusted gross deferred tax assets

amounts from Note 9A1(c).

Percentage of adjusted gross deferred tax

assets by tax character attributable to the

impact of tax planning strategies.

Net admitted adjusted gross deferred tax

assets amounts from Note 9A1(e).

Percentage of net admitted adjusted gross

deferred tax assets by tax character attributable

to the impact of tax planning strategies.

1.

2.

(3,988,385) -

XXXX XXXX

2,294,403 (170,104)

(16.349,375) (351,157)

11,435,162 (4,886.179)

$  (27.784,537) $ 4,535,022
2017 2016

1,571% 1,672%

$ 1,970,313,874

December 31, 2017

$ 2,018,617,316

Ordinary Capital
$ 64,861,336 $ 179,725
0% 0%
$ 64,861,336 $ 179,725
4% 24%

December 31, 2016

B. Deferred tax liabilities not recognized for the following amounts:

Not applicable.

145

Ordinary Capital
a. Determination of adjusted gross deferred tax
assets and net admitted deferred tax assets, by
tax character, as a percentage.
1. Adjusted gross deferred tax assets
amounts from Note 9A1(c). $ 87,328,104 $ 530,882
2. Percentage of adjusted gross deferred tax
assets by tax character attributable to the
impact of tax planning strategies. 0% 0%
3. Net admitted adjusted gross deferred tax
assets amounts from Note 9A1(e). $ 81,210,711 $ 530,882
4. Percentage of net admitted adjusted gross
deferred tax assets by tax character attributable
to the impact of tax planning strategies. 13% 0%
Change
Ordinary Capital
a. Determination of adjusted gross deferred tax
assets and net admitted deferred tax assets, by
tax character, as a percentage.
1. Adjusted gross deferred tax assets
amounts from Note 9A1(c). $ (22,466,768) $ (351,157)
2. Percentage of adjusted gross deferred tax
assets by tax character attributable to the
impact of tax planning strategies. 0% 0%
3. Net admitted adjusted gross deferred tax
assets amounts from Note 9A1(e). $ (16,349,375) $ (351,157)
4. Percentage of net admitted adjusted gross
deferred tax assets by tax character attributable
to the impact of tax planning strategies. -9% 24%
b. Does the Company’s tax-planning strategies include the use of reinsurance? Yes _

No

(3,988,385)

(7,245,516)

2,124,299

(16,700,532)

6,548,983
$__(23.249.515)
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C. The provisions for incurred tax on earnings are as follows:

1. Current Income Tax:
Federal
Foreign
Subtotal
Federal income taxes on net capital gains
Federal and foreign income taxes incurred

December 31, 2017

December 31, 2016

Change

$ 168,483,596
277,705
168,761,301
252,266

$ 169,013,567

$ 220,351,941
99,660
220,451,601
425,091

$ 220,876,692

$ (51,868,345)
178,045
(51,690,300)
(172,825)
$_(51.863.125)

2. The tax effects of temporary differences that give rise to significant portions of the deferred tax assets are as follows:

Ordinary:
Discounting of unpaid losses
Unearned premium reserve
Nonadmitted assets
Other
Total ordinary deferred tax assets

Statutory valuation allowance adjustment
Nonadmitted deferred tax assets
Admitted ordinary deferred tax assets

Capital:
Investments

Total capital deferred tax assets
Statutory valuation allowance adjustment
Nonadmitted deferred tax assets

Admitted capital deferred tax assets

Total admitted deferred tax assets:

December 31, 2017 December 31, 2016 Change
$ 18,279,582 $ 13,699,638 $ 4,579,944
38,710,270 61,681,724 (22,971,454)
6,720,797 11,466,630 (4,745,833)
1,150,687 480,112 670,575
$ 64,861,336 $ 87,328,104 $ (22,466,768)
- 6,117,393 (6,117,393)
$ 64,861,336 $ 81,210,711 $ (16,349.375)
$ 179,725 $ 530,882 $ (351,157)
$ 179,725 $ 530,882 $ (351,157)
$ 179,725 $ 530,882 $ (351,157)
$ 65,041,061 $ 81,741,593 $ (16,700,532)

3. The tax effects of temporary differences that give rise to significant portions of the deferred tax liabilities are as follows:

Ordinary:
Investments

Advance premium expenses
Claim reserve method change
Guaranty fund assessments
Other
Total ordinary deferred tax liabilities

Capital:
Investments

Total capital deferred tax liabilities
Total deferred tax liabilities:

4. Net admitted deferred tax asset/(liability)

5. Deferred income taxes do not include any benefit from investment tax credits.

6. Deferred income taxes do not include a benefit from net operating losses.

December 31, 2017 December 31, 2016 Change
$ 519,090 $ 134,506 $ 384,584
49,690 108,988 (59,298)
11,119,391 - 11,119,391
3,445 13,006 (9,561)
185 139 46
$ 11,691,801 $ 256,639 $ 11,435,162

$ 7.026.807
$ 7,026,807

$ 18,718,608
$ 46,322,453

$ 11,912,986
$ 11,912,986

$ 12,169,625
$ 69,571,968

$ (4,886,179
$  (4,886.179)

$  6.548,983
$ (23.249.515)

7. The decrease to net deferred tax assets for the effects of enactment of the Tax Cuts and Jobs Act of 2017 is $30,881,636.

The Company has recorded provisional amounts for tax imposed on partnership investments as well as the amount due under the
transition rule relating to the change in discounting of incurred losses based on information available at December 31, 2017. As a
result of the Company’s normal U.S. income tax return preparation process, the Company expects taxes related to partnerships to
be adjusted as final earnings from partnership investments (Form K-1's) are received in 2018 for preparation of the Company’s 2017
U.S. income tax return that will be filed in 2018. The amounts payable under the transition rules related to discounting have been
estimated but are subject to change once the U.S. Treasury issues guidance sometime in 2018. Adjustments to temporary
differences will result from the reduced income tax rate applied to the deferred taxes associated with these items. Provisional

amounts may also be adjusted to the extent future clarifications of Tax Cuts and Jobs Act of 2017 are provided.

8. There are no adjustments to gross deferred tax assets because of a change in circumstances that causes a change in judgment

about the realizability of the related deferred tax asset.

9. The change in net deferred income taxes is comprised of the following:

Total deferred tax assets

Total deferred tax liabilities

Net deferred tax asset/(liability)

Tax effect of unrealized gains (losses)
Change in net deferred income tax

December 31, 2017

December 31, 2016

$ 65,041,061
18,718,608
$ 46,322,453

14.6

$ 87,858,986
12,169,625
$ 75,689,361

Change

$ (22,817,925)
6,548,983
(29,366,908)

257,063

$ (29.100.845)
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D. The provision for federal and foreign income taxes incurred is different from that which would be obtained by applying the statutory
federal income tax rate before income tax. The significant items causing this difference are as follows:

Rate Reconciliation:
December 31, 2017

Pretax net income (loss) $ 555,954,872
Taxes at statutory rate 194,584,205
Increase (decrease) attributable to:
Nontaxable investment income (21,168,812)
Tax reform 30,903,390
Other (6,195,371)
$ 198,123,412
Federal and foreign taxes incurred $ 169,013,567
Change in net deferred taxes 29,109,845
Total statutory income tax $ 198,123,412
Effective tax rate 35.6%

The Company has no net operating loss carry-forward available for tax purposes.

The Company has $175,477,047, $214,640,301 and $3,822,744 of federal income tax from the current and prior tax years
respectively, available for recoupment in the event of future losses.

The reporting entity has no protective tax deposits with the Internal Revenue Service (IRS) under Section 6603 of the IRS Code.

The Company is included in a consolidated federal income tax return with its ultimate parent company, The Travelers Companies,
Inc. (TRV). A list of the entities included with the Company in a consolidated federal income tax return filing is attached.

The Company is a party to a tax allocation agreement that sets forth the manner in which total consolidated federal income tax is
allocated among companies included in the consolidated return. Member companies included in the TRV consolidated return are
allocated taxes annually based upon their separate taxable income. Companies with a current federal income tax receivable from
TRV will receive settlement to the extent that such receivables are for tax benefits that have been utilized in the consolidated federal
income tax return. Member companies are reimbursed by TRV in the event the IRS levies upon a member's assets for unpaid taxes
in excess of the amount specifically allocated to a member.

In the event that the consolidated group develops an Alternative Minimum Tax (AMT), each company with an AMT on a separate
company basis will be allocated a portion of the consolidated AMT. Settlement of the AMT will be made in the same manner and
timing as the regular federal income tax. For 2017, the consolidated group does not expect to be in an AMT position. For 2018 and
forward, the Tax Cuts and Jobs Act of 2017 repealed the AMT.

G. The Company does not believe it is reasonably possible that the liability related to any federal or foreign tax loss contingencies may
significantly increase within the next 12 months.

10. INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES

A-C. (1)

@

Through December 31, 2017 and 2016, the Company sold $80.1 million and $175.3 million of securities to the Travelers Money
Market Liquidity Pool (TRVMMLP), respectively, as follows (in millions):
Proceeds Proceeds
August 29, 2017 $ 30.0 April 22, 2016 $ 21.2
September 26, 2017 50.1 May 23, 2016 30.5
June 21, 2016 53.1
August 29, 2016 325

September 23, 2016 38.0

In December 2016, the Company sold $185.5 million of securities to its affiliate, St. Paul Fire and Marine Insurance Company (Fire
and Marine).

Schedule Y - Part 2 summarizes the net flow of funds among affiliates for various types of transactions between affiliates. Regulatory
prior approval and/or prior notification has been provided for any transaction requiring such action.

The following are general business arrangements that result in or are used for transactions with affiliates in the normal course of business:

@

@

D. (1)

@)

The principal banking functions for the property-casualty operations of TRV and some or all of its affiliated property-casualty
insurance companies are handled by The Travelers Indemnity Company (Indemnity). Settlements between the companies are
made at least monthly.

TRV maintains a private short-term investment pool, known as the TRVMMLP, in which affiliated companies may participate. This
pool is managed by Indemnity. Each company may convert its position in the pool into cash at any time and may also use its
position in the pool to settle transactions with other affiliated participants in the pool. The position of each company in the pool is
calculated and adjusted daily. Each participating insurance company carries its share of the pool as a short-term investment in
Schedule DA. At December 31, 2017 and 2016, the TRVMMLP totaled $5.20 billion and $4.95 billion, respectively.

At December 31, 2017 and 2016, the Company had $21,488,218 and $9,661,930 receivable from affiliates, respectively.
Substantially all of the accounts between and among the Company and its affiliates are settled at least monthly through the
TRVMMLP or in cash.

The Company participates in intercompany reinsurance agreements. The following represents the unsettled balances resulting
from affiliated reinsurance that are reported in the respective balance sheet accounts:

December 31, 2017 December 31, 2016

Amounts recoverable from reinsurers $ 22,745,092 $ 22,700,182
Reinsurance payable on paid losses and LAE 33,858 686,744
Ceded reinsurance premiums payable 24,441,235 21,132,629

These balances were settled net through the intercompany settlement process during January 2018 and January 2017, respectively.
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E. The Company has not provided any guarantees for the benefit of an affiliate which would result in a material contingent exposure for the
Company or any affiliated insurer’s assets or liabilities.

F. Material management or service contracts and cost sharing arrangements, involving the Company or any affiliate, other than cost
allocation arrangements, are as follows:

TYPE OF CONTRACT AND

DESCRIPTION SERVICING COMPANY OTHER PARTY
Amended and Restated Expense The Travelers Indemnity Company Travelers P&C!?
Allocation
Reinsurance Allocation The Travelers Indemnity Company Travelers P&C*

1 “Travelers P&C” includes The Travelers Indemnity Company and some or all of its insurance subsidiaries and affiliates.

G. All of the issued and outstanding common stock of the Company is owned by Travelers Casualty and Surety Company (TCS), an
insurance company domiciled in Connecticut. The Company is an indirect subsidiary of TRV, the organization of which is shown in
Schedule Y - Part 1.

H. Not applicable.

I.  Not applicable.

J. Not applicable.

K. Not applicable.

L. Not applicable.

M. The tables below provide information on subsidiary, controlled and affiliated (SCA) investments, excluding investments in U.S. insurance
SCA entities.

1. Balance sheet value (admitted and nonadmitted) all SCAs (except 8bi entities):

Percentage
Of SCA 12/31/2017 12/31/2017 12/31/2017
SCA Entity Ownership Gross Amount Admitted Amount  Nonadmitted Amount

a. SSAP No. 97 8a Entities

Total SSAP No. 97 8a Entities XXX $ - $ - $ -
b. SSAP No. 97 8b(ii) Entities

Total SSAP No. 97 8b(ii) Entities XXX $ - $ - $ -
c. SSAP No. 97 8Db(iii) Entities

Travelers Global, Inc. 100.00% $ 332,614,944 $ 326,030,613 $ 6,584,331

Total SSAP No. 97 8b(iii) Entities XXX $ 332,614,944 $ 326,030,613 $ 6,584,331
d. SSAP No. 97 8b(iv) Entities

Total SSAP No. 97 8b(iv) Entities XXX $ - $ - $ -
e. Total SSAP No. 97 8b Entities

(except 8b(i) entities) XXX $ 332,614,944 $ 326,030,613 $ 6,584,331
f. Aggregate Total XXX $ 332,614,944 $ 326,030,613 $ 6,584,331

2. NAIC filing response information:
Travelers Global, Inc. 2016 Audited Financial Statements are expected to be filed with the NAIC in 2018.
N. Not applicable.
11. DEBT
Not applicable.

12. RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND
OTHER POSTRETIREMENT BENEFIT PLANS

A-D. Defined Benefit Plans:
Not applicable.
E. Defined Contribution Plans:
Not applicable.
F. Multiemployer Plans:
Not applicable.
G. Consolidated/Holding Company Plans:
1. Employee Retirement Plans:
The Company participates in a qualified noncontributory defined benefit pension plan sponsored by TRV that provides benefits,
primarily under a cash balance formula, for substantially all employees of the Company and its property-casualty affiliates. In addition
the Company participates in nonqualified defined benefit pension plans sponsored by TRV which cover certain highly-compensated

employees of the Company and its property-casualty affiliates. The Company has no legal obligation for benefits under these plans.
The Company is charged for its allocable share of pension expense for these plans based on its allocated and/or direct salary costs
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in accordance with an expense allocation agreement. The Company’s allocated share of the pension expense was $5,622,229 and
$4,669,184 for 2017 and 2016, respectively.

2. Postretirement Benefit Plan:
The Company participates in a postretirement health and life insurance benefit plan sponsored by TRV for employees of the Company
and its property-casualty affiliates that satisfy certain age and service requirements and for certain retirees. The Company has no
legal obligation for benefits under this plan. The Company is charged for its allocable share of postretirement benefit expense for
this plan based on its allocated and/or direct salary costs in accordance with an expense allocation agreement. The Company’s
allocated share of the postretirement benefit expense was $154,759 and $194,018 for 2017 and 2016, respectively.
3. 401(k) Savings Plan:
The Company participates in a 401(k) savings plan sponsored by TRV for substantially all employees of the Company and its
property-casualty affiliates. The Company has no legal obligation for benefits under this plan. The Company is charged for its
allocable share of expense for this plan based on its allocated and/or direct salary costs in accordance with an expense allocation
agreement. The Company’s allocated share of the 401(k) savings plan expense was $6,852,428 and $6,602,849 for 2017 and 2016,
respectively.
H. Postemployment Benefits and Compensated Absences:
Not applicable.
I.  Impact of Medicare Modernization Act on Postretirement Benefits:
Not applicable.
13. CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS

The Company has 10,000 shares of common capital stock authorized and 5,400 shares issued and outstanding with a par value of $1,200
per share.

The Company paid ordinary dividends of $440 million in 2017, to its parent company, TCS. In 2016, the Company paid ordinary dividends
of $470 million and extraordinary dividends of $80 million for a total of $550 million to TCS.

Dividends to shareholders and the proportion of the profits of the Company that may be paid to shareholders are not limited by charter. The
maximum amount of dividends which can be paid by the Company to shareholders without prior approval of the Insurance Commissioner of
the State of Connecticut is subject to restrictions relating to statutory surplus or net income. The maximum amount of dividends to
shareholders that can be made during 2018 without prior approval is $386,941,305.

There are no restrictions on the use of the Company's unassigned funds and such funds are held for the benefit of the shareholder, except
for the dividend restrictions indicated above.

The change in the balance of special surplus from retroactive reinsurance is a result of ongoing activity occurring in 2017. See Note 23F for
additional detail.

Unassigned funds have been decreased by cumulative net unrealized losses of $187,917,796.
14. LIABILITIES, CONTINGENCIES AND ASSESSMENTS
A. Contingent Commitments:
At December 31, 2017, the Company had commitments to fund investments of $2.7 million.
B. Assessments:
1. The Company does not have any net accrued liabilities for guaranty fund and other insurance-related assessments due to its cross
business reinsurance agreement with certain affiliates. At December 31, 2017, the Company reported $3,984 in accrued premium

tax offsets on a direct basis.

2. a. Assets recognized from paid and accrued
premium tax offsets December 31, 2016 $ 1,861

b. Decreases current year:
Premium tax offset charged off -
Premium tax offset applied 2,095
Premium tax offset refund -

c. Increases current year:
Premium tax offset accrued 4,218

d. Assets recognized from paid and accrued
premium tax offsets December 31, 2017 $ 3,984

3. Not applicable.
C. Gain Contingencies:
Not applicable.
D. Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits:

The Company paid the following amounts in the reporting period to settle claims related extra contractual obligations (ECO) or bad faith
claims stemming from lawsuits:

Direct
Claims related ECO and bad faith losses paid during the reporting period $ 4,875,000
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Number of claims where amounts were paid to settle claims related ECO or bad faith claims resulting from lawsuits during the reporting
period:

0-25 Claims
X

Claim count information provided herein is disclosed on a per claim basis.

E. Product Warranties:
Not applicable.

F. Joint and Several Liabilities:
Not applicable.

G. All Other Contingencies:
In the ordinary course of business, the Company is a defendant or codefendant in various litigation matters. Although there can be no
assurances, as of December 31, 2017, the Company believes, based on information currently available, that the ultimate resolution of
these legal proceedings would not be likely to have a material adverse effect on its net income, financial condition or liquidity.

15. LEASES

Not applicable.

16. INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE-SHEET RISK AND FINANCIAL INSTRUMENTS WITH
CONCENTRATIONS OF CREDIT RISK

The Company has unfunded commitments to private equity limited partnerships and/or real estate partnerships in which it invests. The off-
balance-sheet risk of these financial instruments was $2.7 million at December 31, 2017.

17. SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES
A. Transfers of Receivables Reported as Sales:
Not applicable.
B. Transfer and Servicing of Financial Assets:

The Company engages in securities lending activities from which it generates net investment income from the lending of certain of its
investments to other institutions for short periods of time. Borrowers of these securities provide collateral equal to at least 102% of the
market value of the loaned securities plus accrued interest. This collateral is held by a third party custodian, and the Company has the
right to access the collateral only in the event that the institution borrowing the Company’s securities is in default under the lending
agreement. The loaned securities remain a recorded asset of the Company. The Company accepts only cash as collateral for securities
on loan and restricts the manner in which that cash is invested to U.S. Treasury securities and U.S. Treasury repurchase agreements.
These securities typically have a duration of 1 day. See Schedule D — Part 1 for identification and description of securities on loan.

C. Wash Sales:
Not applicable.

18. GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED PLANS AND THE UNINSURED PORTION OF PARTIALLY INSURED
PLANS

Not applicable.
19. DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS

The Company did not have any direct premiums written through managing general agents (as defined in Appendix A-225 of the NAIC
Accounting Practices and Procedures Manual) or third party administrators.

20. FAIR VALUE MEASUREMENTS

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

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

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

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

A. 1. Securities measured and reported at fair value as of December 31, 2017:

Description Level 1 Level 2 Level 3 Total
Bonds
Industrial and miscellaneous $ 990,270 $ 4,097,106 $ - $ 5,087,376
Total securities at fair value $ 990,270 $ 4,097,106 $ - $ 5,087,376
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At December 31, 2017, the Company also holds Level 3 industrial and miscellaneous bonds and Level 3 industrial and miscellaneous
common stock, both measured and reported at their fair value of $0.

There were no significant transfers between Level 1 and Level 2 during the year.
2. Not applicable.
3. Not applicable.
4. Level 2 and Level 3 valuation techniques:

The fair values of the bonds 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:

Not
Practicable
(At December 31, 2017) Aggregate Admitted (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Short term bonds $ 157,399,862 $ 157,399,862 $ 36,486,979 $ 120,912,883 $ - $
Long term bonds 3,462,765,079 3,372,829,396 89,518,194 3,372,409,739 837,146
Common stock - - - - -
Not
Practicable
(At December 31, 2016) Aggregate Admitted (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Short term bonds $ 45,617,094 $ 45,617,094 $ 11,034,187 $ 34,582,907 $ - $
Long term bonds 3,529,720,005 3,472,067,233 28,796,602 3,499,969,810 953,593

Common stock
D. Not applicable.
21. OTHER ITEMS
A. Unusual or Infrequent ltems:
Not applicable.
B. Troubled Debt Restructuring -- Debtors:
Not applicable.
C. Other Disclosures:
The Company elected to use rounding in reporting amounts in this statement.
2017 Schedule P:

The 2007 and prior “Total Net Losses and Expenses Unpaid” (Schedule P - Part 1, Column 24, Line 1) is separately reported to accident
year as follows (in thousands):

Accident Years
Schedule P 2007 2006 2005 2004 2003 & Prior
Part 1A $ - $ - $ - $ - $ -
Part 1B - - - - -
Part 1C - - - - -
Part 1D - - - - -
Part 1E - - - - -
Part 1F - Section 1 - - - - -
Part 1F - Section 2 - - - - -
Part 1G - - - - -
Part 1H - Section 1 - -
Part 1H - Section 2 (183) 124 22 6 (18)
Part 1M - -
Part 1N - - - - -
Part 10 - - - - -
Part 1P - - - - -
Part 1R - Section 1 - - - - -
Part 1R - Section 2 - - - - R

N
o
N
N

The following loss and/or LAE reserves have been assumed under a retroactive reinsurance agreement. They are reported here by line
of business and accident year to facilitate loss discounting under Internal Revenue Code Section 846 (in thousands):

Accident Year Fidelity/Surety
2015 & Prior $ 793
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D. Business Interruption Insurance Recoveries:
Not applicable.
E. State Transferable and Non-transferable Tax Credits:

1. Description of State Transferable

and Non-transferable Tax Credits State Carrying Value Unused Amount
Petros — Pacesetter Oregon Fund | S2016-1 OR $ 2,011,066 $ 2,014,011
Innovatepa PA 1,411,428 1,404,848
Petros Connecticut Fund | LLC CT 693,427 693,446
Petros — Pacesetter Arkansas Fund | AR 486,465 481,488
Heartland Arkansas Equity Fund | LLC AR 364,911 362,621
Petros Wyoming Fund Series 2014 wy 221,133 213,423
Advantage Capital 2013 State TC Series E NE 213,152 202,023
Investmaryland MD 96,887 96,477

2. These credits are utilized per a set schedule as outlined in the purchase agreements.
3. Not applicable.
4. State Tax Credits Admitted and Nonadmitted:
Total Admitted Total Nonadmitted
Transferable $ 5,498,469 $ -

Non-transferable - -

F. Subprime Mortgage Related Risk Exposure:

The Company defines subprime mortgage-backed securities as investments which generally contain a majority of loans to borrowers

that exhibit one or more of the following characteristics at the time of issuance:

Low FICO scores,

Above prime interest rates,

High loan-to-value ratios,

High debt-to-income ratios,

Low loan documentation (e.g. limited or no verification of income and assets), or

mortgage entities.

Other characteristics that are inconsistent with conventional underwriting standards employed by government sponsored

In addition, because of their high loan-to-value ratios, the Company has categorized second-lien mortgage-backed securities as

subprime, regardless of the credit characteristics of the borrower on the underlying mortgage.

The Company reviews the credit characteristics of the loans that back these mortgage-backed securities when making the determination
to categorize them as subprime exposure. Since the primary purpose of the investment portfolio is to fund future claim payments, the
Company employs a conservative investment philosophy. In applying this philosophy to structured securities, including subprime
mortgage-backed securities, the Company favors the purchase of senior credit tranches over junior or leveraged credit tranches.

Overall exposure to subprime mortgage-backed securities is sufficiently small in that the Company would likely have other securities
available for liquidity needs. The Company utilizes discounted cash flow valuation analysis in its regular, ongoing review of its existing
subprime mortgage portfolio, as well as in its analysis of subprime mortgage-backed bonds for purchase. Based upon the credit
performance of mortgages within each securitization, the Company projects voluntary prepayments, defaults and loss severity to

estimate any expected losses.

Direct exposure through other investments:

Other-Than-
Book/Adjusted Temporary

Actual Carrying Value Fair Impairment Losses
Cost (excluding interest) Value Recognized
Residential mortgage-backed securities $ 154,013 $ 145,054 $ 160,363 $ 26,450
Structured securities 2,573,066 2,494,261 2,825,317 470,344
Total $ 2,727,079 $ 2,639,315 $ 2,985,680 $ 496,794

G. Insurance-Linked Securities (ILS) Contracts:
Not applicable.
22. EVENTS SUBSEQUENT
The Company had no material subsequent events through February 21, 2018.
23. REINSURANCE
A. Unsecured Reinsurance Recoverables:

1. Affiliated Company Recoverables:

The Company had $1,354,048,819 of unsecured aggregate recoverables for ceded losses, LAE and unearned premiums that

exceeded 3% of its surplus as regards policyholders recoverable from Indemnity at December 31, 2017.

2. Unaffiliated Company Recoverables:

The unsecured aggregate recoverables for ceded losses, LAE and unearned premiums recoverable from any unaffiliated reinsurer

at December 31, 2017 that exceeded 3% of the Company's surplus as regards policyholders, were as follows:
NONE

Additional detail on reinsurance recoverable balances by reinsurer is shown in Schedule F - Part 3.
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B. Reinsurance Recoverable in Dispute:
Not applicable.

C. Reinsurance Assumed and Ceded:

1. Assumed Ceded
Reinsurance Reinsurance Net

Premium Commission Premium Commission Premium Commission

Reserve Equity Reserve Equity Reserve Equity
Affiliates $ 66,441,662 $ 7,971,154 $ 305,166,805 $ 36,611,540 $ (238,725,143) $ (28,640,386)
All Other 4,141,076 496,814 40,414,117 4,848,571 (36,273,041) (4,351,757)
Total $ 70582738 $ 8,467,968 $ 345,580,922 $ 41,460,111 $ (274,998,184) $ (32,992,143)
Direct Unearned Premium Reserve $ 1,195,414,530

2. Accruals for contingent, sliding scale adjustment and other profit sharing commissions, net of reinsurance assumed and ceded,
amounted to $5,544,320 at December 31, 2017:

Direct Assumed Ceded Net
a. Contingent Commission $ 5,470,985 $ 213,679 $ 140,344 $ 5,544,320
b. Sliding Scale Adjustments - - - -
c. Other Profit Commission Arrangements - - - -
d. Total $ 5,470,985 $ 213679 $ 140,344 $ 5,544,320
D. Uncollectible Reinsurance:
Not applicable.
E. Commutation of Ceded Reinsurance:
Not applicable.
F. Retroactive Reinsurance:
Assumed Ceded
a. Reserves Transferred:
(1) Initial Reserves $ 71,584,000 $ -
(2) Adjustments - Prior Year(s) (41,276,841) -
(3) Adjustments - Current Year (353,011) -
(4) Current Total $ 29,954,148 $ -
b. Consideration Paid or Received:
(1) Initial Consideration $ 71,584,000 $ -
(2) Adjustments - Prior Year(s) 10,879,000 -
(3) Adjustments - Current Year - -
(4) Current Total $ 82,463,000 $ -
c. Paid Losses Reimbursed or Recovered:
(1) Prior Year(s) $ 29,329,179 $ -
(2) Current Year (168,072) -
(3) Current Total $ 29,161,107 $ -
d. Special Surplus From Retroactive Reinsurance:
(1) Initial Surplus Gain or Loss $ - $ -
(2) Adjustments - Prior Year(s) 52,155,841 -
(3) Adjustments - Current Year 353,011 -
(4) Current Year Restricted Surplus 7,508,852 -
(5) Cumulative Total Transferred to
Unassigned Funds $ 45,000,000 $ -

e. List the other insurers included in the above transactions:

Company Assumed Ceded
Reliance Insurance Company (24457) $ 29,954,148 $ -

f. Paid Loss/LAE Recoverable:
Not applicable.
G. Reinsurance Accounted for as a Deposit:
Not applicable.
H. Disclosures for the Transfer of Property and Casualty Run-off Agreements:
Not applicable.
I. Certified Reinsurer Rating Downgraded or Status Subject to Revocation:
Not applicable.
J. Reinsurance Agreements Qualifying for Reinsurer Aggregation:

Not applicable.
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RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO REDETERMINATION
Not applicable.
CHANGES IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

During the period from December 31, 2016 to December 31, 2017, the prior year-end total loss and LAE reserves developed favorably by
$126,055,000, resulting primarily from better than expected loss and defense and cost containment development in the other liability —
claims-made line for accident years 2013 through 2016 and the fidelity & surety line for accident years 2014 and 2015. The remaining
changes are generally the result of ongoing analyses of recent loss data and trends. There are no material additional premiums or return
premiums as a result of these prior year effects.

INTERCOMPANY POOLING ARRANGEMENTS
Not applicable.
STRUCTURED SETTLEMENTS

The Company has purchased annuities from life insurance companies, under which the claimant is the payee and the Company is
contingently liable as the owner of the annuity contract, to fund structured settlements. These annuity contracts are now the direct
responsibility of the life insurance companies from whom they have been purchased and claims settled by the purchase of such annuity
contracts are treated as closed claims. In the event that the life insurance company fails to make the required annuity payments, the
Company would be required to make such payments if and to the extent the purchased annuities are not covered by state guaranty
associations.

The following data represents structured settlement annuities purchased by the Company:

A. Loss Reserves Unrecorded Loss
Eliminated by Annuities Contingencies
$ 74,424 $ 74,424

B. Not applicable.

HEALTH CARE RECEIVABLES
Not applicable.
PARTICIPATING POLICIES

Not applicable.

PREMIUM DEFICIENCY RESERVES

1. Liability carried for premium deficiency reserves $ 0
2. Date of the most recent evaluation of this liability December 31, 2017
3. Was anticipated investment income utilized in the calculation? Yes

HIGH DEDUCTIBLES

Not applicable.

DISCOUNTING OF LIABILITIES FOR UNPAID LOSSES OR UNPAID LOSS ADJUSTMENT EXPENSES

Not applicable.

ASBESTOS/ENVIRONMENTAL RESERVES

The Company has minimal potential exposure to asbestos and environmental claims on a direct basis, primarily arising from the sale of
general liability insurance. There is no net exposure for the Company since 100% of this business is ceded to participants in the Travelers
Reinsurance Pool.

SUBSCRIBER SAVINGS ACCOUNTS

Not applicable.

MULTIPLE PERIL CROP INSURANCE

Not applicable.

FINANCIAL GUARANTY INSURANCE

Not applicable.
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Attachment to the 2017 Annual Statement — Notes to Financial Statements, Note 9 — Part F:
Names of the companies included with TRV in the December 31, 2017, consolidated Federal income tax return filing

The Travelers Companies, Inc. (TRV) & Subsidiaries

Company Name EIN Company Name EIN
AMERICAN EQUITY INSURANCE COMPANY 86-0703220 THE STANDARD FIRE INSURANCE COMPANY 06-6033509
AMERICAN EQUITY SPECIALTY INSURANCE COMPANY 86-0868106 THE TRAVELERS CASUALTY COMPANY 41-1435765
BMR SPORTS PROPERTIES, INC. 52-1852190 THE TRAVELERS HOME AND MARINE INSURANCE COMPANY  35-1838079
CAMPERDOWN CORPORATION 41-1762781 THE TRAVELERS INDEMNITY COMPANY 06-0566050
DISCOVER PROPERTY & CASUALTY INSURANCE COMPANY 36-2999370 THE TRAVELERS INDEMNITY COMPANY OF AMERICA 58-6020487
DISCOVER SPECIALTY INSURANCE COMPANY 52-1925132 THE TRAVELERS INDEMNITY COMPANY OF CONNECTICUT 06-0336212
ENGLISH TURN FIDELITY REALTY, INC. 52-1466734 THE TRAVELERS LLOYDS INSURANCE COMPANY 76-0002592
ENGLISH TURN REALTY MANAGEMENT, INC. 52-1715225 TINDY FOREIGN, INC. 20-4403403
THE FAMILY BUSINESS INSTITUTE, INC. 56-1959031 TPC INVESTMENTS, INC. 06-1534005
FARMINGTON CASUALTY COMPANY 06-1067463 TRAVCO INSURANCE COMPANY 35-1838077
FIDELITY AND GUARANTY INSURANCE COMPANY 42-1091525 TRAVELERS (BERMUDA) LTD 98-0190863
FIDELITY AND GUARANTY INSURANCE UNDERWRITERS, INC. 52-0616768 TRAVELERS CASUALTY AND SURETY COMPANY 06-6033504
FIRST FLORIDIAN AUTO AND HOME INSURANCE COMPANY 59-3372141 TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA  06-0907370
GULF UNDERWRITERS INSURANCE COMPANY 56-1371361 TRAVELERS CASUALTY COMPANY OF CONNECTICUT 06-1286266
JUPITER HOLDINGS, INC. 41-1769846  TRAVELERS CASUALTY INSURANCE COMPANY OF AMERICA  06-0876835
LAUREL VILLAGE FIDELITY REALTY, INC. 52-1551225 TRAVELERS COMMERCIAL CASUALTY COMPANY 95-3634110
NORTHBROOK HOLDINGS, INC. 51-0375653 TRAVELERS COMMERCIAL INSURANCE COMPANY 06-1286268
NORTHFIELD INSURANCE COMPANY 41-0983992 TRAVELERS CONSTITUTION STATE INSURANCE COMPANY 41-1435766
NORTHLAND CASUALTY COMPANY 94-6051964 TRAVELERS DISTRIBUTION ALLIANCE, INC. 62-1657094
NORTHLAND INSURANCE COMPANY 41-6009967 TRAVELERS EXCESS AND SURPLUS LINES COMPANY 06-1203698
SELECT INSURANCE COMPANY 75-6013697 TRAVELERS GLOBAL, INC. 47-2215437
SPC INSURANCE AGENCY, INC. 41-1888760 TRAVELERS INSURANCE GROUP HOLDINGS INC. 06-1445591
ST. PAUL FIRE AND MARINE INSURANCE COMPANY 41-0406690 TRAVELERS LLOYDS MANAGEMENT COMPANY 20-4312440
ST. PAUL GUARDIAN INSURANCE COMPANY 41-0963301 TRAVELERS LLOYDS OF TEXAS INSURANCE COMPANY 75-1732040
ST. PAUL MERCURY INSURANCE COMPANY 41-0881659 TRAVELERS MGA, INC. 75-2676034
ST. PAUL PROTECTIVE INSURANCE COMPANY 36-2542404 TRAVELERS PERSONAL INSURANCE COMPANY 36-3703200
ST. PAUL SURPLUS LINES INSURANCE COMPANY 41-1230819 TRAVELERS PERSONAL SECURITY INSURANCE COMPANY 06-1286264
TCI GLOBAL SERVICES, INC. 52-1965525 TRAVELERS PROPERTY CASUALTY COMPANY OF AMERICA 36-2719165
THE AUTOMOBILE INSURANCE COMPANY OF HARTFORD, TRAVELERS PROPERTY CASUALTY CORP. 06-1008174
CONNECTICUT 06-0848755 TRAVELERS PROPERTY CASUALTY INSURANCE COMPANY 06-1286274
THE CHARTER OAK FIRE INSURANCE COMPANY 06-0291290 TRAVELERS TEXAS MGA, INC. 27-4469564
THE PHOENIX INSURANCE COMPANY 06-0303275  UNITED STATES FIDELITY AND GUARANTY COMPANY 52-0515280
THE PREMIER INSURANCE COMPANY OF MASSACHUSETTS 04-3175569 USF&G RETAIL ASSOCIATES GP, INC. 52-1704255
YONKERS FINANCING CORPORATION 20-3033027
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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] No[ ]
If yes, complete Schedule Y, Parts 1, 1A and 2.
If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with such regulatory
official of the state of domicile of the principal insurer in the Holding Company System, a registration statement providing disclosure substantially
similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in its Model Insurance Holding Company
System Regulatory Act and model regulations pertaining thereto, or is the reporting entity subject to standards and disclosure requirements
substantially similar to those required by such Act and regulations? Yes[X] No[] NAJ]
State regulating?  Connecticut
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:
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). 04/15/2016
By what department or departments?
Connecticut
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any combination
thereof under common control (other than salaried employees of the reporting entity) receive credit or commissions for or control a substantial part
(more than 20 percent of any major line of business measured on direct premiums) of:
411  sales of new business? Yes[ ] No[X]
412  renewals? Yes[ ] No[X]
During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:
421  sales of new business? Yes[ ] No[X]
422  renewals? Yes[ ] No[X]
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 the 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
Has the 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:
Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? Yes[ ] No[X]
If yes,
7.21 State the percentage of foreign control 0.0%
7.22  State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).
1 2
Nationality Type of Entity
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 locations (city and state of the main office) of any affiliates regulated by a federal financial
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
What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
KPMG LLP, One Financial Plaza, 755 Main St., Hartford, CT 06103
Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant requirements
as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state law or regulation? Yes[ ] No[X]
If the response to 10.1 is yes, provide information related to this exemption:
Has the insurer been granted any exemptions related to other requirements of the Annual Financial Reporting Model Regulation as allowed
for in Section 18A of the Model Regulation, or substantially similar state law or regulation? Yes[ ] No[X]
If the response to 10.3 is yes, provide information related to this exemption:
Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? Yes[X] No[ ] NAT]

If the response to 10.5 is no or n/a, please explain:
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13.
13.1

13.2
13.3
134
141

14.11

14.2
14.21

143
14.31

15.1

15.2

What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting firm)

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

of the individual providing the statement of actuarial opinion/certification?

Renée H. Davis, FCAS, MAAA (Vice President and Chief Corporate Actuary), The Travelers Companies, Inc., One Tower Square, Hartford, CT 06183

Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? Yes[ ] No[X]
12.11  Name of real estate holding company
1212 Number of parcels involved 0
1213  Total book/adjusted carrying value 0

If yes, provide explanation

FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:

What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? Yes[ ] No[ ]

Have there been any changes made to any of the trust indentures during the year? Yes[ ] Nof[ ]

If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? Yes[ ] No[] NA[]

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

functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]

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

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

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

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

(e) Accountability for adherence to the code.

If the response to 14.1 is no, please explain:

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

If the response to 14.2 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 14.3 is yes, provide the nature of any waiver(s).

Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the SVO

Bank List? Yes[X] Nol[ ]

If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming bank of

the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

1 2 3 4
American Bankers Association (ABA) Circumstances That Can Trigger
Routing Number Issuing or Confirming Bank Name the Letter of Credit Amount

0 Allied Irish Banks, Plc Failure to comply with contract. $ 176,095
0 Banco do Brasil SA Failure to comply with contract. $ 2,088,600
0 DNB Bank ASA Failure to comply with contract. $ 225,000
0 Intesa Sanpaolo SpA Failure to comply with contract. $ 3,125,000
0 Royal Bank of Scotland Plc Failure to comply with contract. $ 5,883,637
0 UniCredit SpA Failure to comply with contract. $ 7,166,554
103104641 1st Bank in Hominy Failure to comply with contract. $ 50,000
211574833 Admirals Bank Failure to comply with contract. $ 50,000
072014477 Ally Bank Failure to comply with contract. $ 1,500,000
111300958 Amarillo National Bank Failure to comply with contract. $ 50,000
111323922 American Bank of Commerce Failure to comply with contract. $ 500,000
091300515 American State Bank & Trust Company of Williston Failure to comply with contract. $ 20,000
073900522 American Trust & Savings Bank Failure to comply with contract. $ 250,000
125107037 AmericanWest Bank Failure to comply with contract. $ 10,647
031301066 AmeriServ Financial Bank Failure to comply with contract. $ 400,000
103102892 AVB Bank Failure to comply with contract. $ 35,000
021406667 BNB Bank Failure to comply with contract. $ 20,000
096010415 Bremer Bank, National Association Failure to comply with contract. $ 50,000
062206295 Cadence Bank, N.A. Failure to comply with contract. $ 281,600
125104603 Cashmere Valley Bank Failure to comply with contract. $ 50,000
086518477 Central Bank of the Ozarks Failure to comply with contract. $ 2,100
121301578 Central Pacific Bank Failure to comply with contract. $ 25,000
081015218 Citizens National Bank of Greater St. Louis Failure to comply with contract. $ 200,000
102105997 Collegiate Peaks Bank Failure to comply with contract. $ 50,000
101000019 Commerce Bank Failure to comply with contract. $ 25,080,000
083002177 Commonwealth Bank and Trust Company Failure to comply with contract. $ 4,725
107002008 Community 1st Bank Las Vegas Failure to comply with contract. $ 100,000
021305386 Community Bank, National Association Failure to comply with contract. $ 50,060
091400172 Dacotah Bank Failure to comply with contract. $ 500,000
055003298 EagleBank Failure to comply with contract. $ 75,000
221172270 Fairfield County Bank Failure to comply with contract. $ 75,000
061102400 Fidelity Bank Failure to comply with contract. $ 100,000
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103101165 First Bank & Trust Company Failure to comply with contract. $ 50,000
071922609 First Bank of Highland Park Failure to comply with contract. $ 42,000
042200910 First Financial Bank Failure to comply with contract. $ 951,427
111301122 First Financial Bank, National Association Failure to comply with contract. $ 300,000
071102076 First Mid-lllinois Bank & Trust, National Association Failure to comply with contract. $ 200,000
071901604 First Midwest Bank Failure to comply with contract. $ 37,500
081501227 First Midwest Bank of Poplar Bluff Failure to comply with contract. $ 150,000
104000016 First National Bank of Omaha Failure to comply with contract. $ 1,613,000
222370440 First Niagara Bank, National Association Failure to comply with contract. $ 10,000
062206651 First Partners Bank Failure to comply with contract. $ 100,000
091305044 First State Bank of North Dakota Failure to comply with contract. $ 75,000
104001497 First Westroads Bank, Inc. Failure to comply with contract. $ 100,000
064009461 FirstBank Failure to comply with contract. $ 147,000
107005047 FirstBank Failure to comply with contract. $ 150,000
211871688 Florence Bank Failure to comply with contract. $ 250,000
051401153 Grundy National Bank Failure to comply with contract. $ 200,000
121301772 Hawaii National Bank Failure to comply with contract. $ 981,749
111916326 Independent Bank of Texas Failure to comply with contract. $ 151,963
026006237 Interaudi Bank Failure to comply with contract. $ 100,000
026009768 Israel Discount Bank of New York Failure to comply with contract. $ 300,000
211174330 Jewett City Savings Bank Failure to comply with contract. $ 30,000
101101536 KS StateBank Failure to comply with contract. $ 500,000
031312288 Luzerne Bank Failure to comply with contract. $ 35,000
104100783 McCook National Bank Failure to comply with contract. $ 161,500
303087995 MidFirst Bank Failure to comply with contract. $ 78,069
062103864 MidSouth Bank Failure to comply with contract. $ 75,000
021272778 Morgan Stanley Private Bank, National Association Failure to comply with contract. $ 2,400,288
122105320 National Bank of Arizona Failure to comply with contract. $ 100,000
242272227 National Cooperative Bank, N.A. Failure to comply with contract. $ 500,000
011304300 National Grand Bank of Marblehead Failure to comply with contract. $ 20,000
021307711 National Union Bank of Kinderhook Failure to comply with contract. $ 10,000
021303618 NBT Bank, National Association Failure to comply with contract. $ 32,500
051408897 New Peoples Bank, Inc. Failure to comply with contract. $ 502,100
226071004 New York Community Bank Failure to comply with contract. $ 20,000
043311497 NexTier Bank, National Association Failure to comply with contract. $ 25,000
086300012 Old National Bank Failure to comply with contract. $ 500,000
084008824 Patriot Bank Failure to comply with contract. $ 1,214,341
064008637 Pinnacle Bank Failure to comply with contract. $ 96,000
104913912 Pinnacle Bank Failure to comply with contract. $ 132,500
096005093 Premier Bank Failure to comply with contract. $ 256,391
103003467 Republic Bank & Trust Failure to comply with contract. $ 600,000
083001314 Republic Bank & Trust Company Failure to comply with contract. $ 235,000
043306855 S&T Bank Failure to comply with contract. $ 400,000
104113819 Security First Bank Failure to comply with contract. $ 100,000
026013576 Signature Bank Failure to comply with contract. $ 220,000
101110404 Silver Lake Bank Failure to comply with contract. $ 75,000
111923607 Southside Bank Failure to comply with contract. $ 120,000
071909363 Standard Bank and Trust Company Failure to comply with contract. $ 460,000
062104290 Sweet Water State Bank Failure to comply with contract. $ 25,000
061100606 Synovus Bank Failure to comply with contract. $ 100,000
113115484 Texas Gulf Bank, National Association Failure to comply with contract. $ 100,000
021308642 Tioga State Bank Failure to comply with contract. $ 5,000
123205054 Umpqua Bank Failure to comply with contract. $ 65,000
053174048 Union Bank Failure to comply with contract. $ 50,000
021201383 Valley National Bank Failure to comply with contract. $ 1,350,000
211170101 Webster Bank, National Association Failure to comply with contract. $ 423,828
043400036 WesBanco Bank, Inc. Failure to comply with contract. $ 75,000
071925389 Wheaton Bank & Trust Company Failure to comply with contract. $ 1,000,000
075901561 WoodTrust Bank Failure to comply with contract. $ 75,000
BOARD OF DIRECTORS

Is the purchase or sale of all investments of the reporting entity passed upon either by the Board of Directors or a subordinator committee thereof? Yes[X] No[ ]

Does the reporting entity keep a complete permanent record of the proceedings of its Board of Directors and all subordinate committees thereof? Yes[X] No[ ]

Has the reporting entity an established procedure for disclosure to its Board of Directors or trustees of any material interest or affiliation on the part

of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such person? Yes[X] Nol[ ]
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GENERAL INTERROGATORIES
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FINANCIAL
Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted Accounting Principles)? Yes[ ] No[X]
Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):
20.11  To directors or other officers 0
20.12  To stockholders not officers 0
20.13  Trustees, supreme or grand (Fraternal only) 0
Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of policy loans):
20.21  To directors or other officers $ 0
20.22  To stockholders not officers 0
20.23  Trustees, supreme or grand (Fraternal only) 0
Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such obligation
being reporting in the statement? Yes[ ] No[X]
If yes, state the amount thereof at December 31 of the current year:
2121 Rented from others $ 0
21.22  Borrowed from others $ 0
2123  Leased from others $ 0
2124 Other $ 0
Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? Yes[ ] No[X]
If answer is yes:
22.21  Amount paid as losses or risk adjustment 0
22.22  Amount paid as expenses 0
22.23  Other amounts paid 0
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control,
in the actual possession of the reporting entity on said date (other than securities lending programs addressed in 24.03)? Yes[X] Nol[ ]
If no, give full and complete information, relating thereto:
For security lending programs, provide a description of the program including value for collateral and amount of loaned securities, and whether
collateral is carried on or off-balance sheet (an alternative is to reference Note 17 where this information is also provided).
This company is a party to a security lending agreement. See Note 17.
Does the company’s security lending program meet the requirements for a conforming program as outlined in the Risk-Based Capital Instructions? Yes[X] No[] NAT]
If answer to 24.04 is yes, report amount of collateral for conforming programs. $ 20,555,872
If answer to 24.04 is no, report amount of collateral for other programs $ 0
Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the outset
of the contract? Yes[X] No[ ] NAT]
Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%? Yes[X] No[ ] NAT ]
Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities Lending Agreement (MSLA) to
conduct securities lending? Yes[X] No[ ] NAT]
For the reporting entity's security lending program, state the amount of the following as of December 31 of the current year:
24.101 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 20,555,872
24.102 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 20,555,872
24.103 Total payable for securities lending reported on the liability page: $ 20,555,872
Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the control
of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is current in force? (Exclude
securities subject to Interrogatory 21.1 and 24.03.) Yes[X] Nol[ ]
If yes, state the amount thereof at December 31 of the current year:
25.21  Subject to repurchase agreements $ 0
2522 Subject to reverse repurchase agreements $ 0
25.23  Subject to dollar repurchase agreements $ 0
25.24  Subject to reverse dollar repurchase agreements $ 0
25.25  Placed under option agreements $ 0
25.26  Letter stock or securities restricted as sale — excluding FHLB Capital Stock $ 0
2527  FHLB Capital Stock $ 0
2528  On deposit with states $ 7,889,897
2529  On deposit with other regulatory bodies $ 0
25.30 Pledged as collateral — excluding collateral pledged to an FHLB $ 0
25.31  Pledged as collateral to FHLB - including assets backing funding agreements $ 0
25.32  Other $ 0
For category (25.26) provide the following:
1 2 3
Nature of Restriction Description Amount
$ 0
Does the reporting entity have any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] NA[X]

If no, attach a description with this statement.
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Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the issuer,

convertible into equity? Yes[ ] No[X]
If yes, state the amount thereof at December 31 of the current year: $ 0
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, Ill - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] NoJ[ ]
28.01  For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian's Address
JPMorgan Chase 270 Park Avenue, New York, NY 10017-2070
28.02  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation
1 2 3
Name(s) Location(s) Complete Explanation(s)
N/A
28.03  Have there been any changes, including name changes, in the custodian(s) identified in 28.01 during the current year? Yes[ ] No[X]
28.04 I yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
28.05 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
28.0597 For those firms/individuals listed in the table for Question 28.05, 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[ ] No[ ]
28.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 28.05, does
the total assets under management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[ ]
28.06  For those firms or individuals listed in the table for 28.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information
for the table below.
1 2 3 4 5
Investment
Management
Registered | Agreement
Central Registration Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) With (IMA) Filed
The Travelers Indemnity Company Nota DS
registered
investment
advisor
Does the reporting entity have any diversified mutual funds reported in Schedule D-Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [Section 5 (b) (1)])? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3
CUsSIP Name of Mutual Fund Book/Adjusted Carrying
Value
29.2999 TOTAL 0
For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual Fund’s
Book/Adjusted Carrying
Name of Mutual Fund Name of Significant Holding Value Attributable to the
(from above table) of the Mutual Fund Holding Date of Valuation
$ 0

Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or statement value for fair value.

1

2 3
Excess of Statement over Fair
Value (-), or Fair Value over

Statement (Admitted) Value Fair Value Statement (+)
30.1 Bonds $ 3,530,229,258 | $ 3,620,164,941 $ 89,935,684
30.2 Preferred Stocks $ 0 |$ 0 |$ 0
30.3 Totals $ 3,530,229,258 | $ 3,620,164,941 $ 89,935,684
Describe the sources or methods utilized in determining the fair values:
Fair values of bonds are based on prices published in the NAIC Valuations of Securities. If this unit price is not available, the fair value is based upon quoted
market prices or dealer quotes, or if prices are unavailable, based on valuation determined, in good faith, by The Travelers Companies, Inc.
Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? Yes[X] Nol[ ]
If the answer to 31.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic
copy) for all brokers or custodians used as a pricing source? Yes[X] Nol[ ]
If the answer to 31.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of
disclosure of fair value for Schedule D:
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]

If no, list exceptions:
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By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designation 5*Gl security:

a. Documentation necessary to permit a full credit analysis of the security does not exist.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5*Gl securities? Yes[X] Nol[ ]
OTHER
Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? 448,234
List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to
trade associations, service organizations and statistical or rating bureaus during the period covered by this statement.
1 2
Name Amount Paid
THE SURETY & FIDELITY ASSOCIATION OF AMERICA 319,015
Amount of payments for legal expenses, if any? 832,179
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal
expenses during the period covered by this statement.
1 2
Name Amount Paid
NORONHA ADVOGADOS 551,337
Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any? 9,423
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers or departments of government during the period covered by this statement.
1 2
Name Amount Paid
THE SURETY & FIDELITY ASSOCIATION OF AMERICA 8,181
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Does the reporting entity have any direct Medicare Supplement Insurance in force?
If yes, indicate premium earned on U.S. business only.

Yes|[ ]

No[X]
0

What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit?

0

1.31 Reason for excluding:

Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in Item (1.2) above.

Indicate total incurred claims on all Medicare Supplement insurance.

Individual policies:
Most current three years:
1.61 Total premium earned $

1.62 Total incurred claims

1.63 Number of covered lives

All years prior to most current three years:
1.64 Total premium earned

1.65 Total incurred claims

1.66 Number of covered lives

Group policies:
Most current three years:
1.71 Total premium earned

1.72 Total incurred claims

1.73 Number of covered lives

All years prior to most current three years:
1.74 Total premium earned

1.75 Total incurred claims

1.76 Number of covered lives

Health Test:

1 2
Current Year Prior Year

2.1 Premium Numerator $ 0 $ 0
2.2 Premium Denominator $ 1,452,540,948 $ 1,407,593,164
2.3 Premium Ratio (2.1/2.2) 0.0% 0.0%
24 Reserve Numerator $ 0 $ 0
1,922,498,307 $ 1,862,431,252
0.0% 0.0%

25 Reserve Denominator $
26 Reserve Ratio (2.4/2.5)

Does the reporting entity issue both participating and non-participating policies?
If yes, state the amount of calendar year premiums written on:

3.21  Participating policies

-

Yes [X]

No[ ]

28,491,146

£

3.22  Non-participating policies

1,463,179,625

FOR MUTUAL REPORTING ENTITIES AND RECIPROCAL EXCHANGES ONLY:

41 Does the reporting entity issue assessable policies?

4.2 Does the reporting entity issue non-assessable policies?

43 If assessable policies are issued, what is the extent of the contingent liability of the policyholders?

Yes|[ ]
Yes|[ ]

No[ ]
No[ ]
0.0%

4.4 Total amount of assessments paid or ordered to be paid during the year on deposit notes or contingent premiums. $

0

FOR RECIPROCAL EXCHANGES ONLY:
51 Does the exchange appoint local agents?
52 If yes, is the commission paid:
5.21 Out of Attorney’s-in-fact compensation
5.22
53 What expenses of the exchange are not paid out of the compensation of the Attorney-in-fact?

Yes|[ ]

As a direct expense of the exchange Yes|[ ]

54 Has any Attorney-in-fact compensation, contingent on fulfillment of certain conditions, been deferred?
5.5 If yes, give full information:

What provision has this reporting entity made to protect itself from an excessive loss in the event of a catastrophe under a workers’ compensation
contract issued without limit of loss?
The Company has no workers' compensation loss exposures.

Describe the method used to estimate this reporting entity’s probable maximum insurance loss, and identify the type of insured exposures comprising
that probable maximum loss, the locations of concentrations of those exposures and the external resources (such as consulting firms or computer
software models), if any, used in the estimation process:

The Company has no property loss exposures.

What provision has this reporting entity made (such as catastrophic reinsurance program) to protect itself from an excessive loss arising from the types
and concentrations of insured exposures comprising its probable maximum property insurance loss?

The Company has no_property loss exposures.

Does the reporting entity carry catastrophe reinsurance protection for at least one reinstatement, in an amount sufficient to cover its estimated
probable maximum loss attributable to a single loss event or occurrence?

If no, describe any arrangements or mechanisms employed by the reporting entity to supplement its catastrophe reinsurance program or to hedge its
exposure to unreinsured catastrophic loss:

The Company has no property loss exposures.

Has the reporting entity reinsured any risk with any other entity under a quota share reinsurance contract that includes a provision that would

limit the reinsurer’s losses below the stated quota share percentage (e.g., a deductible, a loss ratio corridor, a loss cap, an aggregate limit or

any similar provisions)?
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7.2 If yes, indicate the number of reinsurance contracts containing such provisions. 2
7.3 If yes, does the amount of reinsurance credit taken reflect the reduction in quota share coverage caused by any applicable limiting provision(s)? Yes[X] No[ ]
8.1 Has this reporting entity reinsured any risk with any other entity and agreed to release such entity from liability, in whole or in part, from any loss

that may occur on this risk, or portion thereof, reinsured? Yes[ ] No[X]
8.2 If yes, give full information
9.1 Has the reporting entity ceded any risk under any reinsurance contract (or under multiple contracts with the same reinsurer or its affiliates) for

which during the period covered by the statement: (i) it recorded a positive or negative underwriting result greater than 5% of prior year-end
surplus as regards policyholders or it reported calendar year written premium ceded or year-end loss and loss expense reserves ceded greater
than 5% of prior year-end surplus as regards policyholders; (ii) it accounted for that contract as reinsurance and not as a deposit; and (iii) the
contract(s) contain one or more of the following features or other features that would have similar results:

(a) A contract term longer than two years and the contract is noncancellable by the reporting entity during the contract term;

(b) A limited or conditional cancellation provision under which cancellation triggers an obligation by the reporting entity, or an affiliate of
the reporting entity, to enter into a new reinsurance contract with the reinsurer, or an affiliate of the reinsurer;

(c) Aggregate stop loss reinsurance coverage;

(d) A unilateral right by either party (or both parties) to commute the reinsurance contract, whether conditional or not, except for such
provisions which are only triggered by a decline in the credit status of the other party;

(e) A provision permitting reporting of losses, or payment of losses, less frequently than on a quarterly basis (unless there is no activity
during the period); or

0] Payment schedule, accumulating retentions from multiple years or any features inherently designed to delay timing of the reimbursement
to the ceding entity? Yes[ ] No[X]

9.2 Has the reporting entity during the period covered by the statement ceded any risk under any reinsurance contract (or under multiple contracts

with the same reinsurer or its affiliates), for which, during the period covered by the statement, it recorded a positive or negative underwriting
result greater than 5% of prior year-end surplus as regards policyholders or it reported calendar year written premium ceded or year-end loss
and loss expense reserves ceded greater than 5% of prior year-end surplus as regards policyholders; excluding cessions to approved pooling
arrangements or to captive insurance companies that are directly or indirectly controlling, controlled by, or under common control with (i) one or
more unaffiliated policyholders of the reporting entity, or (i) an association of which one or more unaffiliated policyholders of the reporting entity
is a member where:

(a) The written premium ceded to the reinsurer by the reporting entity or its affiliates represents fifty percent (50%) or more of the entire
direct and assumed premium written by the reinsurer based on its most recently available financial statement; or
(b) Twenty-five percent (25%) or more of the written premium ceded to the reinsurer has been retroceded back to the reporting entity or
its affiliates in a separate reinsurance contract. Yes[ ] No[X]
9.3 If yes to 9.1 or 9.2, please provide the following information in the Reinsurance Summary Supplemental Filing for General Interrogatory 9:
(a) The aggregate financial statement impact gross of all such ceded reinsurance contracts on the balance sheet and statement of income;
(b) A summary of the reinsurance contract terms and indicate whether it applies to the contracts meeting the criteria in 9.1 or 9.2; and
(c) A brief discussion of management's principle objectives in entering into the reinsurance contract including the economic purpose to be achieved.

9.4 Except for transactions meeting the requirements of paragraph 31 of SSAP No. 62R, Property and Casualty Reinsurance, has the reporting entity
ceded any risk under any reinsurance contract (or multiple contracts with the same reinsurer or its affiliates) during the period covered by the
financial statement, and either:

(a) Accounted for that contract as reinsurance (either prospective or retroactive) under statutory accounting principles (“SAP”) and as a
deposit under generally accepted accounting principles (‘GAAP”); or
(b) Accounted for that contract as reinsurance under GAAP and as a deposit under SAP? Yes[ ] No[X]
9.5 If yes to 9.4, explain in the Reinsurance Summary Supplemental Filing for General Interrogatory 9 (Section D) why the contract(s) is treated
differently for GAAP and SAP.
9.6 The reporting entity is exempt from the Reinsurance Attestation Supplement under one or more of the following criteria:
(a) The entity does not utilize reinsurance; or, Yes[ ] No[X]
(b) The entity only engages in a 100% quota share contract with an affiliate and the affiliated or lead company has filed an attestation
supplement; or Yes[ ] No[X]
(c) The entity has no external cessions and only participates in an intercompany pool and the affiliated or lead company has filed an
attestation supplement. Yes[ ] No[X]
10. If the reporting entity has assumed risks from another entity, there should be charged on account of such reinsurances a reserve equal to that
which the original entity would have been required to charge had it retained the risks. Has this been done? Yes[X] No[ ] NA[]
111 Has the reporting entity guaranteed policies issued by any other entity and now in force? Yes[ ] No[X]

11.2 If yes, give full information

121 If the reporting entity recorded accrued retrospective premiums on insurance contracts on Line 15.3 of the assets schedule, Page 2, state the
amount of corresponding liabilities recorded for:

1211 Unpaid losses $ 0

12.12  Unpaid underwriting expenses (including loss adjustment expenses) $ 0
122 Ofthe amount on Line 15.3, Page 2, state the amount that is secured by letters of credit, collateral and other funds? $ 0
12.3 If the reporting entity underwrites commercial insurance risks, such as workers’ compensation, are premium notes or promissory notes

accepted from its insureds covering unpaid premiums and/or unpaid losses? Yes[ ] No[X] NAJ[ ]
12.4 If yes, provide the range of interest rates charged under such notes during the period covered by this statement:

1241 From 0.0%

1242 To 0.0%

125 Are letters of credit or collateral and other funds received from insureds being utilized by the reporting entity to secure premium notes or
promissory notes taken by a reporting entity, or to secure any of the reporting entity’s reported direct unpaid loss reserves, including

unpaid losses under loss deductible features of commercial policies? Yes[ ] No[X]
126  Ifyes, state the amount thereof at December 31 of current year:

12.61 Letters of Credit $ 0

12.62 Collateral and other funds $ 0
13.1  Largest net aggregate amount insured in any one risk (excluding workers’ compensation): $ 208,819,000

13.2  Does any reinsurance contract considered in the calculation of this amount include an aggregate limit of recovery without also including a
reinstatement provision? Yes[ ] No[X]

16.1
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14.1
14.2

14.3
144
145

15.1
15.2

16.1

17.1

18.1
18.2
18.3
18.4

GENERAL INTERROGATORIES
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

State the number of reinsurance contracts (excluding individual facultative risk certificates, but including facultative programs, automatic
facilities or facultative obligatory contracts) considered in the calculation of the amount.

2

Is the reporting entity a cedant in a multiple cedant reinsurance contract?

If yes, please describe the method of allocating and recording reinsurance among the cedants:

Per the Company's Reinsurance Allocation Agreement.

If the answer to 14.1 is yes, are the methods described in item 14.2 entirely contained in the respective multiple cedant reinsurance contracts?
If the answer to 14.3 is no, are all the methods described in 14.2 entirely contained in written agreements?

If the answer to 14.4 is no, please explain:

Has the reporting entity guaranteed any financed premium accounts?
If yes, give full information

Yes[X] No[ ]

Yes[ ] No[X]
Yes[X] NoJ[ ]

Yes[ ] No[X]

Does the reporting entity write any warranty business? Yes[ ] No[X]
If yes, disclose the following information for each of the following types of warranty coverage:
1 2 3 4 5
Direct Losses Direct Losses Unpaid Direct Written Direct Premium Direct Premium
Incurred Premium Unearned Earned
16.11  Home $ 0§ 0§ 03 0% 0
16.12  Products $ 0 $ 0 $ 09 0 $ 0
16.13  Automobile $ 0 $ 0 $ 0 $ 0 $ 0
16.14  Other* $ 0 $ 0 $ 0 s 0§ 0
* Disclose type of coverage:
Does the reporting entity include amounts recoverable on unauthorized reinsurance in Schedule F-Part 3 that it excludes from Schedule F-Part 5. Yes[ ] No[X]
Incurred but not reported losses on contracts in force prior to July 1, 1984, and not subsequently renewed are exempt from inclusion
in Schedule F-Part 5. Provide the following information for this exemption:
17.11 Gross amount of unauthorized reinsurance in Schedule F-Part 3 excluded from Schedule F-Part 5 $ 0
17.12 Unfunded portion of Interrogatory 17.11 $ 0
17.13 Paid losses and loss adjustment expenses portion of Interrogatory 17.11 $ 0
1714 Case reserves portion of Interrogatory 17.11 $ 0
17.15 Incurred but not reported portion of Interrogatory 17.11 $ 0
17.16 Unearned premium portion of Interrogatory 17.11 $ 0
1717 Contingent commission portion of Interrogatory 17.11 $ 0
Provide the following information for all other amounts included in Schedule F-Part 3 and excluded from Schedule F-Part 5, not included above.
17.18 Gross amount of unauthorized reinsurance in Schedule F-Part 3 excluded from Schedule F-Part 5 $ 0
17.19 Unfunded portion of Interrogatory 17.18 $ 0
17.20 Paid losses and loss adjustment expenses portion of Interrogatory 17.18 $ 0
17.21 Case reserves portion of Interrogatory 17.18 $ 0
17.22 Incurred but not reported portion of Interrogatory 17.18 $ 0
17.23 Unearned premium portion of Interrogatory 17.18 $ 0
17.24  Contingent commission portion of Interrogatory 17.18 0
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the balance of the funds administered as of the reporting date. $ 0

16.2
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FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e. 17.6.

1 2 3 4 5
2017 2016 2015 2014 2013
Gross Premiums Written (Page 8, Part 1B, Cols. 1,2 & 3)
1. Liability lines (Lines 11.1, 11.2, 16, 17.1,17.2,17.3,18.1,18.2, 19.1,19.2 & 19.3, 19.4)....... | ...... 986,606,920 | ....... 924,458,348 | ....... 873,231,592 | ....... 834,084,324 | ....... 807,774,444
2. Property lines (LiNeS 1,2, 9, 12,21 & 26).......ceverervmrenrenrineiesieeiiesissessssssesssssssssssssssssssssnsss | svsessens 65,904,814 | ......... 55,670,636 | ......... 48,634,616 | ......... 44439912 | ......... 43,366,672
3. Property and liability combined lines (Lines 3,4, 5, 8, 22 & 27).....c.covreerrrrererrernenrirrerseennenees | seereereesnseseessssnnens (1] IS (0] IS (01 (01 0
4. Allother lines (Lines 6, 10, 13, 14, 15, 23, 24, 28, 29, 30 & 34). ....1,041,721,000 | ....... 998,605,351 | ....... 979,188,356 | ....... 994,934,625 | ....... 960,744,780
5. Nonproportional reinsurance lines (LiNeS 31, 32 & 33)......ovrerrrrrrinenrireeeenreseessesneeseessssenens | eseessessesees 133,450 [ [V I [N I [V I 0
6. TOtAI (LINE 35)...evuieeieiieiieiieeeesee ettt ....2,094,366,184 | ....1,978,734,336 | ....1,901,054,564 | ....1,873,458,861 1,811,885,897
Net Premiums Written (Page 8, Part 1B, Col. 6)
7. Liability lines (Lines 11.1,11.2, 16, 17.1,17.2,17.3, 18.1,18.2,19.1,19.2 & 19.3,19.4)....... | ...... 512,200,538 | ....... 480,005,672 | ....... 463,541,459 | ....... 447344343 | ....... 410,819,619
8. Property lines (Lines 1,2, 9, 12,21 & 26).......covurrrerrrerieerieeeeeeeieeieeisseessesssssssessssssssssssssnses | evseneens 47,203,437 | ......... 40,610,850 | ......... 36,564,096 | ......... 34,517,022 | ......... 32,366,413
9. Property and liability combined lines (Lines 3,4, 5, 8, 22 & 27).....ccovreureneerrerrerneneirrerseneinees | eeereeeesneeseessesnnes (1] IO (U] IO (U1 IO (11 0
10. All other lines (Lines 6, 10, 13, 14, 15, 23,24, 28,29, 30 & 34).....ccocevvververinrrrrrrnrrnereesene | e 932,258,682 | ....... 899,200,816 | ....... 872,785,219 | ....... 926,418,594 | ....... 850,737,485
11.  Nonproportional reinsurance lines (LINes 31, 32 & 33).....c.orrrenrrneerreneneereeeeneeseesssineeseeneees | esessssisesnennes ST [V I [V I {111 I 0
12, TOAL (LINE 35)...ieuieiiiici ettt bbb ...1,491,670,771 | ...1,419,817,337 | .... ....1,408,279,959 | ....1,293,923,518
Statement of Income (Page 4)
13.  Net underwriting gain (I0SS) (LINE 8)........cvcrrurirriirirriseireise sttt sssssssssnssans | oevenee 441,471,398 | ....... 553,822,573 | ......539,398,453 | ....... 698,914,386 | ....... 590,971,765
14.  Netinvestment gain (I0SS) (LINE 11). ... sssesssssssness | oevenes 120,768,196 | ....... 134,892,443 | .......141,645,857 | ....... 146,094,954 | ....... 150,656,651
15. Total other income (Line 15)...... (1,195,306) (1,214,411)] ... (879,198) ... ...327,637
16. Dividends to policyholders (LINE 17)........ccreeirrieriieiieeiseiseississeessessssessesssssisss s ssesssnses | oevesesinns 5,341,683 | .......... 5,197,002 | ..........6,173,691 | ........... 6,456,356 | ........... 5,695,240
17. Federal and foreign income taxes incurred (LINE 19).......ccvueverieueereiererisieiieseesessesssssensens [evees 168,761,301 | ....... 220,451,601 | ....... 204,853,488 | ....... 271,899,197 | ....... 235,757,038
18. NetinCome (LINE 20)........ccuriuurieriereiireeireeieeiseeeesi ettt ss st st sssssssssans | oevinns 386,941,305 | ....... 461,852,002 | ....... 470,012,999 | ....... 565,774,590 | ....... 500,503,776
Balance Sheet Lines (Pages 2 and 3)
19. Total admitted assets excluding protected cell business (Page 2, Line 26, Col. 3)........cccccceeu | .. 4,232,760,599 | ....4,195,751,503 | ....4,184,903,769 | ....4,225,233,665 | ...4,147,460,454
20. Premiums and considerations (Page 2, Col. 3):
20.1 In course of COlECtON (LINE 15.1)....cuuiuurirrieeiieiieiineiineiiseeiseessseiseeseiseeseeseesseesssssees | oeeeeees 80,529,516 | ......... 79,821,338 | ......... 66,681,985 | ......... 78,549,277 | ......... 70,002,922
20.2 Deferred and not yet due (LINe 15.2).......c.ccvurimririennienneineineneneseiseesssssesssssssseens | eevenee 155,177,320 | ....... 137,360,059 | ....... 134,308,928 | ....... 131,433,627 | ....... 120,833,540
20.3  Accrued retrospective premiums (LINE 15.3).......uccieircciesreieesseeesesssssessssessseses | everiesesssiesesnnns (0] IR (0] IR (01 IO (0] IR 0
21. Total liabilities excluding protected cell business (Page 3, Ling 26)............ccccovevverererivrerrernnnnes ...2,216,124,273 | ....2,107,562,219 | ....2,081,307,981 | ....2,110,576,190 | ....2,265,740,367
22, LOSSES (PAGE 3, LINE 1)..ceuuieienriiciiniiesiieeisesiee ettt et ettt ssssssssssssnssns | cesenes 820,933,807 | ....... 758,091,002 | ....... 735,725,171 | ....... 680,168,443 | ....... 809,863,176
23. Loss adjustment expenses (Page 3, LiNE 3).......cccocvivecerneieiseeese e sessssssessenes | eenens 181,114,296 | ....... 224,272,289 | ....... 278,900,106 | ....... 356,911,923 | ....... 460,670,453
24. Unearned premiums (Page 3, LiNE 9)......ccovurimeinmiinneneneineeneesnesssesiesisssisssissssessssssssssens | cevnees 920,416,346 | ....... 879,381,216 | ....... 862,633,464 | ....... 855,349,712 | ....... 808,717,671
25. Capital paid up (Page 3, LINES 30 & 31)......ovrimrriieiiieeiineinneinseiseineesseiseesesssessessssssssssenss | eoeeesneens 6,480,000 | ........... 6,480,000 | ........... 6,480,000 | ........... 6,480,000 | ........... 6,480,000
26. Surplus as regards policyholders (Page 3, LiNe 37)........cccovuveueiseneieiessese e ....2,016,636,327 | ....2,088,189,284 | ....2,103,595,788 | ....2,114,657,475 | ....1,881,720,088
Cash Flow (Page 5)
27. Net cash from 0perations (LINE 11)......c.viuiurunricieierieriesississssssssesisesssesssesssssssssssssnsens | eeveees 456,544,192 | ....... 444,808,973 | ....... 461,586,726 | ....... 474524078 | ....... 290,769,676
Risk-Based Capital Analysis
28. Total adjusted CaPItal..........c.evurierriiiniisesee e ....2,016,636,327 | ....2,088,189,284 | ....2,103,595,788 | ....2,114,657,475 | ....1,881,720,088
29. Authorized control level risk-based Capital..........c.ocoeverrcierseiesisssessesse s | eenens 125,437,699 | ....... 120,707,203 | ....... 115,299,707 | ....... 116,265,437 | ....... 137,425,737

30.
31.
32.
33.
34.
35.
36.
37.

38

39.
40.
41.

42.
43.
44.
45.

46.
47.
48.
49.
50.

Percentage Distribution of Cash, Cash Equivalents and Invested Assets
(Page 2, Col. 3) (Item divided by Page 2, Line 12, Col. 3) x 100.0

Bonds (Line 1)............

Stocks (Lines 2.1 & 2.2).............
Mortgage loans on real estate (LINES 3.1 & 3.2)....c.vuvierercreeeeeeseesesee e sssnees
Real estate (Lines 4.1,4.2 & 4.3).....ccoccvveverereennes
Cash, cash equivalents and short-term investments (LiN 5).........ccccvevereverereereseereesserennns
CoNraCt I0ANS (LINE B).......cuevuevecvieiierciseeeiesce ettt st
DEMVALIVES (LINE 7)...vvveerererireierieiseetssise sttt sttt essssssessesssssnssenes

Other invested aSSEtS (LINE 8)......uvururrreriniinririsiissieisessssiseessssssesseesssssssesssessessssssessessnsnns
Receivables for SECUNIES (LINE 9)...uuvvuvererirircireeriisiinsiseiesissise s ssssesssnssees
Securities lending reinvested collateral assets (LINE 10)......cc.ccruerrrereeneenrireenrenrernissesensenes
Aggregate write-ins for invested assets (LINE 11)......overrrurinrnrirensenseseesssssssssssessesssssseenns
Cash, cash equivalents and invested assets (LN 12).......c.ovrerrrnrnrernrnresninsnsessiessnneneens
Investments in Parent, Subsidiaries and Affiliates
Affiliated bonds (Sch. D, Summary, Line 12, Col. 1)...............
Affiliated preferred stocks (Sch. D, Summary, Line 18, Col. 1)
Affiliated common stocks (Sch. D, Summary, Line 24, Col. 1).....cceverveverieerereeece s
Affiliated short-term investments

(subtotals included in Schedule DA, Verification, Column 5, Line 10).........cccccuevereriirirercrnnnne
Affiliated mortgage 10ans on real EState..........cocurrirreririenenerese s
Al Other AffIIALEA. .....ceeveeeeeeese ettt
Total Of ADOVE INES 42 10 47 ..ottt
Total investment in parent included in Lines 42 t0 47 @bOVe.........c.cocveneencereeneennernineereneeneens
Percentage of investments in parent, subsidiaries and affiliates to surplus

as regards policyholders (Line 48 above divided by Page 3, Col. 1, Line 37 x 100.0)..............
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(Continued)
1 2 3 4 5
2017 2016 2015 2014 2013

Capital and Surplus Accounts (Page 4)
51. Net unrealized capital gains (I0SSES) (LINE 24)..........cevurverrerrereiseieieissee e sesisssaessenes | evveens 11,835,798 | ......... 76,911,978 | ........ (82,834,125)] ........ (99,398,737)| ........ (40,715,139)
52. Dividends to StoCkROIETrS (LINE 35)........ovuiveiirririiiseisieeeisessssesssesssessssssssesssssssssssssnsess | cve (440,000,000)] ...... (550,000,000 ...... (400,000,000)] ...... (400,000,000)] ...... (416,000,000)
53. Change in surplus as regards policyholders for the year (Line 38)...........cccvvveversreererveesenns | v (71,552,957)| ........ (15,406,504)| ........ (11,061,687)] ....... 232,937,388 | ....... 101,268,266

Gross Losses Paid (Page 9, Part 2, Cols. 1 & 2)
54. Liability lines (Lines 11.1,11.2, 16, 17.1,17.2,17.3,18.1,18.2,19.1,19.2 & 19.3,19.4)....... | .......373,880,671 | ....... 338,756,549 | .......324,955,074 | ....... 283,721,920 | ....... 277,745,219
55.  Property lines (Lines 1,2, 9, 12, 21 & 26).......cccoveumermmrnmennennenneinneenneenseenneensensesnesnessseesseens | eonenneen 091,577 | i 5,931,120 | ......... 14,347,273 | ........... 4,933,053 | ..coceonnee 2,969,035
56. Property and liability combined lines (Lines 3,4, 5, 8,22 & 27)......cccceveveervererververeeseereeennns | cevereeveereeeend(379) | o (2,289)] ..ovvvrereeren(1,004) | o 53,070 | cooevernee. 23,015
57. Al other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,29, 30 & 34).......cccovvvimernrrnrrnnernernernennee | 1. 154,298,437 | ... 101,897,143 | ........54,184,059 | ....... 132,087,627 | ....... 103,616,701
58. Nonproportional reinsurance lines (Lines 31, 32 & 33)... ..280174 | .............301,009 | .....cc....... 690,514 ...398,308
59, Total (LINE 35).....vvurerirrieieiseineisisesiesisesientesssssssssssssssssssssssssssssssesssssssssssessessessnssns | e D3 1,190,339 | e, 446,862,698 | ......393,786,412 | ....... 421,486,184 | ....... 384,752,278

Net Losses Paid (Page 9, Part 2, Col. 4)
60. Liability lines (Lines 11.1,11.2, 16, 17.1,17.2,17.3,18.1,18.2, 19.1,19.2 & 19.3, 19.4)....... | ....... 187,732,604 | ....... 184,436,283 | ....... 202,047,144 | ....... 192,323,928 | ....... 192,208,385
61. Property lines (Lines 1, 2,9, 12, 21 & 26)......cccrvvurrirmrrnirnirnirneiseeeesseeseessesssessssssssssessssssne | seveessens 8,778,246 | .......... 6,083,174 | ......... 12,139,312 | oo 2,905,544 | ........... 2,064,568
62. Property and liability combined lines (Lines 3,4, 5, 8, 22 & 27)......ccocuvereneenenmenenereeneneinns | ceeereeseeneiseeeeeneens (V] IO (V] IO (U1 IO (1] O 0
63. Al other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28, 29, 30 & 34).......cccovvrermernernnrrieirnerisennens | oveees 145,079,675 | ......... 78,915,888 | ......... 45,319,983 | ....... 112,773,300 | ......... 99,372,383
64. Nonproportional reinsurance lines (LINES 31, 32 & 33).....cccuveueieieiiiriisieeseieseise s [eisrssrsssssessesseenens {111 IS (V1N IS {1 IS {1 I 0
65, TOLAl (LINE 35).....cuuriueiriirrieieieieieiseseesees sttt ensssnsssnnies | ceneees 341,590,525 | ....... 269,435,344 | ....... 259,506,438 | ....... 308,002,772 | ....... 293,645,336

Operating Percentages (Page 4)

(Item divided by Page 4, Line 1) x 100.0
66. Premiums €arMEd (LINE 1)....c.ccveiererceseeieiesete ettt se st s s sse s ssssessessnsanes | sessesssssesenenns 100.0 | cooverereienne 100.0 | coovererrienne 100.0 | .ooeiverireennes 100.0 | coovvrereienne 100.0
67. LOSSES INCUITEA (LINE 2).....ouiveeirieriericieeiseie ettt ssssss s sss s sss s ssessssssses | snsssssessssssssans 278 | oo 20.7 | oo 23.0 [ oo 131 | s 15.9
68. L0ss expenses iNCUMTEd (LINE 3)......ovverrurirrrirrieeeeineireiseissessessssseessssessssssessssssssssssessesssssessenes | sessesssessssessnsens 0.7 | oo (0] [—— (V2] I (G I (2.0)
69. Other underwriting expenses INCUIMTEd (LINE 4).........c.couueeiueiverereieeeeie et siessesessessssses | esvesssesssssssans A1 ] 40.3 | oo 39.8 [ oo 397 [ oo 39.8
70.  Netunderwriting gain (I0SS) (LINE 8)......c.vvururerireereireincireiseiiecineisessessesssessesessesssssessessssssessens | seseesessssennenees 304 | e 393 [ i 394 | o 513 [ oo 46.3

Other Percentages
71. Other underwriting expenses to net premiums written (Page 4, Lines 4 +5- 15

divided by Page 8, Part 1B, Col. 6, Ling 35 X 100.0).........ovuururrierrrirnrirnrinsiesssessssesssssssssssssssns | soeeesessssssnsens 401 [ o 401 [ o 39.7 | v 385 | v 39.2
72. Losses and loss expenses incurred to premiums eamed

(Page 4, Lines 2 + 3 divided by Page 4, Line 1 X 100.0).......cccccovumrremrnmiinmirnirnsiinssnsisssissnins | sevevesssensesneens 285 | oo 203 | v 209 | e 9.0 [ oo 13.9
73. Net premiums written to policyholders' surplus (Page 8, Part 1B,

Col. 6, Line 35, divided by Page 3, Line 37, Col. 1 X 100.0).......cccovurrurmrumirnninrieeirenieneninneenns | eveeeieeiseeinnes T40 | oo 68.0 | v 65.3 | v 66.6 | oo 68.8

One Year Loss Development ($000 omitted)
74. Development in estimated losses and loss expenses incurred prior

to current year (Schedule P, Part 2-Summary, Line 12, Col. 11)......covvevmenrinninniirnirseisenns | v (127,062) ............. (211,437)[ oo (194,774)| ............ (343,905) .....n..n. (242,055)
75. Percent of development of losses and loss expenses incurred to policyholders' surplus

of prior year-end (Line 74 above divided by Page 4, Line 21, Col. 1 X 100)........cccovervrmrrerneene | covnevreirriniennens (D) [— (10.1)] o (2] [ (18.3)[ cvvvveeererreenns (13.6)

Two Year Loss Development ($000 omitted)
76. Development in estimated losses and loss expenses incurred 2 years before the

current year and prior year (Schedule P, Part 2-Summary, Ling 12, Col. 12).......cccovververveies | corvrrrerens (333,082) ............. (386,610 ............. (542,703)( ...oc.c.... (593,479 ............. (391,278)
77. Percent of development of losses and loss expenses incurred to

reported policyholders' surplus of second prior-year end

(Line 76 above divided by Page 4, Line 21, Col. 2 X 100.0).......cciiiuiiiniiiiieniesissississssisssns | eossesisesisesseans (15.8)] oo (18.3)] oo, (28.8)] ooorveriann [RRI)] I (23.7)
If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure requirements of
SSAP No. 3, Accounting Changes and Correction of Errors? Yes[ 1] No[ ]

If no, please explain:

18




Annual Statement for the year 2017 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMER'CA
SCHEDULE P - ANALYSIS OF LOSSES AND LOSS EXPENSES

SCHEDULE P - PART 1 - SUMMARY

(3000 Omitted)
Premiums Earned Loss and Loss Expense Payments 12
Years in Which 1 2 3 Defense and Cost Adjusting and Other 10 1 Number
Premiums Loss Payments Containment Payments Payments of
Were 4 5 6 7 8 9 Salvage Total Claims
Earned and Direct Direct Direct Direct and Net Paid Reported-
Losses Were and Net and and and Subrogation | (Cols.4-5+ | Directand
Incurred Assumed Ceded (Cols.1-2) | Assumed Ceded Assumed Ceded Assumed Received Assumed
1. Prior..... | e, XXX....... e XXX i | e XXX....... ..289 (210)| oo 1,017 | i 277 | e 1134 | o286 | oo 1,550 | .............2,086 | ...... XXX.......
2. 2008.........|...... 1,453,276 | ........ 123,271 | ...... 1,330,005 | ...... 215,176 5,040 | ... 14,202 | o3 | e 34120 | .......7,992 | ........ 23,130 | .........250,464 | ...... XXX.......
3. 2009.....c.| e 1477479 | ....... 204,754 | ...... 1,272,726 | ...... 376,805 | ........ 42,867 | ........ 32,655 | ... 4,571 | ... 47,716 | .......15,783 | ........ 41,906 | ......... 393,955 | ...... XXX..oone
4, 1,529,145 | ........257,380 | ...... 1,271,764 | ...... 343475 | ....... 91,898 | ........ 17,467 | oo TTT4 | 49,782 | ......18,624 | ....... 12,672 | ......... 292,428 | ...... XXX...
5. 201 | e 1,570,859 | ......... 325,856 | ...... 1,245,003 | ...... 415541 | ... 118,358 | ........ 30,850 | ........10,187 | ........ 48,843 | ........16,202 | ........ 21,740 | ......... 350,488 | ...... XXX...o...
6. 2012..cccc| counee 1,659,024 | ......... 406,092 | ...... 1,252,931 | ..... 410,613 | ...... 125,766 | ........ 15,817 | .........8,337 | ........ 46,212 | ........16,162 | ........ 16,59 | ......... 322,376 | ...... XXX.....
7. 2013 | e 1,747,246 | ......... 471422 | ... 1,275,824 | ...... 438,687 | ... 160,548 | ........ 25,947 | ......110,581 | ........ 46,352 | ........16,657 | ........ 13,860 | ......... 323,200 | ...... XXX.......
8. 2014........| coonee 1,826,816 | ......... 465,168 | ...... 1,361,648 | ...... 409,267 | ...... 140,341 | ........ 17,338 | ........10,239 | ........ 47,538 | ......14,932 | ... 11,842 | ........ 308,631 | ...... XXX....
9. 2015 e 1,879,820 | ......... 509,29 | ...... 1,370,524 | ...... 294,875 | ... 89,860 | ........ 10,377 | ... 4901 | ........ 43,494 | .....14,034 | ....... 7,359 | ......... 239,951 | ... XXX.......
10. 2016....cces | covnee 1,936,556 | ......... 528,963 | ...... 1,407,593 | ...... 244227 | ........ 44954 | ........ 11,488 | .......4,251 | ........ 42,898 | .......114,110 | ... 15,757 | oo 235,298 | ...... XXX......
11, 2017, e 2,033,846 | ......... 581,305 | ...... 1,452,541 | ... 113,745 | ........ 13,135 | .. 2870 | ......1,162 | ........ 25,559 | .........8,280 | oo 6,951 | ......... 119,597 | ...... XXX.......
12. Totals....... | ccoceneee XXXovvee | e 0,0, S XXX.oes ..3,262,700 | ...... 832,557 | ...... 180,027 | ........62,282 | ...... 433,647 | .....143,062 | ...... 173,362 | ...... 2,838,473 | ..... XXX
Adjusting and Other 23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Unpaid Total
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Net Number of
13 14 15 16 17 18 19 20 Salvage Losses Claims
Direct Direct Direct Direct Direct and and Outstanding-
and and and and and Subrogation | Expenses | Directand
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
1. Prior..... | ......22,915 | ......... 7,943 | ... 17,950 |......17,49%4 | ........3,153 | ............890 |........7,469 |........7,112 | .........3,236 |..........1,146 |..........4,086 | ....... 20,137 | ...... XXX.......
2. 2008..... | 2,731 |, ([0 DR 579 [ o881 195 |0 [l 76 | 149 | 495|227 1,545 | 2,820 |..... XXX.......
3. 2009..... ..........6,226 |.......... 1,458 | ... (12)].......2,021 |...........801 | ............252 |.........1,039 |.........1,100 |............802 |............356 |.........4,882 | .......... 3,668 | ... XXX.......
4. 2010.....1..........8,692 |.......... 5,568 |..covenn. 1,108 |..........3,000 |......ccc....85 |13 | 1,364 | oo 1157 2,042 890 1,886 2,663 | ... XXX.......
5. 2011.....| ... 14,560 |.......... 4822 | ... (9,577) | .e0.en(6,294) | .00 1,613 | 181 | 867 | 1,513 [ 1,914 | 814 ] 05,520 | 8,342 | ... XXX.......
6. 2012...|......65,872 | ........ 41,584 |........ 29,222 |......21,002 |.........1,778 | ...........907 |.....11,762 |........9,300 |..........2,780 |.........1,108 |........5172 | ........ 37,513 | ... XXX.......
7. 2013...|......50,486 |....... 28,138 |........ 96,391 |........99,771 |.........2,257 |........1,615 |......27,505 |........23,899 |..........3,537 |..........1,560 |.........6,352 | ........ 25193 | ... XXX.......
8. 2014.....|......58,440 |...... 39,305 |........ 61,895 |......45340 |........2,834 |.......1,298 |.......36,271 |.......23,610 |.......6,779 | ........2,489 | ......9,430 | ....... 54177 | ...... XXX.......
9. 2015.....|.......97,852 |........ 41,851 |.... 158,397 |........74,963 |........3,792 |........1,682 | .......42,576 |......21,372 |....... 10,778 |.........4,283 | ......19,225 | ...... 169,245 | ...... XXX.......
10. 2016.....|.....181,723 |........ 55,467 |...... 217,816 |.....134,258 |.......10,322 |..........2,818 | .......54,145 | .......25,396 |........20,032 |..........8,527 |.......25,253 | ...... 257,573 | ...... XXX.......
11. 2017.....]......115,408 |........ 22,982 |...... 494,162 |.....230,348 |........6,833 | ........2,885 |......57,631 |......22,954 | .......40,476 |.......14,623 |........28,405 | ..... 420,718 | ...... XXX
12. Totals...|......624,905 |...... 249,119 |...1,067,932 ..1,002,048 | ...... XXX.......
34
Total Losses and Loss and Loss Expense Percentage Nontabular Net Balance Sheet
Loss Expenses Incurred (Incurred/Premiums Earned) Discount Reserves after Discount
26 27 28 29 30 31 32 33 Inter-Company 35 36
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Loss Expense Percentage Unpaid Unpaid
1. Prior..| ...... XXX | e )., SO T XXX [ e XX i e XXX | e XK | e (0 0| ) 0,9, SO 15,427 | oo 4,710
2. 2008. | .oeeee. 267,575 | coovveeenne 14,292 | .......... 253,283 | o184 | i 116 | 190 | (V18 (0] T 0.00 | coovverenee 2,430 | oo 390
3. 2009. | .o 466,032 | ............ 68,408 | .......... 397,624 | o315 | 334 | 312 | (1 (018 0.00 | oo 2,735 | coerins 934
4. 2010. | coerene 424015 | .......... 128,925 | ......... 295,000 | ool 7 | 50T | 0232 | (V18 (0] (00 [0 I I 1,233 | e 1,430
5. 2011, | v 504,612 | ..ccoon... 145,783 | .......... 358,829 | .32 | AT | 288 | (1 O (0] 0.00 | oo 6,455 | ooovrennen. 1,887
6. 2012. | .coeeee. 584,055 | .......... 224,166 | .......... 359,890 | o352 | o552 | 287 | (018 P (0] I 0.00 | .oovveneen. 32,508 | oo 5,005
7. 2013 | o 691,161 | .......... 342,768 | ......... 348,392 | o398 | o 727 | 273 | (0 (0] T 0.00 | covvrvnnen 18,967 | coooovveenee. 6,226
8. 2014. | .......... 640,361 | .......... 277,553 | .eeee. 362,808 | ..ooeoveeernn35T | 59T | 266 | (V18 (0] I 0.00 | .coovvenee. 35,689 | .o 18,488
9. 2015. | oot 662,141 | .......... 252,946 | .......... 409,196 | ..o 35.2 | ciiieinen97 | 299 | (1 (0] 0.00 | .coveeneee 139,435 | ............ 29,810
10. 2016. | ..cceev... 782,651 | .......... 289,780 | .......... 492,871 | oo 04 | 548 | 350 | (V18 (0] I 0.00 | .......... 209,815 | .oovvevnnn 47,758
11. 2017, | v 856,684 | ........316,369 | ........540,315 | o2 i 544 | 372 | (VR (0] S 0.00 | .coovenees 356,240 | ........... 64,478
12. Totals]| ........ XXX [ e XX | e XX | e XK | e XK e e XX | i 0 [ XXX

Note: Parts 2 and 4 are gross of all discounting, including tabular discounting. Part 1 is gross of only nontabular discounting, which is reported in Columns 32 and 33 of
Part 1. The tabular discount, if any, is reported in the Notes to Financial Statements, which will reconcile Part 1 with Parts 2 and 4.
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Annual Statement for the year 2017 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMER'CA
SCHEDULE P - PART 2 - SUMMARY

Incurred Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted) DEVELOPMENT
1 2 3 4 5 6 8 9 10 11 12
Years in
Which
Losses Were One Two
Incurred 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 Year Year
1. Prior..... [....... 729,147 |....... 553,060 |....... 494,692 |....... 421,382 |....... 347441 | ... 255,539 |....... 185,113 |....... 175,991 |...... 158,517 |...... 152,058 |.......... (6,459) |........ (23,932)
2. 2008.....|... 444,099 |....... 504,359 |....... 478,548 |....... 411,562 |....... 352,757 |...... 292,660 |....... 242,256 |....... 229,688 |....... 225188 |....... 226,888 |........... 1,699 |..... (2,801)
3. 2009..... ........ XXX oo | v 464,069 |....... 490,942 |...... 511,945 |....... 503,670 |....... 484,526 |....... 393,871 |....... 384,846 |....... 370,343 |....... 365,245 |.......... (5,098) |........ (19,602)
4. 2010.... ... XXX oo | e XXX oo | v 457,416 |....... 464,623 |....... 451,439 |..... 384,816 |....... 309,023 |....... 276,669 |....... 264,400 |....... 262,782 |.......... (1,618) | ........ (13,887)
5 201 ... XXX oo | e XXX oo | e XXX oovs | v 419,058 |....... 440,840 |....... 419,751 |..... 365,114 |....... 340,529 |....... 322,695 |....... 325,088 |........... 2,393 |....... (15,441)
6. 2012.. ....... XXX oo | e XXX oo | e XXX oo | e XXX | e 428,513 |....... 445312 |....... 435,803 |....... 362,535 |....... 330,224 |....... 328,168 |.......... (2,056) |........ (34,367)
7. 2013 e XXX oo | e XXX oo | e XXXoooes | i ) 9.9 U B XXXoooon | v 407,778 |....... 415,297 |....... 377421 ... 340,389 |....... 316,720 |........ (23,669) |........ (60,701)
8. 2014.. ... XXX oo | e XXX oo | e XXX oo | v ) 0.9 R D ) 0.9 U D XXXooonn | e 423,997 |....... 428,020 |....... 372,108 |....... 325912 |....... (46,196) |...... (102,108)
9. 2015..... ... XXX oo | e XXX oo | e XXX oo | e ) 0.9 U D XXX oo { e ) 0.9 U D XXXooooi | e 433,484 |....... 413,882 |....... 373,240 |........ (40,643) |........ (60,244)
10. 2016..... ... XXX oo | e XXX oo | e XXX oo | e ) 9.9 G P ) 0.9 G P ) 0.9 G P ) 0.9, G P XXX oo | e 457,994 |....... 452,578 |.......... (5,416) | ........ XXX......
1. 2017, | XXX oo | XXX oo | v XXXoooee [ XXXooooe [ XXXooore [ XXX [ XXX oo [ XXX oo [ XXX oo | v 497,183 |....... XXX oo | XXX......
12. Totals...... | ...... (127,062)] ...... (333,082)
Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted) 11 12
1 2 3 4 5 10 Number of
Number of Claims
Years in Claims Closed
Which Closed With Without
Losses Were Loss Loss
Incurred 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 Payment Payment
1. Prior..... ... 000....... {.ovvreee 57,832 |....... 109,091 |....... 122,060 |....... 133,738 |....... 126,611 |....... 128,429 |...... 134,030 |....... 132,773 |...... 134,011 |........ XXX oo | e XXX......
2. 2008..... ... 38,306 |....... 136,483 |....... 185,319 |....... 195,178 |....... 207,676 |....... 215,381 |...... 221,69% |...... 221,191 |...... 222,674 |...... 224,336 |....... XXX oo | e XXX......
3. 2009..... ... XXX oo | e 74,026 |...... 238,937 |....... 293,740 |...... 331,409 |....... 359,127 |....... 361,088 |....... 362,262 |....... 361,052 |....... 362,022 |........ XXX oo | e XXX......
4. 2010..... .cceeee. ) 0.0 S - XXXevvie | e 44153 |....... 140,427 |....... 191,623 |....... 237,292 |....... 250,595 |....... 257,806 |....... 259,851 |....... 261,271 |........ XXXeovoe | v XXX......
5 201 | XXX oo | e, XXX oo | e XXX oo | v 68,005 |....... 219,253 |....... 262,772 |....... 288,122 |....... 299,938 |....... 311,899 |....... 317,846 |........ XXX oo | e XXX......
6. 2012..... ... ) 0.9 S 0.9 S - P.0.9 S ) 9., S P 57,925 |...... 197,094 |...... 260,227 |...... 273,923 |...... 284,516 |....... 292,326 |........ ) 0.9 S - XXX......
7. 2013 XXX oo | e XXX oo | v ) 9.9 N P ) 9.9 S I ) 0.9 N I 53,348 |....... 183,168 |....... 254,197 |....... 277,690 |....... 293,505 |........ XXX oo | e XXX......
8. 2014... ... XXX oo | e, XXX oo | e XXX oo | e XXXooooin { e XXXoooooo { e ) .. S P 79,013 |..... 186,396 |....... 241,782 |....... 276,025 |........ XXXevvoe [ v XXX......
9. 2015..... ... XXX oo | e XXX oo | v XXX oo | v ) 9.9 N I ) 9.9 S P ) 9.9 I I ) 0.9 G IO 54,254 ... 157,092 |....... 210,491 |........ XXX oo | e XXX......
10. 2016.....]........ XXX oo e XXX oo | e XXX oo | v XXXooooio { e ) 0.9 U D XXXooooin { e XXX { e XXX oo e 74872 ... 206,510 |........ XXX oo | e XXX......
1. 2017, [ D0, S XXX oo [ XXX eooee [ XXXoooee [ XXXeooee [ XXXoooee [ XXXooore [ XXX oo [ XXX oo | v 102,318 |........ XXXooo | v XXX......
Bulk and IBNR Reserves on Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted)
1 2 3 4 5 6 7 8 9 10
Years in
Which
Losses Were
Incurred 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017
1. Pror. | e 519,507 |..cccoee. 341473 | ... 286,847 |............ 225439 | ..o 171,542 | . 89,233 | 19,386 |...ccoovvnnne 16,386 |...cccocorree. 5,598 | .o 813
2. 2008......... | e 327,447 |............ 293,147 | .. 244431 | ... 178,846 |............ 124,469 |............. 61,100 |..cooveneen. 11,395 | 4133 | (10 I (374)
3. 2009....c. | corrirnens ). 0, GO IR 272,324 |............ 154,422 |............ 161,117 | 122,856 |........... 100,615 |.ccvvveee. 17,006 |...ocovenene 10,661 |.coovirrnee (1,566) | .ovoeverernne (2,094)
4. 2010 | e ) 9,9 N IR ). 0.9 G I 350,097 |..coooveene 258,236 |...cocen.... 202,011 | 127,308 |..ooooreneene 49,288 |........cc.... 12,590 | .o 251 | s (1,684)
5. 201 e ) 0.0, G I )%, 0, SO IS ) .0, G IR 246,252 | ............ 148,816 |............ 119,585 |..cvvvvrene. 56,687 |..ccovverne. 19,159 | .o (1,705) | oo (3,929)
6. 2012 | XXX coovees | e XXX v | e XXX oo | e )..9 G IS 284,384 |............ 184,803 |....cccone. 130,569 |...ocvvveenne 51,851 | 16,923 | 10,682
7. 2013 | ) 0.0, CHNIN I )%, 0, SO IS ) 0.0, G I )00, SO IS ). 0, GO I 279,767 | .cvvvernn 150,751 |.ovieinns 83,519 | . 29,459 | ..o 226
8. 2014 ) 0.9, G D )00, SO I ) 0.9, G DU ). 0.0, SO I ) 0.9, G I XXX | v 272,361 | .o 177,259 |..eeee. 85,176 | ..covreenne 29,216
9. 2015, [ ) 0.0, G I )., SO IS ) 0.0, G IS ). 0, SO IS ) 0.0, G I )., SO IS ) .0, GO IS 289,649 |........... 172,134 |....co.e. 104,638
10. 2016..ccces | e XXX coovees | e XXX v | e XXX oo | e )00, SO I XXX oo | e XXX ovvvvies | e XXX coovees | e D90, G IS 293,943 |............ 112,308
1. 2017 e | e XXX ovvens [ eeeenes 0.0, SO [ XXX ovens [ e 0.0, SO [ ).0, SN I 0.0, SO [ XXX vvens [ e )., S .0, SO [ 298,491
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Annual Statement for the year 2017 of the TRAVELERS CASUALTY AND SURETY COMPANY OF AMER'CA
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

1 Gross Premiums, Including Policy and 4 5 6 7 8 9
Membership Fees Less Return Premiums Dividends Paid Finance and | Direct Premiums
and Premiums on Policies Not Taken or Credited Direct Losses Service Written for
2 3 to Policyholders Paid Charges Federal Pur-
Active | Direct Premiums Direct Premiums on Direct (Deducting Direct Losses | Direct Losses | notIncluded | chasing Groups
States, Etc. Status Written Earned Business Salvage) Incurred Unpaid in Premiums | (Incl.in Col. 2)
1. Alabama.. [ ..23,069,594 |.... 22,169,535 1,193,864 |........ 1,388,360 |...... 11,748,832
2. Alaska.....cneern AK L L. [ 7,642,034 |.... ..7,053,425 | ..cooviviiiiin0 | 237,708 | 154,406 | ........ 2,090,639
3. Arizona.....nenenn AZ | Lovees [ 27,018,556 |............. 26,396,340 | ......cocoovvnennnl0 | .0.3,832,227 | ... 4,965,378 | ...... 19,739,658
4. Arkansas........cccooenienee AR | Lovees [ 21,347,299 |............. 20,621,803 | ..coovvvevrrenen0 | e 2,873,762 | ........ 2,666,807 |..... 31,065,308
5. California. [ 233,135,804 |...........215,266,293 | ......c.cccovereenn0 | o 55,546,886 | ...... 83,481,564 |....160,487,632
6. Colorado...... [ ...46,370,382 |.... 46,989,257 9,221,809 |........ 7,957,585 | ...... 29,420,745
7. Connecticut. CT L . 41,573,931 |.... 41,097,881 | ...ccoovvviren0 | ... 5,978,353 | ... 8,822,694 | ... 33,071,363
8.  Delaware........cocovvrerninen. DE | ol | 6,185,865 |.......cooucn. 6,182,852 | .ovvvvrvirenenn0 [ 979,085 |........... 307,325 |........ 5,464,333
9. District of Columbia............. DC|.oleis v 45,239,816 |............. 30,440,410 | ..ocvvrvrvinennn0 | e 8,650,763 | ........ 2,946,095 | ..... 16,007,763
10.  Florida........cocooeervvnenereen FL | o Lovees [ 112,155,448 |........... 111,487,633 | ..o | e 42,306,052 |...... 36,461,350 | ...... 74,764,405
11.  Georgia.... U U R 56,227,449 | ............. 53,719,911 | o0 | e 15,977,410 | ...... 15,730,065 | ...... 40,807,527
12.  Hawaii.. O . ..13,515,400 |.... 16,820,002 | ...oovvovvvrreeenn0 | e 21,524,313 | ...... 36,211,802 | ...... 21,339,616
13. JUO R U 7,208,011 | .o 6,894,005 | .o | 588,678 |........ 1,216,322 | ........ 5,239,123
14. U OO O 88,983,804 |............. 87,637,497 | ..coovvvrinennl0 | e 20,669,283 | ...... 21,267,900 | ...... 73,592,470
15. U U R 32,089,659 |............. 31,589,349 | ..oovvivvrennn0 | 5,751,277 | ........ 7,809,948 | ...... 22,933,795
16. U U R 21,581,251 | ..covvvnneen. 20,060,139 | ovoverrvvrrerenn0 [ 5,584,029 |...... 10,737,118 | ...... 18,643,546
17. OO . ...16,738,501 |.... .18,359,970 4,327,899 | ........ 4,516,781 | ...... 12,275,640
18.  Kentucky U U R 20,576,326 |............. 21,181,293 | o0 [ 9,451,143 | ........ 3,554,615 | ...... 30,613,113
19.  Louisiana.......ccccooeemereenen LA | Loveoe [ 35,135,894 | ............. 34,139,682 | ..covvvvivrnennn0 | e 7,580,476 | ........ 8,537,832 |...... 21,873,532
20. Maine.....coocovonnernene. ME | oo [P U 8,316,085 |......cco..c... 8,487,370 | covovvveerrenenn0 [ 1,337,018 |........ 1,719,499 | ........ 4,808,550
21.  Maryland U U O 46,086,449 | ............. 45,455,011 | o0 [ 17,183,236 | ...... 17,303,194 | ...... 30,543,743
22.  Massachusetts ~MA|...L... . ...68,538,953 |.... 64,408,402 | .....ooovvvirenn0 | e 9,671,929 | ...... 10,536,356 |...... 49,304,709
23. Michigan......cccooeonenevnene. M| Lovos [ 39,898,225 |............. 39,536,319 | o0 | e 9,598,465 | ........ 9,514,626 | ...... 27,397,948
24, Minnesota........ccocrveneenee . MN | oo Loveos [ 37,070,597 |............. 35,059,675 | ..ocvvrvrrerrennn0 | e 10,229,166 | ...... 11,380,995 | ...... 28,632,230
25.  MiSSiSSIPPi.....cervereererreren MS | oo Loveos [erineens 19,436,600 |............. 19,258,476 | ..covvvvrninenenn0 [ 9,534,820 | ...... 21,774,907 | ...... 31,666,837
26.  MiSSOUr......ccocrveenerrerrnnene MO | oo Lovees e 40,551,934 |............ 39,588,104 | ....cccovvvevennn0 | e 15,306,630 | ...... 17,950,121 | ...... 38,103,446
27.  Montana.. [ ..13,328,705 |.... 13,001,625 | ..ooivirerennn0 | e 3,880,023 |........ 3,864,597 |..... 12,977,851
28. Nebraska vl [l 814772 | 11,540,909 | covvvvrvininenn [ 2,243,580 |........ 3,872,851 |...... 13,342,366
29. Nevada......ccoomomeonevnen NV L Loeooe [eorenenn 12,321,376 | ... 13,657,465 | .covvvvninenen0 [ 10,575,540 | ........ 5,846,633 | ...... 14,195,867
30.  New Hampshire..........ccc..e. NH Lo | . 8,011,697 | 7,737,349 | oo (V1N I 2,511,229 | ........ 2,333,477 | ........ 4,079,283
31, New Jersey....cooovevmene NJ [ . Loveos [ 51,343,168 | ............. 51,371,696 | ..coovvvveeinns 0. 10,171,234 | ...... 12,255,832 | ...... 45,925,546
32.  New Mexico. JOO O 28,761,644 | ..ooviviviinl0 | 1,165,347 | ........ 1,145,669 | ........ 4,549,401
33, New York......ooconervvrneneNY [, Locoe [200enn. 146,066,902 | ........... 146,305,797 | ..covvrvirrrennn0 | e 36,270,833 | ...... 45,336,533 |....110,132,584
34.  North Carolina [ 54,336,677 | ..ocovvvvvivinennn0 | e 16,654,403 | ...... 13,904,710 |...... 37,719,495
35.  North Dakota... JOO O ...8,245,801 v 961,264 | 930,397 |........ 4,362,582 2,326 | oo 621
36.  Ohi0.....ccorvrrererrernineee . OH [ [ 64,986,254 | ......coovveviren0 | e 10,249,172 | ...... 21,203,784 | ...... 63,516,082 31,218 | 31,146
37.  Oklahoma JOO O 19,863,811 | o0 | e 3,229,082 | ........ 4,607,312 | ...... 15,437,091 | .. 86T | s 42,417
38.  Oregon.......ccocevevvvneneen. OR | Lovees [ 25,740,633 24,387,509 | ...coocovvinennn0 | e 11,526,026 | ...... 11,380,827 |...... 12,856,505 | ............ 30,045 | ..o 16,149
39.  Pennsylvania..........cccooo.oo.... PA | ... Lovees [ 83,604,794 82,603,112 | ..o 0. 21,590,167 | ...... 21,107,192 | ...... 85,067,521 | .....cco.ue 55,727 | v 65,055
40. Rhode Island... JOO O 28,590,271 | o0 | 1,875,710 |........ 2,063,373 |........ 6,801,242 9,788 | ... ..1,349
41.  South Carolina. JOO O 29,950,214 | ..ooovviriien0 | 2,848,944 | L 4,124,533 | ...... 27,435,380 28,993 | .o 31,480
42.  South Dakota... JOO O ..5,368,017 | o0 | 1000 230,826 | ... 470,084 |........ 3,431,669 | .. 4469 | ..o 18,906
43. vl 0000, 33,550,276 | ... 33,202,588 | ......coccovvvenen0 | ...6,218,281 | ... 4,554,341 | ..... 22,422,313 | ..o 22,207 | o 60,873
44. weelvons [ 119,617,453 | . 121,071,685 | .........4,566,862 | ......36,849,850 |...... 54,093,300 |....107,705,494 | .......... 108,277 | v 22,754
45. JOO O ..21,846,885 |.... 19,878,230 | ...ooovvvvvirennn0 | 2,984,360 | ... 10,393,194 | ...... 17,638,298 L34,774 | ... 162,951
46. Vermont... UV PO AR 1,956,788 |.... ...2,115,015 . 332,796 | ..o 316,668 |........... 500,547 2,233 | oo 0
47.  Virginia.... JOO O ..57,238,996 |.... .54,583,633 W0 12,631,940 | ...... 12,767,076 |...... 40,904,468 | .. ..61,593 | ... .50,779
48.  Washington U0 PPN U 63,401,864 |............. 61,083,208 | ........ccccveeernernl0 | ... 19,600,370 | ...... 23,188,757 | ...... 32,291,858 | ............ 86,619 | .ocvvrrinee 26,948
49.  West Virginia........cococoreee . WV | L. Lovees [ 8,913,706 |............. 10,204,348 | .....ccovveveven0 ... 3,850,800 | ...... 39,464,239 | ...... 43,867,560 13,805 | 1,013
50.  Wisconsin.... LW L | ..33,097,822 |.... 33,531,711 | o0 | ....6,350,384 | ... 7,155,053 |...... 24,674,241 8,945 13,855
51. Wyoming..... § JOO O 7,793,599 |.... 7,253,687 | oovvvcrvininen0 [ 1,811,235 | ..301,020 |........ 4,427,024 7,130 .26,068
52.  American Samoa. CAS| LN e 2,221) ] e (2,075) | 0 | 0 | 0
53.  GuaM....ccccnerrerrrerrnerineen. GU | . Lo [ESTURTORTORRRIN | I SRR 0
54.  Puerto Rico.......ccccournreennn. PR | . Lo [eorrrinrennnnn 1,816,766 | ... 1,204,274 | ooeeennl0 | (105,000)|.......... (105,000)
55.  US Virgin Islands [ ..9,891 | ..... ..155,500
56.  Northern Mariana Islands...MP |...N...... [0 0
57. Canada.......ccccccovverernen. CAN|..N...... revenrnnerennnesnnnnerenQ [0 [ (01 0
58.  Aggregate Other Alien........ OT | XXX [iooivernninns 2,118,756 ...2,785,318 ..(16,932) [ ..coeenns (588,932) | ..ovenenn 69,469
59.  TotalS....overrrrrrrrerrererrererrereiens ()...54 |........ 2,026,919,733 |........ 1,968,570,140 ....521,637,636 | ....655,046,664 |.1,598,114,350
DETAILS OF WRITE-INS
58001. GBR United Kingdom............... XXX | 2,040,917 ...2,348,695
58002. BMU Bermuda................. e | XXX 118,475 | ..185,228
58003. KOR Korea, Republic of XXX | e 116,693 | ..o 116,693
58998. Summary of remaining write-ins for
Line 58 from overflow page XXX | s (157,329) | ..ocvvverernes 134,701 | 0 |0 iien(6,143) | 069,469 | oo (V1 0
58999 Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above) XXX [ 2,118,756 | ... 2,785,318 | oo 0 [ (16,932) ] .......... (588,932) [ ...ccouenen 69,469 | ..o (018 0
(L) -Licensed or Chartered - Licensed Insurance Carrier or Domiciled 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.

Explanation of Basis of Allocation of Premiums by States, etc.

1 Fire - Location of property; 2 Allied Lines - Location of property; 3 Farmowners - Location of property; 4 Homeowners - Location of property; 5 CMP - Location of property; 8 Ocean Marine - Address
of insured or state of principal exposure, except builders risks which are allocated on location of risk; 9 Inland Marine - Location of insured or state of principal exposure; 10 Financial guaranty -
Location of risk; 11 Medical malpractice - Location of risk; 12 Earthquake - Location of property; 13 Group A&H - Location of risk; 15 Other A&H — Location of insured; 16 Workers' compensation -
Location of employee's workplace; 17 Other liability - Location of risk; 18 Products Liability - Location of risk; 19 Auto liability - Location of garage; 21 Auto physical damage - Location of garage;
22 Aircraft - Location of airport from which insured's aircraft operates; 23 Fidelity - Location of insured; 24 Surety — Contract Surety: Project location; All Other Surety: Obligee location;

26 Burglary and theft - Location of property; 27 Boiler and machinery - Location of property; 28 Credit - Location of risk; With respect to international commercial insurance policies

(1) for U.S. based insureds with ancillary international operations or (2) that are placed as part of a controlled master program allocation is to the situs of the contract which is typically the
headquarter state or principal business location of the first named insured. Exceptions to this include monoline marine or other insurance policies that are designed to insure specifically

identified international exposures.

(a) Insert the number of D and L responses except for Canada and Other Alien.
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Annual Statement for the year 2017 ofthe | RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

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

The Travelers Companies, Inc.
. St. Paul Fire and Marine Insurance Company (24767) *
...... St. Paul Mercury Insurance Company (24791) *
...... St. Paul Guardian Insurance Company (24775) *
...... St. Paul Surplus Lines Insurance Company (30481) *
...... The Travelers Casualty Company (41769) *
...... Travelers Constitution State Insurance Company (41750) *
...... Northbrook Holdings, Inc.
......... Discover Property & Casualty Insurance Company (36463) *
......... St. Paul Protective Insurance Company (19224) *
...... Discover Specialty Insurance Company (10213) *
...... United States Fidelity and Guaranty Company (25887) *
......... Fidelity and Guaranty Insurance Underwriters, Inc. (25879) *
......... Fidelity and Guaranty Insurance Company (35386) *
......... Laurel Village Fidelity Realty, Inc.
. Laurel Village Joint Venture Partnership (50%)
... Laurel Village | Limited Partnership (99%)
... Laurel Village Il Limited Partnership (99%)
... Laurel Village 111 Limited Partnership (99%)
... Laurel Village 1V Limited Partnership (99%)
... Laurel Village Tower A Limited Partnership (99%)
... Laurel Village Tower B Limited Partnership (99%)
. Laurel Village Tower C Limited Partnership (99%)
Laurel Village Swinford Limited Partnership (99%)
......... USF&G Retail Associates GP, Inc.
et wee wo ... USF&G/Fidelity Retail Associates Limited Partnership (1%)
......... USF&G/Fidelity Retail Associates Limited Partnership (83.95%)
......... BMR Sports Properties, Inc.
... Black Mountain Ranch Limited Partnership (1%)
...... Black Mountain Ranch Limited Partnership (85%)
...... MMI Capital Trust |
...... Promenade Partners, LLC
...... USF&G Capital |
...... USF&G Capital Il
...... 350 Market Street, LLC
...... Travelers Special Services Limited
...... Yonkers Financing Corp.
...... English Turn Fidelity Realty, Inc.
......... English Turn LLC (99%)
......... Fidelity English Turn Club LLC (99%)
...... English Turn LLC (1%)
...... English Turn Realty Management, Inc.
......... Fidelity English Turn Club LLC (1%)
...... 8527512 Canada Inc. (22.48%)
......... The Dominion of Canada General Insurance Company *
...... Fog City Fund, LLC (99%)
...... Symmetry Growth Capital Il, LLC
...... Upper Lake Growth Capital, LLC (99%)
...... Veshridge Partners, LP (85%)
...... Windamere Il, LLC (99%)

Notes:
* Denotes affiliated insurer

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

Minnesota
Connecticut
Connecticut
Connecticut
Delaware
Connecticut
Connecticut
Delaware
Connecticut
Connecticut
Connecticut
Connecticut
Wisconsin
lowa
Maryland
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Maryland
Maryland
Maryland
Maryland
Maryland
Maryland
Delaware
Delaware
Delaware
Delaware
Delaware
United Kingdom
Delaware
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Canada
Canada
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota

41-0518860
41-0406690
41-0881659
41-0963301
41-1230819
41-1435765
41-1435766
51-0375653
36-2999370
36-2542404
52-1925132
52-0515280
52-0616768
42-1091525
52-1551225
41-1616702
41-1542260
41-1542261
41-1542263
41-1542264
41-1542266
41-1593312
41-1542267
41-1542255
52-1704255
52-1704256
52-1704256
52-1852190
52-1573778
52-1573778
52-2073764
41-0406690
52-1953822
52-2044075
38-4046010

20-3033027
52-1466734
59-2635727
59-2709441
59-2635727
52-1715225
59-2709441

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

...... Windamere |11, LLC (99%)

. Camperdown Corporation
... SPC Insurance Agency, Inc.
... Aprilgrange Limited
... F&G U.K. Underwriters Limited

.. Travelers Underwriting Agency Limited
... Travelers Syndicate Management Limited
...... Travelers Asia Pte. Ltd.

. St. Paul Surety Europe Limited

. Travelers Corporate Trustee Ltd.
... Travelers London Limited

.. TCI Global Services, Inc.
... Travelers Management Limited
... Travelers Insurance Company Limited *
...... Travelers Professional Risks Limited
... Simply Business Holdings Limited
...... Simply Business Group Limited

Xbridge Holdings Limited
. Xbridge Acquisitions Limited
. Simply Business Holdings, Inc.
. Simply Business, Inc.
Xbrrdge Limited

Travelers Property Casualty Corp.
...... Travelers Insurance Group Holdings Inc.

The Standard Fire Insurance Company (19070) *
... Standard Fire Properties, LLC
... ... Bayhill Restaurant Il Associates (50%)
... Standard Fire UK Investments, LLC
. The Automobile Insurance Company of Hartford, Connecticut (19062) *
.. ... Auto Hartford Investments, LLC
... Travelers Personal Security Insurance Company (36145) *
... Travelers Property Casualty Insurance Company (36161) *
.. Travelers Personal Insurance Company (38130) *
.. Travelers Texas MGA, Inc.
. Oregon Evergreen Investor I, LLC
. Lone Rock Timber Investments I, LLC (75%)
. Lone Rock Timber Investments I, LLC (90%)
Travelers (Bermuda) Limited *
Travelers Lloyds Management Company
TPC Investments Inc.
Travelers Casualty and Surety Company (19038) *
. Farmington Casualty Company (41483) *
... ... Travelers MGA, Inc.
. 8527512 Canada Inc. (77.52%)
... ... The Dominion of Canada General Insurance Company *
... Travelers Insurance Company of Canada *
. Travelers Casualty and Surety Company of America (31194) *
. Travelers Global, Inc.
. Travelers Brazil Holding, LLC
. Travelers Brazil Acquisition LLC

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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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 Participag@es 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 V111, 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 U.K. Investments LLC
... TPC U.K. Investments LLC
. The Phoenix Insurance Company (25623) *

. The Travelers Indemnity Company of America (25666) *

. The Travelers Indemnity Company of Connecticut (25682) *

. Travelers Property Casualty Company of America (25674) *
. American Marine Management Services, Inc. (47.5%)

. Constitution State Services LLC

. Phoenix UK Investments LLC

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

. Travelers Commercial Casualty Company (40282) *

* Denotes affiliated insurer

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

Brazil
Brazil
Brazil
Brazil
Brazil
Brazil
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

AA-2230021

AA-2230002

AA-2330036

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

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

. Redstart, LLC

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

Delaware
Delaware
Delaware
Delaware
Connecticut
Texas
Delaware

62-1657094
06-0566050
06-0566050
06-0566050
35-1838079
76-0002592
06-0566050
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